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Preface

In January 2010, the Council of Young Scientists of the Belarusian State University
organized the 3rd International Winter School “Modern Problems of Mathematics
and Mechanics”. Young researchers, graduate, master and post-graduate students
from Belarus, Lithuania, Poland and Ukraine participated in this school. They
attended lectures of well-known experts in Analysis and its Applications. Six cy-
cles of 3-4 lectures each were presented by Dr. V. Kisil (Leeds University, UK),
by Prof. A. Laurin¢ikas (Vilnius University, Lithuania), Prof. Yu. Luchko (Beuth
Technical University of Applied Sciences, Berlin, Germany), Prof. V.Mityushev
(Krakow Pedagogical Academy, Poland), Prof. S. Plaksa (Institute of Mathemat-
ics, National Academy of Sciences, Ukraine) and Dr. S. Rogosin (Belarusian State
University, Minsk, Belarus).

The book is made up of extended texts of the lectures presented at the
School. These lectures are devoted to different problems of modern analysis and
its applications. Below we briefly outline the main ideas of the lectures. Since they
have an advanced character, the authors tried to make them self-contained.

A cycle of lectures by Dr. V. Kisil “Erlangen Program at Large: An Overview”
describes a bridge between modern analysis and algebra. The author introduces
objects and properties that are invariant under a group action. He begins with con-
formal geometry and develops a special functional calculus. He uses, as a charac-
teristic example, a construction of wavelets based on certain algebraic techniques.

Prof. A. Laurin¢ikas deals with the notion of universality of functions. His cy-
cle is called “The Riemann zeta-function: approximation of analytic functions”. He
shows that one of the best examples of universality is the classical Riemann zeta-
function. So this lecture can be considered as describing the connection between
Analysis and Number Theory.

A cycle of lectures by Prof. Yu. Luchko “Anomalous diffusion: models, their
analysis, and interpretation” presents a model of anomalous diffusion. This model
is given in terms of differential equations of a fractional order. The obtained equa-
tions and their generalizations are analyzed with the help of both the Laplace-
Fourier transforms (the Cauchy problems) and the spectral method (initial-bound-
ary-value problems).

Prof. V. Mityushev presents in his cycle “R-linear and Riemann—Hilbert prob-
lems for multiply connected domains” elements of constructive analysis related to
the solution of boundary value problems for analytic functions. He pays partic-
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ular attention to further application of the obtained results in the theory of 2D
composite materials and porous media.

Another type of applications are presented in the cycle of lectures by Prof. S.
Plaksa “Commutative algebras associated with classic equations of mathematical
physics”. In his work he develops a technique for application of the theory of
monogenic functions in modern problems of mathematical physics. In particular,
he studies axial-symmetric problems of the mechanics of continuous media.

Dr. S. Rogosin describes some modern ideas that can be applied to the study
of certain free boundary problems (“2D free boundary value problems”). In partic-
ular, he develops an illustrative example dealing with so-called Hele-Shaw bound-
ary value problem. This problem is reduced to a couple of problems, namely, an
abstract Cauchy—Kovalevsky problem and a Riemann—Hilbert—Poincaré problem
for analytic functions.

The book is addressed to young researchers in Mathematics and Mechanics.
It can also be used as the base for a course of lectures for master-students.
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Erlangen Program at Large:
An Overview

Vladimir V. Kisil

Dedicated to Prof. Hans G. Feichtinger on the occasion of his 60th birthday

Abstract. This is an overview of the Erlangen Program at Large. Study of
objects and properties, which are invariant under a group action, is very
fruitful far beyond traditional geometry. In this paper we demonstrate this on
the example of the group SL2(R). Starting from the conformal geometry we
develop analytic functions and apply these to functional calculus. Finally we
link this to quantum mechanics and conclude by a list of open problems.

Mathematics Subject Classification (2010). Primary 30G35; Secondary 22E46,
30F45, 32F45, 43A85, 30G30, 42C40, 46H30, 47A13, 81R30, 81R60.
Keywords. Special linear group, Hardy space, Clifford algebra, elliptic, par-
abolic, hyperbolic, complex numbers, dual numbers, double numbers, split-
complex numbers, Cauchy-Riemann-Dirac operator, Mobius transformations,
functional calculus, spectrum, quantum mechanics, non-commutative geome-
try.

A mathematical idea should not be petrified

in a formalised axiomatic setting, but should

be considered instead as flowing as a river.
Sylvester (1878)

1. Introduction

The simplest objects with non-commutative (but still associative) multiplication
may be 2 X 2 matrices with real entries. The subset of matrices of determinant one
has the following properties:

e form a closed set under multiplication since det(AB) = det A - det B;

e the identity matrix is the set; and

e any such matrix has an inverse (since det A # 0).

On leave from the Odessa University.
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In other words those matrices form a group, the SLa(R) group [97] — one of the
two most important Lie groups in analysis. The other group is the Heisenberg
group [42]. By contrast the ax + b group, which is often used to build wavelets, is
only a subgroup of SLs(R), see the numerator in (1.1).

The simplest non-linear transforms of the real line — linear-fractional or
Mobius maps — may also be associated with 2 x 2 matrices [8, Ch. 13]:

ar +b

T geT = ,
gzgxcw—i—d

where g = <Z Z) , TER. (1.1)
An enjoyable calculation shows that the composition of two transforms (1.1) with
different matrices g1 and g is again a Mobius transform with matrix the product
9192- In other words (1.1) it is a (left) action of SLy(R).

According to F. Klein’s Erlangen program (which was influenced by S. Lie)
any geometry is dealing with invariant properties under a certain transitive group
action. For example, we may ask: What kinds of geometry are related to the SLa(R)
action (1.1)?

The Erlangen program has probably the highest rate of actﬁ’ﬁ;cssc 4 among
mathematical theories, due not only to the big numerator but also due to the
undeservingly small denominator. As we shall see below, Klein’s approach provides
some surprising conclusions even for such over-studied objects as circles.

1.1. Make a guess in three attempts

It is easy to see that the SLa(R) action (1.1) makes sense also as a map of complex
numbers z = z + iy, i = —1 assuming the denominator is non-zero. Moreover,
if y > 0 then g - z has a positive imaginary part as well, i.e., (1.1) defines a map
from the upper half-plane to itself. Those transformations are isometries of the
Lobachevsky half-plane.

However there is no need to be restricted to the traditional route of complex
numbers only. Moreover in Subsection 2.1 we will naturally come to a necessity
to work with all three kinds of hypercomplex numbers. Less-known double and
dual numbers, see [128, Suppl. C], have also the form z = x + 1y but different
assumptions on the hypercomplex unit ¢: ¢ = 0 or ¢2 = 1 correspondingly. We will
write ¢ and j instead of + within dual and double numbers respectively. Although
the arithmetic of dual and double numbers is different from the complex ones, e.g.,
they have divisors of zero, we are still able to define their transforms by (1.1) in
most cases.

Three possible values —1, 0 and 1 of o := 2 will be referred to here as
elliptic, parabolic and hyperbolic cases respectively. We repeatedly meet such a
division of various mathematical objects into three classes. They are named by
the historically first example — the classification of conic sections — however the
pattern persistently reproduces itself in many different areas: equations, quadratic
forms, metrics, manifolds, operators, etc. We will abbreviate this separation as
EPH-classification. The common origin of this fundamental division of any family
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with one parameter can be seen from the simple picture of a coordinate line split
by zero into negative and positive half-axes:

- 0 t

hyperbolic T elliptic (1.2)

parabolic

Connections between different objects admitting EPH-classification are not
limited to this common source. There are many deep results linking, for example,
the ellipticity of quadratic forms, metrics and operators, e.g., the Atiyah-Singer
index theorem. On the other hand there are still a lot of white spots, empty cells,
obscure gaps and missing connections between some subjects as well.

To understand the action (1.1) in all EPH cases we use the Iwasawa decom-
position [97, § TIL.1] of SLy(R) = ANK into three one-dimensional subgroups A,

N and K:
a by [(a O 1 v\ /cos¢p —sing (1.3)
c d) \0 a')\0 1/\sing cos¢ /° )

Subgroups A and N act in (1.1) irrespectively to value of o: A makes a
dilation by o2, i.e., z — oz, and N shifts points to left by v, i.e., z — 2z + v.

,\‘/j//f/A j/j :

A

A VWY
NCVANTS
AN/
N\

The corresponding orbits are circles,
parabolas and hyperbolas shown by
thick lines. Transverse thin lines are
images of the vertical axis under the
action of the subgroup K. Grey ar-
rows show the associated derived ac-
tion.

FIGURE 1. Action of the subgroup K.

By contrast, the action of the third matrix from the subgroup K sharply
depends on o, see Figure 1. In elliptic, parabolic and hyperbolic cases K-orbits are
circles, parabolas and (equilateral) hyperbolas correspondingly. Thin traversal lines
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in Figure 1 join points of orbits for the same values of ¢ and grey arrows represent
“local velocities” — vector fields of derived representations. We will describe some
highlights of this geometry in Section 2.

1.2. Erlangen Program at Large

As we already mentioned the division of mathematics into areas is only apparent.
Therefore it is unnatural to limit the Erlangen program only to “geometry”. We
may continue to look for SLy(R) invariant objects in other related fields. For
example, transform (1.1) generates unitary representations on certain L, spaces,
cf. (1.1) and Section 3:

1 ar +b
: . 1.4
g 1@ L (0) (1)
For m =1, 2, ... the invariant subspaces of L, are Hardy and (weighted)

Bergman spaces of complex analytic functions. All main objects of complex anal-
ysis (Cauchy and Bergman integrals, Cauchy-Riemann and Laplace equations,
Taylor series etc.) may be obtained in terms of invariants of the discrete series
representations of SLa(R) [69, § 3]. Moreover two other series (principal and com-
plimentary [97]) play similar réles for hyperbolic and parabolic cases [69,82]. This
will be discussed in Sections 4 and 5.

Moving further we may observe that transform (1.1) is defined also for an
element z in any algebra 2 with a unit 1 as soon as (cx + d1) € 2 has an inverse.
If A is equipped with a topology, e.g., is a Banach algebra, then we may study a
functional calculus for element x [75] in this way. It is defined as an intertwining
operator between the representation (1.4) in a space of analytic functions and a
similar representation in a left 2-module. We will consider this in Section 6.

In the spirit of the Erlangen program, such a functional calculus is still a
geometry, since it deals with invariant properties under a group action. However
even for a simplest non-normal operator, e.g., a Jordan block of the length k, the
obtained space is not like a space of points but is rather a space of kth jets [75].
Such non-point behaviour is oftenly attributed to non-commutative geometry and
the Erlangen program provides an important input on this fashionable topic [69].

It is noteworthy that ideas of F. Klein and S. Lie are spread more in physics
than in mathematics: it is a common viewpoint that laws of nature shall be invari-
ant under certain transformations. Yet systematic use of the Erlangen approach
can bring new results even in this domain as we demonstrate in Section 7. There
are still many directions to extend the present work, thus we will conclude by a
list of some open problems in Section 8.

Of course, there is no reason to limit the Erlangen program to the SLo(R)
group only; other groups may be more suitable in different situations. However
SLo(R) still possesses a big unexplored potential and is a good object to start
with.
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2. Geometry

We start from the natural domain of the Erlangen Program — geometry. Systematic
use of this ideology allows us to obtain new results even for very classical objects
like circles.

2.1. Hypercomplex numbers

Firstly we wish to demonstrate that hypercomplex numbers appear very naturally
from a study of SLy(R) action on the homogeneous spaces [85]. We begin from the
standard definitions.

Let H be a subgroup of a group G. Let X = G/H be the corresponding
homogeneous space and s : X — G be a smooth section [55, § 13.2], which is a left
inverse to the natural projection p : G — X. The choice of s is inessential in the
sense that, by a smooth map X — X, we can always reduce one to another. We
define a map r : G — H associated to p and s from the identities

r(g) = (s(z)) g, where z = p(g) € X. (2.1)

Note that X is a left homogeneous space with the G-action defined in terms of p
and s as follows:

gz g-x=p(g*s(x)). (2.2)
Example 2.1 ([85]). For G = SLa(R), as well as for other semisimple groups, it is
common to consider only the case of H being the maximal compact subgroup K.

However in this paper we admit H to be any one-dimensional subgroup. Then X
is a two-dimensional manifold and for any choice of H we define [64, Ex. 3.7(a)]:

st (u,0) - \}U <g 1{) (u,v) € R2, v > 0. (2.3)

Any continuous one-dimensional subgroup H € SLy(R) is conjugated to one of the

following:
cost  sint 0 t
K= {(— sint cost> =P <_ >7 te (TUW]} ) (2.4)

N’:{(i ?)zexp( ) tER} (2.5)
;| (cosht sinht
A= {(sinht cosht) P ( ) te R} ' (26)
Then [85] the action (2.2) of SLy(R) on X = SLy(R)/H coincides with Mobius

transformations (1.1) on complex, dual and double numbers respectively.

2.2. Cycles as invariant families

We wish to consider all three hypercomplex systems at the same time, the following
definition is very helpful for this.
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Definition 2.2. The common name cycle [128] is used to denote circles, parabolas
and hyperbolas (as well as straight lines as their limits) in the respective EPH
case.

FIGURE 2. K-orbits as conic sections: circles are sections by the plane
EFE’; parabolas are sections by PP’; hyperbolas are sections by HH'.
Points on the same generator of the cone correspond to the same value
of ¢.

It is well known that any cycle is a conic section and an interesting obser-
vation is that corresponding K-orbits are in fact sections of the same two-sided
right-angle cone, see Figure 2. Moreover, each straight line generating the cone, see
Figure 2(b), crosses corresponding EPH K-orbits at points with the same value of
parameter ¢ from (1.3). In other words, all three types of orbits are generated by
the rotations of this generator along the cone.

K-orbits are K-invariant in a trivial way. Moreover since actions of both
A and N for any o are extremely “shape-preserving” we find natural invariant
objects of the Mobius map:

Theorem 2.3. The family of all cycles from Definition 2.2 is invariant under the
action (1.1).

According to Erlangen ideology we should now study invariant properties of
cycles.

Figure 2 suggests that we may get a unified treatment of cycles in all EPH
cases by consideration of higher dimension spaces. The standard mathematical
method is to declare objects under investigation (cycles in our case, functions in
functional analysis, etc.) to be simply points of some bigger space. This space
should be equipped with an appropriate structure to hold externally information
which was previously considered as inner properties of our objects.
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A generic cycle is the set of points (u,v) € R? defined for all values of o by

the equation
k(u® — ov?) — 2lu — 2nv +m = 0. (2.7)

This equation (and the corresponding cycle) is defined by a point (k, 1, n,m) from
a projective space P3, since for a scaling factor A # 0 the point (Ak, A, An, Am)
defines an equation equivalent to (2.7). We call P? the cycle space and refer to the
initial R? as the point space.

In order to get a connection with Mobius action (1.1) we arrange numbers
(k,l,n,m) into the matrix

[ +1sn —m
s _
Cs = ( k -1 —|—Tsn> ’ (2:8)
with a new hypercomplex unit i and an additional parameter s usually equal
to +1. The values of & := 1> are —1, 0 or 1 independently from the value of

o. The matrix (2.8) is the cornerstone of an extended Fillmore-Springer—Cnops
construction (FSCc) [19].

The significance of FSCc in the Erlangen framework is provided by the fol-
lowing result:

Theorem 2.4. The image C~'§ of a cycle CF under transformation (1.1) with g €
SLa(R) is given by similarity of the matriz (2.8):

Cs =gCig™". (2.9)

In other words FSCec (2.8) intertwines Mobius action (1.1) on cycles with linear
map (2.9).

There are several ways to prove (2.9): either by a brute force calculation
(fortunately performed by a CAS) [82] or through the related orthogonality of
cycles [19], see the end of the next Subsection 2.3.

The important observation here is that our extended version of FSCc (2.8)
uses a hypercomplex unit 1, which is not related to ¢ defining the appearance of
cycles on a plane. In other words any EPH type of geometry in the cycle space P3
admits drawing of cycles in the point space R? as circles, parabolas or hyperbolas.
We may think of points of P? as ideal cycles while their depictions on R? are only
their shadows on the wall of Plato’s cave.

Figure 3(a) shows the same cycles drawn in different EPH styles. We note the
first-order contact between the circle, parabola and hyperbola in their intersection
points with the real line. Informally, we can say that EPH realisations of a cycle
look the same in a vicinity of the real line. It is not surprising since cycles are
invariants of the hypercomplex Md&bius transformations, which are extensions of
SLa(R)-action (1.1) on the real line.

Points ccpn = (},—07) are the respective e/p/h-centres of drawn cycles.
They are related to each other through several identities:

;(ce +en). (2.10)

Ce = Cp, Cp=


http://arxiv.org/abs/cs.MS/0512073
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A A
oCe
| Ce
oCe ‘
T ‘ T —;C—> -

| “

;Ch b 5fe

(a) (b)

Ficure 3. (a) Different EPH implementations of the same cycles de-
fined by quadruples of numbers.
(b) Centres and foci of two parabolas with the same focal length.

Figure 3(b) presents two cycles drawn as parabolas; they have the same focal
length J; and thus their e-centres are on the same level. In other words concentric
parabolas are obtained by a vertical shift, not scaling as an analogy with circles
or hyperbolas may suggest.

Figure 3(b) also presents points, called e/p/h-foci:

I detCg
feph = <k ok > (2.11)

which are independent of the sign of s. If a cycle is depicted as a parabola then
h-focus, p-focus, e-focus are correspondingly geometrical focus of the parabola, its
vertex, and the point on the directrix nearest to the vertex.

As we will see, cf. Theorems 2.6 and 2.8, all three centres and three foci are
useful attributes of a cycle even if it is drawn as a circle.

2.3. Invariants: algebraic and geometric

We use known algebraic invariants of matrices to build appropriate geometric in-
variants of cycles. It is yet another demonstration that any division of mathematics
into subjects is only illusive.

For 2 x 2 matrices (and thus cycles) there are only two essentially different
invariants under similarity (2.9) (and thus under Mdbius action (1.1)): the trace
and the determinant. The latter was already used in (2.11) to define a cycle’s foci.
However due to the projective nature of the cycle space P? the absolute values of
trace or determinant are irrelevant, unless they are zero.

Alternatively we may have a special arrangement for normalisation of quad-
ruples (k,l,n,m). For example, if k # 0 we may normalise the quadruple to
(1, li, v, ) with a highlighted cycle’s centre. Moreover in this case det Cg is
equal to the square of the cycle’s radius, cf. Section 2.6. Another normalisation
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det C¢ = 1 is used in [58] to get a nice condition for touching circles. Moreover,
the Kirillov normalisation is preserved by the conjugation (2.9).

We still get important characterisation even with non-normalised cycles, e.g.,
invariant classes (for different &) of cycles are defined by the condition det C§ = 0.
Such a class is parametrised only by two real numbers and as such is easily attached
a to certain point of R?. For example, the cycle C§ with det C§ = 0, 5§ = —1 drawn
elliptically represents just a point ( ]i, ), i.e., (elliptic) zero-radius circle. The same
condition with & = 1 in hyperbolic drawing produces a null-cone originated at

: I ny.
point ( oo h ):
1
(u—p)? = (=7 =0,

i.e., a zero-radius cycle in hyperbolic metric.

Fi1GURE 4. Different o-implementations of the same g-zero-radius cycles
and corresponding foci.

In general for every notion there are (at least) nine possibilities: three EPH
cases in the cycle space times three EPH realisations in the point space. Such nine
cases for “zero radius” cycles is shown in Figure 4. For example, p-zero-radius
cycles in any implementation touch the real axis.

This “touching” property is a manifestation of the boundary effect in the
upper half-plane geometry. The famous question on hearing a drum’s shape has a
sister:

Can we see/feel the boundary from inside a domain?

Both orthogonality relations described below are “boundary aware” as well. It is
not surprising after all since SLo(R) action on the upper half-plane was obtained
as an extension of its action (1.1) on the boundary.

According to the categorical viewpoint internal properties of objects are of
minor importance in comparison to their relations with other objects from the
same class. As an illustration we may cite the proof of Theorem 2.4 sketched at
the end of the next section. Thus from now on we will look for invariant relations
between two or more cycles.
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2.4. Joint invariants: orthogonality

The most expected relation between cycles is based on the following Mé&bius in-
variant “inner product” built from a trace of product of two cycles as matrices:

<C§,é§,> = tr(CLCY). (2.12)

By the way, an inner product of this type is used, for example, in GNS construction
to make a Hilbert space out of a C*-algebra. The next standard move is given by
the following definition.

Definition 2.5. T'wo cycles are called -orthogonal if <C§, C’g> =0

The orthogonality relation is preserved under the M&bius transformations,
thus this is an example of a joint invariant of two cycles. For the case of 6o =1,
i.e., when geometries of the cycle and point spaces are both either elliptic or hyper-
bolic, such an orthogonality is the standard one, defined in terms of angles between
tangent lines in the intersection points of two cycles. However in the remaining
seven (=9 — 2) cases the innocent-looking Definition 2.5 brings unexpected rela-
tions.

FiGURrE 5. Orthogonality of the first kind in the elliptic point space.
Each picture presents two groups (green and blue) of cycles which are
orthogonal to the red cycle C3. Point b belongs to C and the family of
blue cycles passing through b is orthogonal to C'¢. They all also intersect
in the point d which is the inverse of b in C¢. Any orthogonality is
reduced to the usual orthogonality with a new (“ghost”) cycle (shown by
the dashed line), which may or may not coincide with C. For any point
a on the “ghost” cycle the orthogonality is reduced to the local notion in
the terms of tangent lines at the intersection point. Consequently such
a point a is always the inverse of itself.

Elliptic (in the point space) realisations of Definition 2.5, i.e., 0 = —1 is
shown in Figure 5. The left picture corresponds to the elliptic cycle space, e.g.,
¢ = —1. The orthogonality between the red circle and any circle from the blue

or green families is given in the usual Euclidean sense. The central (parabolic in
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the cycle space) and the right (hyperbolic) pictures show the non-local nature of
the orthogonality. There are analogous pictures in parabolic and hyperbolic point
spaces as well, see [82,90].

This orthogonality may still be expressed in the traditional sense if we will
associate to the red circle the corresponding “ghost” circle, which is shown by
the dashed line in Figure 5. To describe a ghost cycle we need the Heaviside
function x(o):

1, t>0;
x(t)={ 1 t<o. (2.13)

Theorem 2.6. A cycle is g-orthogonal to cycle Cg if it is orthogonal in the usual

sense to the o-realisation of “ghost” cycle Cg, which is defined by the following
two conditions:

i. x(o)-centre of é; coincides with &-centre of C3.

ii. Cycles C% and C5 have the same roots, moreover det CL = det X9,

The above connection between various centres of cycles illustrates their mean-
ingfulness within our approach.
One can easily check the following orthogonality properties of the zero-radius
cycles defined in the previous section:
i. Due to the identity (Cg,C$) = det C§, zero-radius cycles are self-orthogonal
(isotropic) ones.
ii. A cycle C§ is o-orthogonal to a zero-radius cycle Z{ if and only if C§ passes
through the o-centre of Z¢.
As we will see, in the parabolic case there is a more suitable notion of an
infinitesimal cycle which can be used instead of zero-radius ones.

2.5. Higher-order joint invariants: f-orthogonality

With appetite already whetted one may wish to build more joint invariants. Indeed
for any polynomial p(x1,xa,...,x,) of several non-commuting variables one may
define an invariant joint disposition of n cycles /C'¢ by the condition

trp('CE, %05, ..., "CE) =0
However it is preferable to keep some geometrical meaning of constructed notions.
An interesting observation is that in the matrix similarity of cycles (2.9) one
may replace element g € SLo(R) by an arbitrary matrix corresponding to another
cycle. More precisely the product C{CSCY is again the matrix of the form (2.8) and

thus may be associated to a cycle. This cycle may be considered as the reflection
of Cf in Cf.

Definition 2.7. A cycle C§ is f-orthogonal (focal orthogonal) to a cycle C‘(‘; if the
reflection of Cf in C¥ is orthogonal (in the sense of Definition 2.5) to the real line.
Analytically this is defined by:

tr(C5CECERS) = 0. (2.14)
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Due to invariance of all components in the above definition f-orthogonality
is a Mobius invariant condition. Clearly this is not a symmetric relation: if Cf is
f-orthogonal to C¢ then Cf is not necessarily f-orthogonal to C%.

FI1GURE 6. Focal orthogonality for circles. To highlight both similari-
ties and distinctions with the ordinary orthogonality we use the same
notation as that in Figure 5.

Figure 6 illustrates f-orthogonality in the elliptic point space. By contrast
with Figure 5 it is not a local notion at the intersection points of cycles for all
¢. However it may be again clarified in terms of the appropriate s-ghost cycle, cf.
Theorem 2.6.

Theorem 2.8. A cycle is f-orthogonal to a cycle C% if it is orthogonal in the tradi-
tional sense to its f-ghost cycle C’g = C;((U)R(‘:;C;((U), which is the reflection of the
real line in Cé‘(g) and x is the Heaviside function (2.13). Moreover

i. x(o)-centre of C’g coincides with the o-focus of C%, consequently all lines
f-orthogonal to C are passing the respective focus.
ii. Cycles C¢ and CZ have the same roots.

Note the above intriguing interplay between cycle’s centres and foci. Although
f-orthogonality may look exotic it will naturally reappear at the end of the next
section.

Of course, it is possible to define another interesting higher-order joint in-
variants of two or even more cycles.

2.6. Distance, length and perpendicularity

Geometry in the plain meaning of this word deals with distances and lengths. Can
we obtain them from cycles?

We mentioned already that for circles normalised by the condition & = 1 the
value det C§ = (Cg, Cg) produces the square of the traditional circle radius. Thus
we may keep it as the definition of the d-radius for any cycle. But then we need
to accept that in the parabolic case the radius is the (Euclidean) distance between
(real) roots of the parabola, see Figure 7(a).
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z / \ Z3

Zo| Zy Z4

\J

FIGURE 7. (a) The square of the parabolic diameter is the square of
the distance between roots if they are real (z; and z3), otherwise the
negative square of the distance between the adjoint roots (z3 and z4).
(b) Distance as extremum of diameters in elliptic (27 and 22) and par-
abolic (z3 and z4) cases.

Having radii of circles already defined we may use them for other measure-
ments in several different ways. For example, the following variational definition
may be used:

Definition 2.9. The distance between two points is the extremum of diameters of
all cycles passing through both points, see Figure 7(b).

If 6 = o this definition gives in all EPH cases the following expression for a
distance d. p,n(u,v) between endpoints of any vector w = u + iv:

de p.n(u,v)? = (u+iv)(u — iv) = u? — ov?. (2.15)

The parabolic distance df) = u?, see Figure 7(b), algebraically sits between d, and
dp, according to the general principle (1.2) and is widely accepted [128]. However
one may be unsatisfied by its degeneracy.

An alternative measurement is motivated by the fact that a circle is the set
of equidistant points from its centre. However the choice of “centre” is now rich:
it may be either point from three centres (2.10) or three foci (2.11).

Definition 2.10. The length of a directed interval ﬁ is the radius of the cycle

with its centre (denoted by I.(AB)) or focus (denoted by Iy (1@)) at the point A
which passes through B.

This definition is lei> common and has some unusual properties like non-
symmetry: [ f(ﬁ) # ly(BA). However it comfortably fits the Erlangen program
due to its SLa(R)-conformal invariance:
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Theorem 2.11 ([82]). Let | denote either the EPH distances (2.15) or any length
from Definition 2.10. Then for fixed y, y' € R? the limit
o (09 (v 1Y)
=0 U(y,y+ty)
exists and its value depends only on y and g and is independent of y'.

, where g € SLa(R),

FIGURE 8. Perpendicular as the shortest route to a line.

We may return from distances to angles recalling that in the Euclidean space
a perpendicular provides the shortest root from a point to a line, see Figure 8.

Definition 2.12. Let [ be a length or distance. We say that a vector zﬁ is I-
perpendicular to a vector CD if function l(z@ + ab_ﬁ) of a variable ¢ has a local
extremum at € = 0.

A pleasant surprise is that [¢-perpendicularity obtained thought the length
from focus (Definition 2.10), already defined in Section 2.5, coincides with f-ortho-
gonality as follows from Theorem 2.8(i). It is also possible [59] to make SLa(R)
action isometric in all three cases.

Further details of the refreshing geometry of Mdbius transformation can be
found in the paper [82]and the book [90].

All these studies are waiting to be generalised to high dimensions; quaternions
and Clifford algebras provide a suitable language for this [82,109].

3. Linear representations

For consideration of symmetries in analysis, it is natural to start from linear rep-
resentations. The previous geometrical actions (1.1) can be naturally extended
to such representations by induction [55, § 13.2; 64, § 3.1] from a representation
of a subgroup H. If H is one-dimensional then its irreducible representation is a
character, which is always supposed to be complex valued. However hypercom-
plex numbers naturally appeared in the SLy(R) action (1.1), see Subsection 2.1
and [85]. Why then should we admit only i2 = —1 to deliver a character?
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3.1. Hypercomplex characters

As we already mentioned, the typical discussion of induced representations of
SLo(R) is centred around the case H = K and a complex-valued character of K.
A linear transformation defined by a matrix (2.4) in K is a rotation of R? by the
angle t. After identification R? = C this action is given by the multiplication e'?,
with i = —1. The rotation preserves the (elliptic) metric given by

2+’ = (x +iy)(z - iy). (3.1)

Therefore the orbits of rotations are circles; any line passing the origin (a “spoke”)
is rotated by the angle ¢, see Figure 9.

Dual and double numbers produce the most straightforward adaptation of
this result.

FIGURE 9. Rotations of algebraic wheels, i.e., the multiplication by e‘t:
elliptic (F), trivial parabolic (Py) and hyperbolic (H). All blue orbits
are defined by the identity 2% —?y? = r2. Thin “spokes” (straight lines
from the origin to a point on the orbit) are “rotated” from the real axis.
This is symplectic linear transformation of the classical phase space as
well.

Proposition 3.1. The following table shows correspondences between three types of
algebraic characters:

Elliptic Parabolic Hyperbolic
2= 1 e2=0 P2=1
w=uzx+iy w=2z+cy w=z+]jy
w=x—iy wW=1x—¢ey w=x—]jy
et = cost +isint et =14 et elt = cosht + jsinht
lw|? = wi = 2% + y? |w|i = wi = z? lw|? = wib = 22 — y?
argw = tan~' ¥ argw = ¥ argw = tanh ™" Y
unit circle |w|§ =1 “unit” strip x = £1 unit hyperbola |w|i =1

Geometrical action of multiplication by e‘t is drawn in Figure 9 for all three cases.
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Explicitly parabolic rotations associated with e’ act on dual numbers as
follows:
e ra+eb— a+e(ar+0b). (3.2)

This links the parabolic case with the Galilean group [128] of symmetries of clas-
sical mechanics, with the absolute time disconnected from space.

The obvious algebraic similarity and the connection to classical kinematic
is a wide spread justification for the following viewpoint on the parabolic case,
cf. [40,128]:

e the parabolic trigonometric functions are trivial:
cospt = +1, sinpt = t; (3.3)
e the parabolic distance is independent of y if z # 0:
2? = (z +ey)(z — ey); (3.4)
e the polar decomposition of a dual number is defined by [128, App. C(30)]:

u+ev=mu(l —|—€U), thus  |u+4ev| =wu, arg(u+ev)= U; (3.5)
u u

e the parabolic wheel looks rectangular, see Figure 9.

Those algebraic analogies are quite explicit and widely accepted as an ulti-
mate source for parabolic trigonometry [40,98,128]. Moreover, those three rota-
tions are all non-isomorphic symplectic linear transformations of the phase space,
which makes them useful in the context of classical and quantum mechanics [87,88],
see Section 7. There exist also alternative characters [79] based on Mobius transfor-
mations with geometric motivation and connections to equations of mathematical
physics.

3.2. Induced representations

Let G be a group, H be its closed subgroup with the corresponding homogeneous
space X = G/H with an invariant measure. We are using notations and definitions
ofmapsp: G — X,s: X — G and r: G — H from Subsection 2.1. Let x be an
irreducible representation of H in a vector space V, then it induces a representation
of G in the sense of Mackey [55, § 13.2]. This representation has the realisation Py
in the space L, (X) of V-valued functions by the formula [55, § 13.2.(7)—(9)]:

[0y () fl(x) = x(r(g™" * s(x) flg~" - x),. (3.6)

where g e G,z € X,h€ Handr: G — H, s: X — G are maps defined above;
* denotes multiplication on G and - denotes the action (2.2) of G on X.

Consider this scheme for representations of SLo(R) induced from characters of
its one-dimensional subgroups. We can notice that only the subgroup K requires
a complex-valued character due to the fact of its compactness. For subgroups
N’ and A’ we can consider characters of all three types — elliptic, parabolic and
hyperbolic. Therefore we have seven essentially different induced representations.
We will write explicitly only three of them here.
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Example 3.2. Consider the subgroup H = K; due to its compactness we are limited
to complex-valued characters of K only. All of them are of the form xy:

cost sint\ i

Xk (_ sint cost) =e where k € Z. (3.7)
Using the explicit form (2.3) of the map s we find the map r given in (2.1) as
follows:

a b 1 d —c
(8 v (0 3) e
Therefore
_ 1 cu+d —cv )
1
r * s(u,v)) = )
(9 (u,v)) \/(cu—|—d)2 + (cv)? ( cv cu+d

where g7! = (Z Z) € SLy(R). Substituting this into (3.7) and combining with

the Md&bius transformation of the domain (1.1) we get the explicit realisation p,
of the induced representation (3.6):

_|cw—i—d|’C aw +b 1 _fa b _ .
pk(g)f(w)_(cw+d)kf cw+d)’ where g = c d , w=utiv. (3.8)

This representation acts on complex-valued functions in the upper half-plane R2 =
SL2(R)/K and belongs to the discrete series [97, § IX.2]. It is common to get rid

of the factor |cw + d|* from that expression in order to keep analyticity and we
will follow this practise for a convenience as well.

Example 3.3. In the case of the subgroup N there is a wider choice of possible
characters.

i. Traditionally only complex-valued characters of the subgroup N are consid-
ered, they are

X+ (1 (1)) = where 7 € R. (3.9)

A direct calculation shows that
r(a b)_c O)EN’.
c d a1

r(g™" * s(u,v)) = ( L ?) ,  where g~ = (“ Z) . (3.10)

d+cu c

Thus

A substitution of this value into the character (3.9) together with the Mdbius
transformation (1.1) gives us the next realisation of (3.6):

C . TCU aw + b
pr(9)f(w) = exp (lcu—i—d)f <Cw+d),
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where w = u +¢ev and g~ = (i Z) € SLy(R). The representation acts on

the space of complex-valued functions on the upper half-plane Ri, which is
a subset of dual numbers as a homogeneous space SLz(R)/N’. The mixture
of complex and dual numbers in the same expression is confusing.

ii. The parabolic character y, with an algebraic flavour is provided by multipli-
cation (3.2) with the dual number

1
Xr (t (1)> = =14 ertt, where 7 € R.
If we substitute the value (3.10) into this character, then we receive the
representation

sty = (142 7% ) £ (0 10).

cu+d cw—+d

where w, T and g are as above. The representation is defined on the space of
dual-numbers-valued functions on the upper half-plane of dual numbers. This
expression contains only dual numbers with their usual algebraic operations.
Thus it is linear with respect to them.

All characters in the previous example are unitary. Then the general scheme
of induced representations [55, § 13.2] implies their unitarity in proper senses.

Theorem 3.4 ([85]). Both representations of SLa(R) from Example 3.3 are unitary
on the space of function on the upper half-plane Rf_ of dual numbers with the inner
product

du dv

5 where w = u + ev, (3.11)
v

(f2) = [, fiw)aw)
R
and we use the conjugation and multiplication of function values in algebras of
complex and dual numbers for representations ,0(7: and p. respectively.

The inner product (3.11) is positive defined for the representation pE but
is not for the other. The respective spaces are parabolic cousins of the Krein
spaces [5], which are hyperbolic in our sense.

3.3. Similarity and correspondence: ladder operators

From the above observation we can deduce the following empirical principle, which
has a heuristic value.

Principle 3.5 (Similarity and correspondence).  i. Subgroups K, N' and A’ play
a similar réle in the structure of the group SLa(R) and its representations.
ii. The subgroups shall be swapped simultaneously with the respective replacement
of hypercomplex unit ¢.

The first part of the Principle (similarity) does not appear to be sound alone.
It is enough to mention that the subgroup K is compact (and thus its spectrum is
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discrete) while two other subgroups are not. However in a conjunction with the sec-
ond part (correspondence) the Principle has received the following confirmations
so far, see [85] for details:

e The action of SLy(R) on the homogeneous space SLy(R)/H for H = K, N’
or A’ is given by linear-fractional transformations of complex, dual or double
numbers respectively.

e Subgroups K, N’ or A’ are isomorphic to the groups of unitary rotations of
respective unit cycles in complex, dual or double numbers.

e Representations induced from subgroups K, N’ or A" are unitary if the inner
product spaces of functions with values are complex, dual or double numbers.

Remark 3.6. The Principle of similarity and correspondence resembles supersym-
metry between bosons and fermions in particle physics, but we have similarity
between three different types of entities in our case.

Let us give another illustration of the Principle. Consider the Lie algebra sly of
the group SLa(R). Pick up the following basis in sly [120, § 8.1]:

1 /-1 0 1 /0 1 0 1
I T B G

The commutation relations between the elements are
1
[Z, A] = 2B, [Z, B] = —2A, [A,B] = —2Z. (3.13)
Let p be a representation of the group SLy(R) in a space V. Consider the derived
representation dp of the Lie algebra sly [97, § VI.1] and let X = dp(X) for X € sl,.
To see the structure of the representation p we can decompose the space V into

eigenspaces of the operator X for some X € sly, cf. the Taylor series in Section 5.4.

3.3.1. Elliptic ladder operators. It would not be surprising that we are going to
consider three cases: Let X = Z be a generator of the subgroup K (2.4). Since this
is a compact subgroup the corresponding eigenspaces Zuvy, = ikvy, are parametrised
by an integer k € Z. The raising/lowering or ladder operators L* [97, § VI.2;
120, § 8.2] are defined by the following commutation relations:

[Z, L] = AL L. (3.14)

In other words I+ are eigenvectors for operators ad Z of adjoint representation of
sl [97, § VI.2].

Remark 3.7. The existence of such ladder operators follows from the general prop-
erties of Lie algebras if the element X € sl; belongs to a Cartan subalgebra. This
is the case for vectors Z and B, which are the only two non-isomorphic types of
Cartan subalgebras in sls. However the third case considered in this paper, the
parabolic vector B + Z/2, does not belong to a Cartan subalgebra, yet a sort of
ladder operator is still possible with dual number coefficients. Moreover, for the
hyperbolic vector B, besides the standard ladder operators an additional pair with
double number coefficients will also be described.
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From the commutators (3.14) we deduce that L*vj, are eigenvectors of Z as
well:

Z(Lroy) = (LY Z + A LYo = LH(Zuy) + A LYoy, = ikLYo, + Ay Loy,
= (ik + Ay ) Lrog. (3.15)

Thus action of ladder operators on respective eigenspaces can be visualised by the
diagram
Lt Lt Lt Lt
o< TViea< T Vie< Vi< T (3.16)
L~ L~ L~ -
Assuming It = aA4+bB+cZ from the relations (3.13) and defining condition (3.14)
we obtain linear equations with unknowns a, b and c:

c=0, 2a = A4 D, —2b = Aia.

The equations have a solution if and only if A2 +4 = 0, and the raising/lowering
operators are [+ = +iA + B.

3.3.2. Hyperbolic ladder operators. Consider the case X = 2B of a generator of
the subgroup A’ (2.6). The subgroup is not compact and eigenvalues of the operator
B can be arbitrary, however raising /lowering operators are still important [44,
§ II.1; 102, § 1.1]. We again seek a solution in the form LZ = aA+ bB + ¢Z for
the commutator [2B, L] = AL},. We will get the system

4c = Ma, b=0, a = Ac.

A solution exists if and only if A2 = 4. There are obvious values A = +2 with the
ladder operators Lj,f = +2A + Z, see [44, § IL.1; 102, § 1.1]. Each indecomposable
slo-module is formed by a one-dimensional chain of eigenvalues with a transitive
action of ladder operators.

Admitting double numbers we have an extra possibility to satisfy A2 = 4
with values A\ = £2j. Then there is an additional pair of hyperbolic ladder op-
erators Lji = :|:2ij1 + Z, which shift eigenvectors in the “orthogonal” direction
to the standard operators Lf. Therefore an indecomposable sls-module can be
parametrised by a two-dimensional lattice of eigenvalues on the double number
plane, see Figure 10.

3.3.3. Parabolic ladder operators. Finally, consider the case of a generator X =
—B+ Z/2 of the subgroup N’ (2.5). According to the above procedure we get the
equations

b+2 =Xa,  —a=Mb, g — e,
which can be resolved if and only if A = 0. If we restrict ourselves with the only
real (complex) root A = 0, then the corresponding operators Lj[f = -—-B+7Z/2

will not affect eigenvalues and thus are useless in the above context. However the
dual number roots A = +¢t, t € R lead to the operators Lfg = +etA— B+ Z/2.
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A A A

L. LT L- Lt LT Lt
I+ iyt o iyt o iyt o+
h h h h
<> Vocotik—2) <> Vatjo-2) <> Vimso)+i—2) <= -+
C < . C
h h A h A h
LT + L7 Lt LT +
J J J J J J
+ v I v ot v ot
h h h
< = Voot < > Vigik < > Vint2)4jk < =
L, L, L, L,
" L*A + " L.J\ + " L’A + "
+ Ty + Ty + Ty +
Lh Lh Lh Lh
<> Vo—otit2) <= Vatjor2) <> Vimso)+i2) < =
L, A L, L, L,
_ I S h S h
Lj Lj Lj Lj Lj Lj

FIGURE 10. The action of hyperbolic ladder operators on a 2D lattice
of eigenspaces. Operators Lﬁ move the eigenvalues by 2, making shifts
in the horizontal direction. Operators Lf change the eigenvalues by 2j,
shown as vertical shifts.

These operators are suitable to build an sly-module with a one-dimensional chain
of eigenvalues.

Remark 3.8. The following roles of hypercomplex numbers are noteworthy:

e the introduction of complex numbers is a necessity for the ezistence of ladder
operators in the elliptic case;

e in the parabolic case we need dual numbers to make ladder operators useful;

e in the hyperbolic case double numbers are not required either for the existence
or for the usability of ladder operators, but they do provide an enhancement.

We summarise the above consideration with a focus on the Principle of sim-
ilarity and correspondence:

Proposition 3.9. Let a vector X € sly generate the subgroup K, N' or A’, that is
X =Z, B—Z/2, or B respectively. Let ¢ be the respective hypercomplex unit.

Then raising/lowering operators L* satisfying to the commutation relation
[X, ] = .5, [L, L] = 20X are

IF =+ A+Y.
Here Y € sly is a linear combination of B and Z with the properties:
e Y =[A X].
e X =[AY].

o Killings form K(X,Y) [55, § 6.2] vanishes.
Any of the above properties defines the vector Y € span{B, Z} up to a real constant
factor.

The usability of the Principle of similarity and correspondence will be illus-
trated by more examples below.
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4. Covariant transform

A general group-theoretical construction [2,18,29,32,66,93,111] of wavelets (or
coherent state) starts from an irreducible square integrable representation — in
the proper sense or modulo a subgroup. Then a mother wavelet is chosen to be
admissible. This leads to a wavelet transform which is an isometry to L, space
with respect to the Haar measure on the group or (quasi)invariant measure on a
homogeneous space.

The importance of the above situation shall not be diminished, however an
exclusive restriction to such a setup is not necessary, in fact. Here is a classical
example from complex analysis: the Hardy space H,(T) on the unit circle and
Bergman spaces By (D), n > 2 in the unit disk produce wavelets associated with
representations p; and p,, of the group SLy(R) respectively [64]. While representa-
tions p,, n > 2 are from square integrable discrete series, the mock discrete series
representation p; is not square integrable [97, § VL.5; 120, § 8.4]. However it would
be natural to treat the Hardy space in the same framework as Bergman spaces.
Some more examples will be presented below.

4.1. Extending wavelet transform

To make a sharp but still natural generalisation of wavelets we give the following
definition.

Definition 4.1. [83] Let p be a representation of a group G in a space V and F be
an operator from V to a space U. We define a covariant transform W from V to
the space L(G,U) of U-valued functions on G by the formula

W v d(g) = F(p(g~v), veV, ged. (4.1)
Operator F' will be called a fiducial operator in this context.

We borrow the name for operator F' from fiducial vectors of Klauder and
Skagerstam [93].

Remark 4.2. We do not require that fiducial operator F' shall be linear. Sometimes
the positive homogeneity, i.e., F(tv) = tF(v) for ¢ > 0, alone can be already
sufficient, see Example 4.14.

Remark 4.3. Usefulness of the covariant transform is in reverse proportion to the
dimensionality of the space U. The covariant transform encodes properties of v
in a function Wwv on G. For a low-dimensional U this function can be ultimately
investigated by means of harmonic analysis. Thus dim U = 1 (scalar-valued func-
tions) is the ideal case, however, it is unattainable sometimes, see Example 4.11
below. We may have to use higher dimensions of U if the given group G is not rich
enough.

Moreover, the relation between the dimensionality of U and usefulness of
the covariant transform should not be taken dogmatically. Paper [91] gives an
important example of a covariant transform which provides a simplification even
in the case of dimU = dim V.
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As we will see below the covariant transform is a close relative of the wavelet
transform. The name is chosen due to the following common property of both
transformations.

Theorem 4.4. The covariant transform (4.1) intertwines p and the left regular
representation A on L(G,U):

Here A is defined as usual by
A(g) : f(h) = flg™ h). (42)

Proof. We have a calculation similar to wavelet transform [66, Prop. 2.6]. Take
u = p(g)v and calculate its covariant transform:

W(p(9))l(h) = W(p(9)v)](h) = F(p(h™")p(g)v)
=F(p((g~"h) "))
= Wul(g~'h)
= A(g)Wo](h). O
The next result follows immediately:
Corollary 4.5. The image space W(V) is invariant under the left shifts on G.

Remark 4.6. A further generalisation of the covariant transform can be obtained if
we relax the group structure. Consider, for example, a cancellative semigroup Z,
of non-negative integers. It has a linear presentation on the space of polynomials
in a variable ¢ defined by the action m : " — t™*" on the monomials. Application
of a linear functional [, e.g., defined by an integration over a measure on the real
line, produces umbral calculus 1(t") = ¢,, which has a magic efficiency in many
areas, notably in combinatorics [67,96]. In this direction we also find it fruitful to
expand the notion of an intertwining operator to a token [71].

4.2. Examples of covariant transform

In this subsection we will provide several examples of covariant transforms. Some
of them will be expanded in subsequent sections, however a detailed study of all
aspects will not fit into the present work. We start from the classical example of
the group-theoretical wavelet transform:

Example 4.7. Let V be a Hilbert space with an inner product (-,-) and p be a
unitary representation of a group G in the space V. Let F': V' — C be a functional
v = (v,vg) defined by a vector vy € V. The vector vy is often called the mother
wavelet in areas related to signal processing or the vacuum state in a quantum
framework.

Then the transformation (4.1) is the well-known expression for a wavelet
transform [2, (7.48)] (or representation coefficients):

W v i(g) = (plg~")v,v0) = (v, p(g)vo) veV, gedG. (4.3)
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The family of vectors vy = p(g)vo is called wavelets or coherent states. In this case
we obtain scalar-valued functions on G, thus the fundamental role of this example
is explained in Remark 4.3.

This scheme is typically carried out for a square integrable representation
p and vy being an admissible vector [2,18,29,32,111]. In this case the wavelet
(covariant) transform is a map into the square integrable functions [26] with respect
to the left Haar measure. The map becomes an isometry if vy is properly scaled.

However square integrable representations and admissible vectors do not
cover all interesting cases.

Example 4.8. Let G = Aff be the “ax 4+ b” (or affine) group [2, § 8.2]: the set of
points (a,b), a € R, b € R in the upper half-plane with the group law

(a,b) * (a',b") = (aa’,ab’ + b) (4.4)

and left invariant measure a~* da db. Its isometric representation on V = L (R) is
given by the formula

p(9) fl(a) = a» f (aw +b),  where g~' = (a,b). (45)
We consider the operators F : Ly(R) — C defined by:
Fi(f) = Lo mad (4.6)

i Jp x i
Then the covariant transform (4.1) is the Cauchy integral from L,(R) to the

space of functions f(a, b) such that a_zlﬂf(a, b) is in the Hardy space in the up-
per/lower half-plane H,(R3 ). Although the representation (4.5) is square inte-
grable for p = 2, the function '}, used in (4.6) is not an admissible vacuum vector.
Thus the complex analysis becomes decoupled from the traditional wavelet the-
ory. As a result the application of wavelet theory shall rely on extraneous mother
wavelets [47].

Many important objects in complex analysis are generated by inadmissible
mother wavelets like (4.6). For example, if F': L,(R) — C is defined by F : f —
Fy f+F_ f then the covariant transform (4.1) reduces to the Poisson integral. If F' :
Ly(R) — C? is defined by F : f +— (Fyf, F_ f) then the covariant transform (4.1)
represents a function f on the real line as a jump:

f(2)=f+(2) = [-(2),  fx(2) € H,(RY) (4.7)
between functions analytic in the upper and the lower half-planes. This makes a
decomposition of L,(R) into irreducible components of the representation (4.5).

Another interesting but non-admissible vector is the Gaussian e™*

Example 4.9. For the group G = SLa(R) [97] let us consider the unitary represen-
tation p on the space of square integrable function L,(R?%) on the upper half-plane
through the M&bius transformations (1.1):

p) Gy (S0 = () as)
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This is a representation from the discrete series and L, (D) and irreducible invariant
subspaces are parametrised by integers. Let Fj, be the functional Ly(R%) — C of
pairing with the lowest/highest k-weight vector in the corresponding irreducible
component (Bergman space) B, (R?), k > 2 of the discrete series [97, Ch. VI]. Then
we can build an operator F' from various Fj similarly to the previous example.
In particular, the jump representation (4.7) on the real line generalises to the
representation of a square integrable function f on the upper half-plane as a sum

:Zakfk(z), fk EBn(Ri)
k

for prescribed coefficients a; and analytic functions f; in question from different
irreducible subspaces.

Covariant transforms are also meaningful for principal and complementary
series of representations of the group SL2(R), which are not square integrable [64].

Example 4.10. Let G = SU(2) x Aff be the Cartesian product of the groups
SU(2) of unitary rotations of C? and the ax + b group Aff. This group has a
unitary linear representation on the space Ly(R, C?) of square-integrable (vector)
C2-valued functions by the formula

(9) (fl( )> _ <af1(at +b) + Bf2(at + b)>
f2(t) vfi(at +b) +éf2(at +0) )’
where g = (i ?) x (
space, that is functions with both components being analytic, is invariant under
such action of G.
As a fiducial operator F : Ly(R, (CQ) — C we can take, cf. (4.6),

( ) ' _)j“ (4.9)

Thus the image of the associated covariant transform is a subspace of scalar-
valued bounded functions on G. In this way we can transform (without a loss of
information) vector-valued problems, e.g., matrix Wiener—Hopf factorisation [12],
to scalar questions of harmonic analysis on the group G.

a,b) € SU(2) x Aff. Tt is obvious that the vector Hardy

Example 4.11. A straightforward generalisation of Example 4.7 is obtained if V is
a Banach space and F': V — C is an element of V*. Then the covariant transform
coincides with the construction of wavelets in Banach spaces [66].

Example 4.12. The next stage of generalisation is achieved if V' is a Banach space
and F': V — C" is a linear operator. Then the corresponding covariant transform
isamap W : V — L(G,C"). This is closely related to M.G. Krein’s works on
directing functionals [94], see also multiresolution wavelet analysis [14], Clifford-
valued Fock—Segal-Bargmann spaces [20] and [2, Thm. 7.3.1].
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Example 4.13. Let I be a projector L,(R) — L, (R) defined by the relation

(Ff)(\) = x(\)f()\), where the hat denotes the Fourier transform and y()) is
the characteristic function of the set [-2, —1]U[1, 2]. Then the covariant transform
L,(R) — C(Aff, L,(R)) generated by the representation (4.5) of the affine group

from F contains all information provided by the Littlewood—Paley operator [34,
§ 5.1.1].

Example 4.14. A step in a different direction is a consideration of non-linear op-
erators. Take again the “az + b” group and its representation (4.5). We define F'
to be a homogeneous but non-linear functional V" — R, :

1
1
F(f) =, [17@) da.
21
The covariant transform (4.1) becomes:
b+a

apf ax—|—b /\f )| dx.

(4.10)
Obviously My (b) = max[Weo f](a,b) coincides with the Hardy mazimal function,
which contains important information on the original function f. From Corol-
lary 4.5 we deduce that the operator M : f — My intertwines p, with itself
ppM = Mp,.
Of course, the full covariant transform (4.10) is even more detailed than M.
For example, || f|| = maxy[Wa f](5,b) is the shift invariant norm [48].

1 1
Wodlab) = Flp () =, [
—1

Example 4.15. Let V = L_.(R?) be the space of compactly supported bounded
functions on the plane. We take F' be the linear operator V. — C of integration
over the real line:

F: f(x,y)— F(f /fx()

Let G be the group of Euclidean motions of the plane represented by p on V by
a change of variables. Then the wavelet transform F(p(g)f) is the Radon trans-
form [39].

4.3. Symbolic calculi

There is a very important class of covariant transforms which map operators to
functions. Among numerous sources we wish to single out works of Berezin [10,11].
We start from the Berezin covariant symbol.

Example 4.16. Let a representation p of a group G act on a space X. Then there is
an associated representation pp of G on a space V = B(X,Y") of linear operators
X — Y defined by the identity [11,66]:

(ppl9)A)z = A(p(g Hx), 2€X,geqG, AcB(X,Y). (4.11)
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Following Remark 4.3 we take F' to be a functional V' — C, for example F' can be
defined from a pair x € X, € Y* by the expression F : A — (Ax,1). Then the
covariant transform is

W: A Alg) = Flpp(9)A).
This is an example of covariant calculus [10,66].

There are several variants of the last example which are of separate interest.

Example 4.17. A modification of the previous construction is obtained if we have
two groups G; and Gy represented by p; and p, on X and Y* respectively. Then
we have a covariant transform B(X,Y) — L(G;1 x Ga,C) defined by the formula

WA Agr, g2) = (Apy (91)7, po(g2)1) -

This generalises the above Berezin covariant calculi [66].

Example 4.18. Let us restrict the previous example to the case when X =Y is
a Hilbert space, p; = p, = p and © = [ with ||z|| = 1. Then the range of the
covariant transform,

WA A(g) = (Ap(g9)z, p(g)7)

is a subset of the numerical range of the operator A. As a function on a group,
A(g) provides a better description of A than the set of its values — numerical range.

Example 4.19. The group SU(1,1) ~ SLy(R) consists of 2 x 2 matrices of the form

o B ) with the unit determinant [97, § IX.1]. Let T' be an operator with spectral

8 @
radius less than 1. Then the associated Mobius transformation
ol + BI a f
T qg-T= _ , h =[5 T ) eSLy(R), 4.12
T T= T e o= (5 D) esa®, @)

produces a well-defined operator with spectral radius less than 1 as well. Thus we
have a representation of SU(1,1).

Let us introduce the defect operators Dy = (I — T*T)'/? and Dp. = (I —
TT*)Y/2. For the fiducial operator F' = Dy« the covariant transform is, cf. [118,
§ VL1, (1.2)],

WIl(0) = Fla-T) = —e* 0 Dr, forg= (700 0) (1 7).

-z
where the characteristic function Or(z) [118, § VI.1, (1.1)] is
Or(2) = =T + Dy~ (I — 2T*)"* 2 Dr.

Thus we approached the functional model of operators from the covariant trans-
form. In accordance with Remark 4.3 the model is most fruitful for the case of
operator F' = Dp- being one-dimensional.
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The intertwining property in the previous examples was obtained as a conse-
quence of the general Theorem 4.4 about the covariant transform. However it may
be worth selecting it as a separate definition:

Definition 4.20. A covariant calculus, also known as symbolic calculus, is a map
from operators to functions, which intertwines two representations of the same
group in the respective spaces.

There is a dual class of covariant transforms acting in the opposite direction:
from functions to operators. The prominent examples are the Berezin contravariant
symbol [10,66] and symbols of a pseudodifferential operator (PDO) [43,66].

Example 4.21. The classical Riesz—Dunford functional calculus [27, § VIL.3; 106,
§ IV.2] maps analytical functions on the unit disk to the linear operators; it is
defined through a Cauchy-type formula with a resolvent. The calculus is an in-
tertwining operator [75] between the Mébius transformations of the unit disk,
cf. (5.22), and the actions (4.12) on operators from Example 4.19. This topic will
be developed in Subsection 6.1.

In line with Definition 4.20 we can directly define the corresponding calculus
through the intertwining property [62,75]:

Definition 4.22. A contravariant calculus, also know as functional calculus, is a
map from functions to operators, which intertwines two representations of the
same group in the respective spaces.

The duality between co- and contravariant calculi is the particular case of the
duality between covariant transform and the inverse covariant transform defined
in the next subsection. In many cases a proper choice of spaces makes covariant
and/or contravariant calculus a bijection between functions and operators. Subse-
quently only one form of calculus, either co- or contravariant, is defined explicitly,
although both of them are there in fact.

4.4. Inverse covariant transform

An object invariant under the left action A (4.2) is called left invariant. For ex-
ample, let L and L’ be two left invariant spaces of functions on G. We say that a
pairing (-,-) : L x L' — C is left invariant if

<A(g)f,A(g)f’> = <f7 fl> ’ forall felL, fl el (413)

Remark 4.23.  i. We do not require the pairing to be linear in general.

ii. If the pairing is invariant on space L x L’ it is not necessarily invariant (or
even defined) on the whole of C(G) x C(G).

iii. In a more general setting we shall study an invariant pairing on a homo-
geneous space instead of the group. However due to length constraints we
cannot consider it here beyond Example 4.26.

iv. An invariant pairing on G can be obtained from an invariant functional | by

the formula (f1, fo) = I(fifo).
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For a representation p of G in V and vy € V' we fix a function w(g) = p(g)vo.
We assume that the pairing can be extended in its second component to this
V-valued function, say, in the weak sense.

Definition 4.24. Let (-, -) be a left invariant pairing on L x L’ as above, let p be a
representation of G in a space V; we define the function w(g) = p(g)vo for vy € V.
The inverse covariant transform M is a map L — V defined by the pairing:

M:fe (f,w), where f € L. (4.14)

Example 4.25. Let G be a group with a unitary square integrable representation
p. An invariant pairing of two square integrable functions is obviously done by
integration over the Haar measure:

o) = /G £1(9) alg) dy.

For an admissible vector vy [2, Chap. 8; 26] the inverse covariant transform
is known in this setup as a reconstruction formula.

Example 4.26. Let p be a square integrable representation of G modulo a sub-
group H C G and let X = G/H be the corresponding homogeneous space with a
quasi-invariant measure dzr. Then integration over dx with an appropriate weight
produces an invariant pairing. The inverse covariant transform is a more general
version [2, (7.52)] of the reconstruction formula mentioned in the previous example.

Let p be not a square integrable representation (even modulo a subgroup) or
let vy be an inadmissible vector of a square integrable representation p. An invari-
ant pairing in this case is not associated with an integration over any non-singular
invariant measure on G. In this case we have a Hardy pairing. The following ex-
ample explains the name.

Example 4.27. Let G be the “axz + b” group and its representation p (4.5) from
Example 4.8. An invariant pairing on G, which is not generated by the Haar
measure a2da db, is

(hof2) =l [ a(ab) Faa,b) . (4.15)

For this pairing we can consider functions 2m.(1m 4y OF e‘””z, which are not admis-
sible vectors in the sense of square integrable representations. Then the inverse
covariant transform provides an integral resolution of the identity.

Similar pairings can be defined for other semi-direct products of two groups.
We can also extend a Hardy pairing to a group, which has a subgroup with such
a pairing.

Example 4.28. Let G be the group SLy(R) from Example 4.9. Then the “ax + b”
group is a subgroup of SLy(R), moreover we can parametrise SLa(R) by triples
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(a,b,0), 0 € (—m,n] with the respective Haar measure [97, II1.1(3)]. Then the
Hardy pairing

(o f2) =l [ fu(a0,6) folab,6) dbag (116)

is invariant on SLo(R) as well. The corresponding inverse covariant transform
provides even a finer resolution of the identity which is invariant under conformal
mappings of the Lobachevsky half-plane.

5. Analytic functions

We saw in the first section that an inspiring geometry of cycles can be recovered
from the properties of SL(R). In this section we consider a realisation of function
theory within the Erlangen approach [64,65,68,69]. The covariant transform will
be our principal tool in this construction.

5.1. Induced covariant transform

The choice of a mother wavelet or fiducial operator F' from Section 4.1 can signif-
icantly influence the behaviour of the covariant transform. Let G be a group and
H be its closed subgroup with the corresponding homogeneous space X = G/H.
Let p be a representation of G by operators on a space V; we denote by p; the
restriction of p to the subgroup H.

Definition 5.1. Let y be a representation of the subgroup H in a space U and
F :V — U be an intertwining operator between x and the representation py;:

F(p(h)v) = F(v)x(h), forall he H, ve V. (5.1)

Then the covariant transform (4.1) generated by F is called the induced covariant
transform.

The following is the main motivating example.

Example 5.2. Consider the traditional wavelet transform as outlined in Exam-
ple 4.7. Choose a vacuum vector vy to be a joint eigenvector for all operators p(h),
h € H, that is p(h)vg = x(h)vo, where x(h) is a complex number depending of h.
Then x is obviously a character of H.

The image of wavelet transform (4.3) with such a mother wavelet will have
a property:

o(gh) = (v, p(gh)vo) = (v, p(g)x(h)vo) = x(h)i(g)-

Thus the wavelet transform is uniquely defined by cosets on the homogeneous space
G/H. In this case we previously spoke about the reduced wavelet transform [65].
A representation p, is called square integrable mod H if the induced wavelet
transform [W fo](w) of the vacuum vector fo(z) is square integrable on X.
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The image of an induced covariant transform has a similar property:

(gh) = F(p((gh)")v) = F(p(h™")p(g~ ) = Fp(g Ho)x(h™h).  (52)
Thus it is enough to know the value of the covariant transform only at a single
element in every coset G/H in order to reconstruct it for the entire group G by
the representation y. Since coherent states (wavelets) are now parametrised by
points of homogeneous space G/H, they are referred to sometimes as coherent
states which are not connected to a group [92], however this is true only in a very
narrow sense as explained above.

Example 5.3. To make it more specific we can consider the representation of
SL2(R) defined on Ly(R) by the formula, cf. (3.8):

s g (520 ()

cost sin t)

IS

—sint cost
Then for the fiducial operator Fy (4.6) we have Fi o p(hy) = eTFy. Thus we
can consider the covariant transform only for points in the homogeneous space
SL2(R)/K, moreover this set can be naturally identified with the az + b group.
Thus we do not obtain any advantage of extending the group in Example 4.8 from
azx + b to SLa(R) if we will be still using the fiducial operator Fy (4.6).

Let K C SL2(R) be the compact subgroup of matrices hy = (

Functions on the group G, which have the property 9(gh) = 0(g)x(h) (5.2),
provide a space for the representation of G induced by the representation y of the
subgroup H. This explains the choice of the name for induced covariant transform.

Remark 5.4. Induced covariant transform uses the fiducial operator F' which passes
through the action of the subgroup H. This reduces information which we obtained
from this transform in some cases.

There is also a simple connection between a covariant transform and right
shifts:

Proposition 5.5. Let G be a Lie group and p be a representation of G in a space
V. Let Wfl(9) = F(p(g~1)f) be a covariant transform defined by the fiducial
operator F' : V. — U. Then the right shift [Wf](gg’) by g’ is the covariant transform
W' fl(g) = F'(p(g~1) f)] defined by the fiducial operator F' = F o p(g~1).

In other words the covariant transform intertwines right shifts on the group
G with the associated action pg (4.11) on fiducial operators.

Although the above result is obvious, its infinitesimal version has interesting
consequences.

Corollary 5.6 ([84]). Let G be a Lie group with a Lie algebra g and p be a smooth
representation of G. We denote by dpg the derived representation of the associated
representation pg (4.11) on fiducial operators.
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Let a fiducial operator F be a null-solution, i.e., AF = 0, for the operator
A=3%", ajdpgj, where X; € g and a; are constants. Then the covariant transform

Wilg) = F(p(g~")f) for any f satisfies

DF(g) =0, where D = Z(ijSXj.

J

Here £Xi are the left invariant fields (Lie derivatives) on G corresponding to X;.

Example 5.7. Consider the representation p (4.5) of the ax + b group with the
p = 1. Let A and N be the basis of the corresponding Lie algebra generating
one-parameter subgroups (e,0) and (0, ). Then the derived representations are

[dp fl(@) = f(z) + 2 f'(x),  [dp" fl(z) = f'(x).
The corresponding left invariant vector fields on az 4+ b group are

A = a0y, eV = 46,.

I}H is a null solution of the operator dp” +idp" = I+ (z+1i) ddm.

Therefore the covariant transform with the fiducial operator F (4.6) will consist
with the null solutions to the operator £4 —i€YN = —ia(0y+10d,), that is in essence
the Cauchy-Riemann operator in the upper half-plane.

The mother wavelet

There is a statement which extends the previous corollary from differential
operators to integro-differential ones. We will formulate it for the wavelets setting.

Corollary 5.8. Let G be a group and p be a unitary representation of G, which can
be extended to a vector space V' of functions or distributions on G. Let a mother
wavelet w € V' satisfy the equation

/ a(g) p(g)wdg = 0,
G

for a fixed distribution a(g) € V and a (not necessarily invariant) measure dg.
Then any wavelet transform F(g) = Wf(g) = (f, p(g)wo) obeys the condition:

DF =0, where D:/ a(g) R(g) dg,
G
with R being the right regular representation of G.

Clearly, Corollary 5.6 is a particular case of Corollary 5.8 with a distribu-
tion a, which is a combination of derivatives of Dirac’s delta functions. The last
corollary will be illustrated at the end of Section 6.1.

Remark 5.9. We note that Corollaries 5.6 and 5.8 are true whenever we have an
intertwining property between p with the right regular representation of G.



Erlangen Program at Large: An Overview 33

5.2. Induced wavelet transform and Cauchy integral

We again use the general scheme from Subsection 3.2. The ax + b group is isomor-
phic to a subgroup of SL2(R) consisting of the lower-triangular matrices:

{0 )+

The corresponding homogeneous space X = SLa(R)/F is one-dimensional and can
be parametrised by a real number. The natural projection p : SL2(R) — R and its
left inverse s : R — SL2(R) can be defined as follows:

a b b 1 u
p.(c d)»—>d, s.u»—)(o 1). (5.3)

Thus we calculate the corresponding map 7 : SLy(R) — F, see Subsection 2.1:

(e () o

Therefore the action of SLz(R) on the real line is exactly the Mobius map (1.1):

. —1 _au+b -1_ (G b
g:u—pg *s(u))_cu+d’ where ¢ _(c d)'

We also calculate that

N L)

To build an induced representation we need a character of the affine group.
A generic character of F' is a power of its diagonal element:

a 01 4
Pr c a—l =a.

Thus the corresponding realisation of induced representation (3.6) is:

pe(9) : flu) = (Cuid)n f (:ZIS) where g1 = (‘CL Z) . (5.5)

The only freedom remaining by the scheme is in a choice of a value of number
x and the corresponding functional space where our representation acts. At this
point we have a wider choice of k than it is usually assumed: it can belong to
different hypercomplex systems.

One of the important properties which would be nice to have is the unitarity
of the representation (5.5) with respect to the standard inner product:

(f1, f2) = /}R2 f1(u) fa(u) du.

. __ au+tb
A change of variables z = "7

necessary and sufficient for that:

in the integral suggests the following property is

kK+R=2. (5.6)
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A mother wavelet for an induced wavelet transform shall be an eigenvector for
the action of a subgroup H of SLy(R), see (5.1). Let us consider the most common
case of H = K and take the infinitesimal condition with the derived representation:
dpZwo = Mwp, since Z (3.12) is the generator of the subgroup K. In other words the
restriction of wg to a K-orbit should be given by e* in the exponential coordinate ¢
along the K-orbit. However we usually need its expression in other “more natural”
coordinates. For example [86], an eigenvector of the derived representation of dpZ
should satisfy the differential equation in the ordinary parameter z € R:

— ke f(2) - [(@)(1+2%) = A (@). (5.7)

The equation does not have singular points, the general solution is globally defined
(up to a constant factor) by:

i\ 1A/2 _ \(ia—k)/2

1

waw(z) = SO I . (5.8)
s (1 +x2)m/2 z+i ({IJ +1)(1A+n)/2

To avoid multivalent functions we need 27-periodicity along the exponential co-
ordinate on K. This implies that the parameter m = —i\ is an integer. Therefore
the solution becomes:

(1, _|_i)(’n’7,—}1)/2

o iy (5.9)

Wi,k (T) =
The corresponding wavelets resemble the Cauchy kernel normalised to the invariant
metric in the Lobachevsky half-plane:
) (m—k)/2
)(m+ﬁ)/

W 02) = pf () o() = /27 T
(x —u—
Therefore the wavelet transform (4.3) from a function on the real line to functions

on the upper half-plane is

_ ) (m—~r)/2
; _ F _ L R/2 (x — (u+iv))
flu,v) = <f, oy (u,v)wm7,€> = /R f(z) (& — (1 — i) +)/2 dx.
Introduction of a complex variable z = u + iv allows us to write it as
— z)(m=r)/2
e (x —2)
Fz) = /2 / It 2 dz. (5.10)

According to the general theory this wavelet transform intertwines representations
pE (5.5) on the real line (induced by the character a® of the subgroup F) and
pE (3.8) on the upper half-plane (induced by the character e!™* of the subgroup K).

5.3. The Cauchy-Riemann (Dirac) and Laplace operators

Ladder operators I* = +iA + B act by raising/lowering indexes of the K-eigen-
functions wy, . (5.8), see Subsection 3.3. More explicitly [86]:

* i
dpr Wk —2(m + K)Wmt2 k- (5.11)
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There are two possibilities here: m & k is zero for some m or not. In the first
case the chain (5.11) of eigenfunction w,, . terminates on one side under the
transitive action (3.16) of the ladder operators; otherwise the chain is infinite
in both directions. That is, the values m = Fx and only those correspond to
the maximal (minimal) weight function wg .(z) = (mii)m € Ly(R), which are
annihilated by L*:

+
dpr Wy = (Fidp? + dpB) sy . = 0. (5.12)

By Corollary 5.6 for the mother wavelets wx, ., which are annihilated
by (5.12), the images of the respective wavelet transforms are null solutions to

the left-invariant differential operator Dy = £L*:

Dy = Figh + &8 = - 1+ 9(9, £ i0,). (5.13)

This is a conformal version of the Cauchy—Riemann equation. The second-
order conformal Laplace-type operators Ay = L7 &L and A_ = &7 217 are

Ay = W0, — )+ 0%02 £ 5. (5.14)

For the mother wavelets wy, , in (5.12) such that m = Fk the unitarity
condition k + & = 2, see (5.6), together with m € Z implies kK = Fm = 1. In such
a case the wavelet transforms (5.10) are

N d p d

Fre =@t [T e =@ [TOT s
R T—Z R T —Z

for w_1,; and w;,; respectively. The first one is the Cauchy integral formula up

to the factor 2miyv/Sz. Clearly, one integral is the complex conjugation of another.

Moreover, the minimal /maximal weight cases can be intertwined by the following

automorphism of the Lie algebra sl:
A—B, B—A Z7Z— -7

As explained before, f*(w) are null solutions to the operators D (5.13) and
Ay (5.14). These transformations intertwine unitary equivalent representations on
the real line and on the upper half-plane, thus they can be made unitary for proper
spaces. This is the source of two faces of the Hardy spaces: they can be defined
either as square-integrable on the real line with an analytic extension to the half-
plane, or analytic on the half-plane with square-integrability on an infinitesimal
displacement of the real line.

For the third possibility, m +  # 0, there is no an operator spanned by the
derived representation of the Lie algebra sl which kills the mother wavelet w,, ..
However the remarkable Casimir operator C = Z? —2(L~ Lt + L* L), which spans
the centre of the universal enveloping algebra of sly [97, § X.1; 120, § 8.1], produces
a second-order operator which does the job. Indeed from the identities (5.11) we get

ApS wm = (26 — K2) Wi . (5.16)
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Thus we get dpgwm_y,.C = 0 for kK = 2 or 0. The mother wavelet wp > turns out to
be the Poisson kernel [34, Ex. 1.2.17]. The associated wavelet transform

fly=s: [ D%

) (5.17)
R |z — 2|

consists of null solutions of the left-invariant second-order Laplacian, image of the
Casimir operator, cf. (5.14):

A= £9) = 0202 + 202

Another integral formula producing solutions to this equation delivered by the
mother wavelet w,, ¢ with the value x = 0 in (5.16):

f(z) = /IR f(z) (w N Z>m/2 dz. (5.18)

xr—Zz

Furthermore, we can introduce higher-order differential operators. The func-

tions wx2m+1,1 are annihilated by nth power of operator d,oﬁi with 1 < m < n.
By Corollary 5.6 the image of wavelet transform (5.10) from a mother wavelet
Z? QmWr2m,1 Will consist of null-solutions of the nth power DZ} of the conformal
Cauchy—Riemann operator (5.13). They are a conformal flavour of polyanalytic
functions [6].

We can similarly look for mother wavelets which are eigenvectors for other
types of one-dimensional subgroups. Our consideration of subgroup K is simplified
by several facts:

e The parameter x takes only complex values.
e The derived representation does not have singular points on the real line.

For both subgroups A’ and N’ this will not be true. Further consideration will be
given in [86].

5.4. The Taylor expansion

Consider an induced wavelet transform generated by a Lie group G, its represen-
tation p and a mother wavelet w which is an eigenvector of a one-dimensional
subgroup HcC G. Then by Proposition 5.5 the wavelet transform intertwines p
with a representation p induced by a character of H.

If the mother wavelet is itself in the domain of the induced wavelet transform,
then the chain (3.16) of H-eigenvectors w,, will be mapped to the similar chain of
their images W,,. The corresponding derived induced representation dp produces
ladder operators with the transitive action of the ladder operators on the chain of
Wy, . Then the vector space of “formal power series”,

f2) = amibm(2), (5.19)
mEeZL

is a module for the Lie algebra of the group G.
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Coming back to the case of the group G = SLy(R) and subgroup H = K,
images wWy,,1 of the eigenfunctions (5.9) under the Cauchy integral transform (5.15)
are
12 (2 + i)(m=1)/2

'UAJm,l(Z) = (%z) (Z _ i)(m-‘rl)/? :

They are eigenfunctions of the derived representation on the upper half-plane
and the action of ladder operators is given by the same expressions (5.11). In
particular, the sly-module generated by w;,; will be one-sided since this vector
is annihilated by the lowering operator. Since the Cauchy integral produces an
unitary intertwining operator between two representations we get the following
variant of Taylor series:

f(z) = Z CmWm,1(2), where ¢, = (f, Wm,1) -
m=0

For two other types of subgroups, representations and mother wavelets this scheme
shall be suitably adapted and detailed study will be presented elsewhere [86].

5.5. Wavelet transform in the unit disk and other domains
We can similarly construct analytic function theories in unit disks, including par-
abolic and hyperbolic ones [82]. This can be done simply by an application of the
Cayley transform to the function theories in the upper half-plane. Alternatively
we can apply the full procedure for properly chosen groups and subgroups. We
will briefly outline such a possibility here, see also [64].

Elements of SLy(R) can also be represented by 2 x 2-matrices with complex
entries such that, cf. Example 4.21:

92(2 g) 9‘12(_&5 :f) laf* =18 = 1.

These realisations of SLy(R) (or rather SU(2,C)) is more suitable for function
theory in the unit disk. It is obtained from the form, which we used before for the
upper half-plane, by means of the Cayley transform [82, § 8.1].

We may identify the unit disk D with the homogeneous space SLz(R)/T for
the wnit circle T through the important decomposition SLo(R) ~ D x T with
K =T — the compact subgroup of SLy(R):

a B\ _ 1 Ba*\(ja O
G0 - m( m(E L) e
el (T )
= \/1_‘u|2 a 1) 0 e—iw

T = argq, u=pa"t, lu| < 1.

where
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Each element g € SLa(R) acts by the linear-fractional transformation (the Mobius
map) on D and T Hy(T) as follows:

g:zngig, where g:(% g) (5.21)
In the decomposition (5.20) the first matrix on the right-hand side acts by trans-
formation (5.21) as an orthogonal rotation of T or I; and the second one — by a
transitive family of maps of the unit disk onto itself.

The representation induced by a complex-valued character yx(z) = 7% of T
according to Section 3.2 is:

1 az— B a p
: — h =5 2 ). 5.22
o) 1o o (00 e 9= (§ 2) G2
The representation p; is unitary on square-integrable functions and irreducible on
a Hardy space on the unit circle.

We choose [66,68] K-invariant function vg(z) = 1 to be a vacuum vector.
Thus the associated coherent states

v(g,2) = p1(g)vo(z) = (u—2z)~"

are completely determined by the point on the unit disk u = fa—'. The family of
coherent states considered as a function of both v and z is obviously the Cauchy
kernel [64]. The wavelet transform [64,66] W : Ly(T) — Hy(D) : f(2) = Wf(g) =
(f,vg) is the Cauchy integral

W (u) = 271”, /Tf(z)u ! _d= (5.23)

This approach can be extended to an arbitrary connected simply-connected
domain. Indeed, it is known that the set of Mobius maps is the whole group of
biholomorphic automorphisms of the unit disk or upper half-plane. Thus we can
state the following corollary from the Riemann mapping theorem:

Corollary 5.10. The group of biholomorphic automorphisms of a connected simply-
connected domain with at least two points on its boundary is isomorphic to SLa(R).

If a domain is non-simply connected, then the group of its biholomorphic
mapping can be trivial [9, 103]. However we may look for a rich group acting
on function spaces rather than on geometric sets. Let a connected non-simply
connected domain D be bounded by a finite collection of non-intersecting contours
I;,i=1,...,n. For each T'; consider the isomorphic image G; of the SLa(R) group
which is defined by Corollary 5.10. Then define the group G = G1 x Ga X --- X G,
and its action on Ly(0D) = Ly(T'1) @ Ly(T2) @ - -+ @ Ly(T'y,) through the Mobius
action of G; on Ly (T;).

Example 5.11. Cousider an annulus defined by r < |z| < R. It is bounded by two
circles: T'y = {z : |z2] = r} and 'y = {z : |z|] = R}. For I'; the Mdbius action
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of SLy(R) is

<a 6) Pz az—l—ﬁ/f, where \a\2—\ﬂ\2:1,
B a Bz/r+ &

with the respective action on I's. Those actions can be linearised in the spaces
Ly(T'y) and Ly(T'2). If we consider a subrepresentation reduced to analytic function
on the annulus, then one copy of SLo(R) will act on the part of functions analytic
outside of I'; and another copy — on the part of functions analytic inside of I's.

Thus all classical objects of complex analysis (the Cauchy-Riemann equation,
the Taylor series, the Bergman space, etc.) for a rather generic domain D can also
be obtained from suitable representations similarly to the case of the upper half-
plane [64, 68].

6. Covariant and contravariant calculi

Functional calculus, spectrum, and the spectral mapping theorem, united in a
trinity, play an exceptional role in functional analysis and could not be substituted
by anything else. Many traditional definitions of functional calculus are covered
by the following rigid template based on the algebra homomorphism property:

Definition 6.1. A functional calculus for an element a € 21 is a continuous linear
mapping ¢ : A — 2 such that:

i. ® is a unital algebra homomorphism

o(f-g) = @(f) - 2(9)-
ii. There is an initialisation condition: ®[vg] = a for a fixed function vy, e.g.,
vo(z) = 2.

The most typical definition of a spectrum is seemingly independent and uses
the important notion of resolvent:

Definition 6.2. A resolvent of element a € 2 is the function R(\) = (a — \e) ™1,
which is the image under ® of the Cauchy kernel (z — \)~!.
A spectrum of a € 2 is the set spa of singular points of its resolvent R(X).

Then the following important theorem links spectrum and functional calculus
together.

Theorem 6.3 (Spectral mapping). For a function f suitable for the functional
calculus:

f(spa) = sp f(a). (6.1)

However the power of the classic spectral theory rapidly decreases if we move
beyond the study of one normal operator (e.g., for quasinilpotent ones) and is
virtually nil if we consider several non-commuting ones. Sometimes these severe
limitations are seen to be irresistible and alternative constructions, i.e., model
theory cf. Example 4.19 and [106], were developed.
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Yet the spectral theory can be revived from a fresh start. While three compon-
ents — functional calculus, spectrum, and spectral mapping theorem — are highly
interdependent in various ways, we will nevertheless arrange them as follows:

i. Functional calculus is an original notion defined in some independent terms;
ii. Spectrum (or more specifically contravariant spectrum) (or spectral decom-
position) is derived from previously defined functional calculus as its support
(in some appropriate sense);
iii. The spectral mapping theorem then should drop out naturally in the form
(6.1) or one of its variations.

Thus the entire scheme depends on the notion of the functional calculus and
our ability to escape limitations of Definition 6.1. The first (known to the present
author) definition of functional calculus not linked to the algebra homomorphism
property was the Weyl functional calculus defined by an integral formula [3]. Then
its intertwining property with affine transformations of Euclidean space was proved
as a theorem. However it seems to have been the only “non-homomorphism” cal-
culus for decades.

A different approach to the whole range of calculi was given in [62] and
developed in [66, 73,75, 84] in terms of intertwining operators for group repre-
sentations. It was initially targeted for several non-commuting operators because
no non-trivial algebra homomorphism is possible with a commutative algebra of
functions in this case. However it emerged later that the new definition is a useful
replacement for the classical one across all ranges of problems.

In the following subsections we will support the last claim by consideration
of the simple known problem: characterisation of an n x n matrix up to similarity.
Even that “freshman” question can be only sorted out by the classical spectral
theory for a small set of diagonalisable matrices. Our solution in terms of new
spectrum will be full and thus unavoidably coincides with one given by the Jordan
normal form of matrices. Other more difficult questions are the subject of ongoing
research.

6.1. Intertwining group actions on functions and operators

Any functional calculus uses properties of functions to model properties of opera-
tors. Thus changing our viewpoint on functions, as was done in Section 5, we can
get another approach to operators. The two main possibilities are encoded in Defi-
nitions 4.20 and 4.22: we can assign a certain function to the given operator or vice
versa. Here we consider the second possibility and treat the first in Subsection 6.4.

The representation p; (5.22) is unitary irreducible when it acts on the Hardy
space H,. Consequently we have one more reason to abolish the template Defini-
tion 6.1: Hy is not an algebra. Instead we replace the homomorphism property by
a symmelric covariance:

Definition 6.4 ([62]). A contravariant analytic calculus for an element a € A and
an 2A-module M is a continuous linear mapping ® : A(D) — A(D, M) such that:
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i. ® is an intertwining operator
®py = p, P

between two representations of the SLa(R) group p; (5.22) and p, defined
below in (6.4).

ii. There is an initialisation condition: ®[vg] = m for vo(z) = 1 and m € M,
where M is a left 2-module.

Note that our functional calculus, released from the homomorphism condi-
tion, can take values in any left 2-module M, which however could be 2 itself if
suitable. This adds much flexibility to our construction.

The earliest functional calculus, which is not an algebraic homomorphism,
was the Weyl functional calculus and was defined just by an integral formula as
an operator-valued distribution [3]. In that paper (joint) spectrum was defined
as support of the Weyl calculus, i.e., as the set of points where this operator-
valued distribution does not vanish. We also define the spectrum as a support
of functional calculus, but due to our Definition 6.4 it will mean the set of non-
vanishing intertwining operators with primary subrepresentations.

Definition 6.5. A corresponding spectrum of a € 2 is the support of the func-
tional calculus ®, i.e., the collection of intertwining operators of p, with primary
representations [55, § 8.3].

More variations of contravariant functional calculi are obtained from other
groups and their representations [62,66,73,75,84].

A simple but important observation is that the Mobius transformations (1.1)
can be easily extended to any Banach algebra. Let 2l be a Banach algebra with
the unit e, an element a € 2 with [Ja|| < 1 be fixed, then

g:arg-a=(aa— fe)(ae — Ba)t, g € SLy(R) (6.2)

is a well-defined SLo(R) action on a subset A = {g-a | g € SLa(R)} C 2, i.e,
A is a SLa(R)-homogeneous space. Let us define the resolvent function R(g,a) :
A=A If

R(g7a’) = (ae - Ba)_l
then
R(g1,2)R(g2, 97 'a) = R(g192,2). (6.3)
The last identity is well known in representation theory [55, § 13.2(10)] and is a key
ingredient of induced representations. Thus we can again linearise (6.2), cf. (5.22),
in the space of continuous functions C'(A, M) with values in a left A-module M,
eg., M =2

palgr) : g7 a) = Rlgr'g " a)f(gr'g™ -a) (6.4)
= (o/e—,@'a)_lf<a ~a—,86)'

a'e — f[la
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For any m € M we can define a K-invariant vacuum vector as vy,(g~' -a) =
m®uvo(g~t-a) € C(A, M). It generates the associated with vy, family of coherent
states vy, (u,a) = (ue — a)~tm, where u € D.

The wavelet transform defined by the same common formula based on coher-
ent states (cf. (5.23)):

Wmf(g) = <f7 pa(g)vm> ) (65)
is a version of the Cauchy integral, which maps L,(A) to C'(SLa(R), M). It is
closely related (but not identicall) to the Riesz-Dunford functional calculus: the
traditional functional calculus is given by the case

O f— W, f(0) for M =% and m =e.

Both conditions — the intertwining property and initial value — required by
Definition 6.4 easily follow from our construction. Finally, we wish to provide an
example of application of Corollary 5.8.

Example 6.6. Let a be an operator and ¢ be a function which annihilates it, i.e.,
¢(a) = 0. For example, if a is a matrix ¢ can be its minimal polynomial. From
the integral representation of the contravariant calculus on G = SLo(R) we can
rewrite the annihilation property like this:

/ #(g9)R(g,a)dg = 0.
G

Then the vector-valued function [W,, f](g) defined by (6.5) shall satisfy the fol-
lowing condition:

/ ¢(9") Wi f1(99") dg’ = 0
due to Corollary 5.8.
6.2. Jet bundles and prolongations of p;

Spectrum was defined in 6.5 as the support of our functional calculus. To elaborate
its meaning we need the notion of a prolongation of representations introduced by
S. Lie, see [107,108] for a detailed exposition.

Definition 6.7. [108, Chap. 4] Two holomorphic functions have nth order contact
in a point if their value and their first n derivatives agree at that point, in other
words their Taylor expansions are the same in their first n + 1 terms.

A point (z,u™) = (z,u,u1,...,uy,) of the jet space J* ~ D x C" is the
equivalence class of holomorphic functions having nth contact at the point z with
the polynomial:

(w—z) +“.+u1(w1—!z)

For a fixed n each holomorphic function f : D — C has nth prolongation (or
n-jet) jnf : D — C™+L:

jnf(2) = (f(2), f'(2), -0 f7(2)): (6.7)

pn(w) = up + u. (6.6)

n!
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The graph ng”) of jn f is a submanifold of J” which is a section of the jet bundle over
D with a fibre C"*!. We also introduce a notation .J,, for the map J, : f — I"(f")
of a holomorphic f to the graph 1"5‘-”) of its n-jet j, f(2) (6.7).

One can prolong any map of functions ¢ : f(2) — [¢f](z) to a map (™ of
n-jets by the formula

For example such a prolongation pgn) of the representation p; of the group SLa(R)
in Hy(D) (as any other representation of a Lie group [108]) will be again a repre-

sentation of SLo(R). Equivalently we can say that J, intertwines p; and pg"):

Jnp1(g) = pgn) (9)Jn for all g € SLo(R).

Of course, the representation ,0:([”) is not irreducible: any jet subspace J¥, 0 <

E<nisa pg")—invariant subspace of J*. However the representations pgn) are
primary [55, § 8.3] in the sense that they are not sums of two subrepresentations.
The following statement explains why jet spaces appeared in our study of

functional calculus.

Proposition 6.8. Let matriz a be a Jordan block of length k with the eigenvalue A =
0, and m be its root vector of order k, i.e., a*~'m # a*m = 0. Then the restriction
of pa on the subspace generated by v, is equivalent to the representation p.

6.3. Spectrum and spectral mapping theorem

Now we are prepared to describe a spectrum of a matrix. Since the functional cal-
culus is an intertwining operator, its support is a decomposition into intertwining
operators with primary representations (we can not expect generally that these
primary subrepresentations are irreducible).

Recall the transitive on D group of inner automorphisms of SLs(R), which
can send any A € D to 0 and are actually parametrised by such a A. This group
extends Proposition 6.8 to the complete characterisation of p, for matrices.

Proposition 6.9. Representation p, is equivalent to a direct sum of the prolon-
gations pgk) of p1 in the kth jet space J* intertwined with inner automorphisms.
Consequently the spectrum of a (defined via the functional calculus ® = W,,) is
labelled exactly by n pairs of numbers (Ni, ki), \i €D, k; € Z, 1 < i < n some of
which could coincide.

Obviously this spectral theory is a fancy restatement of the Jordan normal
form of matrices.

Example 6.10. Let Ji(\) denote the Jordan block of length k for the eigenvalue
A. In Figure 11 there are two pictures of the spectrum for the matrix

a=J3 (A1) ® Js(A2) ®J1(A3) ® J2 (M\4) s
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Ficgure 11. Classical spectrum of the matrix from Example 6.10 is
shown at (a). Contravariant spectrum of the same matrix in the jet
space is drawn at (b). The image of the contravariant spectrum under
the map from Example 6.12 is presented at (c).

where
3 2 . 2 . 3
Ay = €z7r/47 Ao = ezSTr/G, A2 = 6—7,371'/47 Ay = e—wr/S.
'y 73 75 15
Part (a) represents the conventional two-dimensional image of the spectrum, i.e.,
eigenvalues of a, and (b) describes spectrum sp a arising from the wavelet construc-

tion. The first image did not allow one to distinguish a from many other essentially
different matrices, e.g., the diagonal matrix

diag (A1, A2, A3, A1),

which even have a different dimensionality. At the same time Figure 11(b) com-
pletely characterises @ up to a similarity. Note that each point of spa in Fig-
ure 11(b) corresponds to a particular root vector, which spans a primary subrep-
resentation.

As was mentioned in the beginning of this section, a resonable spectrum
should be linked to the corresponding functional calculus by an appropriate spec-
tral mapping theorem. The new version of spectrum is based on prolongation of
p1 into jet spaces (see Section 6.2). Naturally a correct version of the spectral
mapping theorem should also operate in jet spaces.

Let ¢ : D — D be a holomorphic map and let us define its action on functions
[0« f1(2) = f(#(2)). According to the general formula (6.8) we can define the

prolongation ¢{") onto the jet space J™. Its associated action p’fqﬁi") = ¢ Pl on

the pairs (A, k) is given by the formula

-l ) e

where deg, ¢ denotes the degree of zero of the function ¢(z) — ¢(A) at the point
z = A and [z] denotes the integer part of x.


http://www.maths.leeds.ac.uk/~kisilv/calc1vr.gif
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Theorem 6.11 (Spectral mapping). Let ¢ be a holomorphic mapping ¢ : D — D
and its prolonged action gbfkn) be defined by (6.9), then

spo(a) = ¢spa.

The explicit expression of (6.9) for (;Si"), which involves derivatives of ¢ up
to nth order, is known, see for example [41, Thm. 6.2.25], but was not recognised
before as a form of spectral mapping.

Example 6.12. Let us continue with Example 6.10. Let ¢ map all four eigenvalues
A1y ..., Aq of the matrix a into themselves. Then Figure 11(a) will represent the
classical spectrum of ¢(a) as well as a.

However Figure 11(c) shows that the mapping of the new spectrum for the
case ¢ has orders of zeros at these points as follows: the order 1 at A1, exactly the
order 3 at Az, an order at least 2 at A3, and finally any order at A4.

6.4. Functional model and spectral distance

Let a be a matrix and u(z) be its minimal polynomial:
fa(2) = (2= A)™ oo (z = An)™n.

If all eigenvalues \; of a (i.e., all roots of u(z) belong to the unit disk we can
consider the respective Blaschke product

D=\
B,(z) = ! ,
(%) U <1 —Aiz )
i=1
such that its numerator coincides with the minimal polynomial p(z). Moreover,
for a unimodular z we have B, (2) = j1q(2)pta * (2)2z~™, where m = my + - - - +m,,.
We also have the following covariance property:

Proposition 6.13. The above correspondence a — B, intertwines the SLa(R) ac-
tion (6.2) on matrices with the action (5.22) with k =0 on functions.

The result follows from the observation that every elementary product 1z__>\’\_iz
. - . . . 1 =N\
is the Mobius transformation of z with the matrix ( \ 1 1). Thus the cor-
—Ai

respondence a — B, (z) is a covariant (symbolic) calculus in the sense of Defini-
tion 4.20. See also Example 4.19.

The Jordan normal form of a matrix provides a description which is equivalent
to its contravariant spectrum. From various viewpoints, e.g., numerical approxi-
mations, it is worth considering its stability under a perturbation. It is easy to
see that an arbitrarily small disturbance breaks the Jordan structure of a matrix.
However, the result of a random small perturbation will not be random; its nature
is described by the following remarkable theorem:
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(a) s (b)

FIGURE 12. Perturbation of the Jordan block’s spectrum: (a) The spec-
trum of the perturbation Jigg + €'00K of the Jordan block Jigo by a
random matrix K. (b) The spectrum of the random matrix K.

Theorem 6.14 (Lidskii [100], see also [104]). Let J,, be a Jordan block of a length
n > 1 with zero eigenvalues and K be an arbitrary matriz. Then eigenvalues of
the perturbed matriz J, + €™ K admit the expansion

>\J:€§1/n+0(€)7 j:17"'7n7
where £Y/™ represents all nth complex roots of certain & € C.

The left-hand picture in Figure 12 presents a perturbation of a Jordan block
J1go by a random matrix. Perturbed eigenvalues are close to vertices of a right
polygon with 100 vertices. Those regular arrangements occur despite the fact that
eigenvalues of the matrix K are dispersed through the unit disk (the right-hand
picture in Fig. 12). In a sense it is rather that the Jordan block regularises eigen-
values of K than that K perturbs the eigenvalue of the Jordan block.

Although the Jordan structure itself is extremely fragile, it still can be easily
guessed from a perturbed eigenvalue. Thus there exists a certain characterisation
of matrices which is stable under small perturbations. We will describe a sense
in which the covariant spectrum of the matrix J, + ¢”K is stable for small .
For this we introduce the covariant version of spectral distances motivated by
the functional model. Our definition is different from other types known in the
literature [123, Ch. 5].

Definition 6.15. Let a and b be two matrices with all their eigenvalues sitting inside
of the unit disk and B,(z) and By(z) be respective Blaschke products as defined
above. The (covariant) spectral distance d(a,b) between a and b is equal to the
distance ||B, — Bp||, between B,(z) and By(z) in the Hardy space on the unit
circle.
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Since the spectral distance is defined through the distance in H,, all standard
axioms of a distance are automatically satisfied. For a Blaschke product we have
|Ba(2)| = 1if |z| = 1, thus || By, = 1 in any L, on the unit circle. Therefore an
alternative expression for the spectral distance is

d(a,b) = 2(1 — (Ba, By)).

In particular, we always have 0 < d(a,b) < 2. We get an obvious consequence of
Proposition 6.13, which justifies the name of the covariant spectral distance:

Corollary 6.16. For any g € SL2(R) we have d(a,b) = d(g9-a,g-a), where - denotes
the Mébius action (6.2).

An important property of the covariant spectral distance is its stability under
small perturbations.

Theorem 6.17. Forn = 2 let \(¢) and \2(g) be eigenvalues of the matriz Jo+e2- K
for some matriz K. Then

M (e)| + [Xa(e)| = O(e),  however |Ai(e) + Xa(e)] = O(£?). (6.10)

The spectral distance from the 1-jet at 0 to two 0-jets at points \y and Ao bounded
only by the first condition in (6.10) is O(g?). However the spectral distance between
Jo and Jo + €% - K is O(g?).

In other words, a matrix with eigenvalues satisfying the Lisdkii condition
from Theorem 6.14 is much closer to the Jordan block Js than a generic one with
eigenvalues of the same order. Thus the covariant spectral distance is more stable
under perturbation that magnitude of eigenvalues. For n = 2 a proof can be forced
through a direct calculation. We also conjecture that a similar statement is true
for any n > 2.

6.5. Covariant pencils of operators

Let H be a real Hilbert space, possibly of finite dimensionality. For bounded linear
operators A and B consider the generalised eigenvalue problem, that is finding a
scalar A and a vector x € H such that

Az = A\Bx or equivalently (A—AB)x =0. (6.11)

The standard eigenvalue problem corresponds to the case B = I, moreover for
an invertible B the generalised problem can be reduced to the standard one for
the operator B~'A. Thus it is sensible to introduce an equivalence relation on the
pairs of operators:

(A,B) ~ (DA,DB) for any invertible operator D. (6.12)

We may treat the pair (A4, B) as a column vector (g) Then there is an
action of the SLy(R) group on the pairs:

A\  (aA+bB _(a b
qg- (B) = (cA+dB> , where g = <c d) € SLa(R). (6.13)
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If we consider this SLa(R)-action subject to the equivalence relation (6.12) then
we will arrive at a version of the linear-fractional transformation of the operator
defined in (6.2). There is a connection of the SLs(R)-action (6.13) to the prob-
lem (6.11) through the following intertwining relation:

Proposition 6.18. Let A\ and x € H solve the generalised eigenvalue problem (6.11)
for the pair (A, B). Then the pair (C,D) = g- (A, B), g € SL2(R) has a solution
w and x, where
=T (* ) esLyr)

H=g - X+ d7 g = c d 2 )

is defined by the Mébius transformation (1.1).
In other words the correspondence
(A, B) — all generalised eigenvalues

is another realisation of a covariant calculus in the sense of Definition 4.20. The
collection of all pairs g - (4, B), g € SLa(R) is an example of a covariant pencil of
operators. This set is an SLg(R)-homogeneous space, thus it shall be within the
classification of such homogeneous spaces provided in Subsection 2.1.

Example 6.19. It is easy to demonstrate that all existing homogeneous spaces can
be realised by matrix pairs.

i. Take the pair (O, I) where O and I are the zero and identity n x n matrices
respectively. Then any transformation of this pair by a lower-triangular ma-
trix from SLy(R) is equivalent to (O, I). The respective homogeneous space
is isomorphic to the real line with the Mébius transformations (1.1).

ii. Consider H = R2. Using the notations ¢ from Subsection 1.1 we define three
realisations (elliptic, parabolic and hyperbolic) of an operator A,:

Ai:<_01 é) AE=<8 é) Ajz(? é) (6.14)

Then for an arbitrary element h of the subgroup K, N or A the respective
(in the sense of Principle 3.5) pair h - (A,,I) is equivalent to (A,,I) itself.
Thus those three homogeneous spaces are isomorphic to the elliptic, parabolic
and hyperbolic half-planes under respective actions of SLy(R). Note, that
A% = /2], that is A, is a model for hypercomplex units.

iii. Let A be a direct sum of any two different matrices out of the three A,
from (6.14), then the fix group of the equivalence class of the pair (A,7) is
the identity of SL2(R). Thus the corresponding homogeneous space coincides
with the group itself.

Having homogeneous spaces generated by pairs of operators, we can define
respective functions on those spaces. Special attention is due the following para-
phrase of the resolvent:

Rap)(9) = (cA+dB)™" where ¢! = (i Z) € SLy(R).
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Obviously R4, py(g) contains the essential information about the pair (A, B).
Probably, the function R 4 p)(g) contains too much simultaneous information,
so we may restrict it to get a more detailed view. For vectors u, v € H we also
consider vector- and scalar-valued functions related to the generalised resolvent

?A,B)(g) = (cA +dB)™!u, and REZ’}E)(g) = <(cA +dB) ™, v> ,
where (cA+dB)~!u is understood as a solution w of the equation u = (cA+dB)w
if it exists and is unique; this does not require the full invertibility of cA + dB.

It is easy to see that the map (4, B) — REZ’fg)(g) is a covariant calculus as
well. It is worth noticing that function R4, p) can again fall into three EPH cases.

Example 6.20. For the three matrices A, considered in the previous example we
denote by R,(g) the resolvent-type function of the pair (A4,,T). Then

1 d —c
Rl(g): C2+d2 <C d>7
1 /d -
Rs(g) = d2 <0 dc> )
1 d -—c
R](g): dQ_CQ (-C d)

Put v = (1,0) € H, then R,(g)u is a two-dimensional real vector-valued func-
tion with components equal to the real and imaginary parts of the hypercomplex
Cauchy kernel considered in [86].

Consider the space L(G) of functions spanned by all left translations of
R(a,By(g9). As usual, a closure in a suitable metric, say L,, can be taken. The
left action g : f(h) — f(g~'h) of SL2(R) on this space is a linear representation
of this group. Afterwards the representation can be decomposed into a sum of
primary subrepresentations.

Example 6.21. For the matrices A, the irreducible components are isomorphic to
analytic spaces of hypercomplex functions under the fraction-linear transforma-
tions built in Subsection 3.2.

An important observation is that a decomposition into irreducible or primary
components can reveal an EPH structure even in the cases that hide it on the
homogeneous space level.

Example 6.22. Take the operator A = A; @& A; from Example 6.19(iii). The cor-
responding homogeneous space coincides with the entire SLo(R). However if we
take two vectors u; = (1,0) & (0,0) and uj = (0,0) & (1,0), then the respective
linear spaces generated by functions Ra(g)ui and Ra(g)u; will be of elliptic and
hyperbolic types respectively.
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Let us briefly consider a quadratic eigenvalue problem: for given operators
(matrices) Ag, A; and Ay from B(H), find a scalar A and a vector z € H such
that

Q\Nz =0,  where Q()\) = A4y + \A; + Ap. (6.15)
There is a connection with our study of conic sections from Subsection 2.2 which
we will only hint at now. Comparing (6.15) with the equation of the cycle (2.7)
we can associate the respective Fillmore-Springer-Cnops—type matrix to Q(\),
cf. (2.8):

(6.16)

Q(A) = )\2A2 + >\A1 —+ AO PRI CQ _ (Al A() > .

Ay —A

Then we can state the following analogue of Theorem 2.4 for the quadratic eigen-
values:

Proposition 6.23. Let two quadratic matrixz polynomials Q and Q be such that their
FSC matrices (6.16) are conjugated C@ = gCqg~ ' by an element g € SLa(R).
Then X is a solution of the quadratic eigenvalue problem for @ and x € H if and
only if w = g - A is a solution of the quadratic eigenvalue problem for Q and x.
Here =g - A is the Mébius transformation (1.1) associated to g € SLa(R).

So quadratic matrix polynomials are non-commuting analogues of the cycles
and it would be exciting to extend the geometry from Section 2 to this non-com-
mutative setting as much as possible.

Remark 6.24. Tt is beneficial to extend a notion of a scalar in an (generalised)
eigenvalue problem to an abstract field or ring. For example, we can consider
pencils of operators/matrices with polynomial coefficients. In many circumstances
we may factorise the polynomial ring by an ideal generated by a collection of
algebraic equations. Our work with hypercomplex units is the most elementary
realisation of this setup. Indeed, the algebra of hypercomplex numbers with the
hypercomplex unit ¢ is a realisation of the polynomial ring in a variable ¢ factored

by the single quadratic relation t? 4+ o = 0, where o = (2.

7. Quantum mechanics

Complex-valued representations of the Heisenberg group (also known as Weyl
or Heisenberg-Weyl group) provide a natural framework for quantum mechan-
ics [31,43]. This is the most fundamental example of the Kirillov orbit method,
induced representations and geometrical quantisation technique [56,57]. Following
the presentation in Section 3 we will consider representations of the Heisenberg
group which are induced by hypercomplex characters of its centre: complex (which
correspond to the elliptic case), dual (parabolic) and double (hyperbolic).

To describe dynamics of a physical system we use a universal equation based
on inner derivations (commutator) of the convolution algebra [70,74]. The complex-
valued representations produce the standard framework for quantum mechanics
with the Heisenberg dynamical equation [126].
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The double number-valued representations, with the hyperbolic unit j? = 1,
is a natural source of hyperbolic quantum mechanics that has been developed for
some time [45,46,49,51,52]. The universal dynamical equation employs a hyper-
bolic commutator in this case. This can be seen as a Moyal bracket based on the
hyperbolic sine function. The hyperbolic observables act as operators on a Krein
space with an indefinite inner product. Such spaces are employed in studies of
PT-symmetric Hamiltonians and the hyperbolic unit j> = 1 naturally appears in
this setup [38].

Representations with values in dual numbers provide a convenient description
of classical mechanics. For this we do not take any sort of semiclassical limit, rather
the nilpotency of the parabolic unit (¢2 = 0) does the task. This removes the
vicious necessity to consider the Planck constant tending to zero. The dynamical
equation takes the Hamiltonian form. We also describe classical non-commutative
representations of the Heisenberg group which acts in the first jet space.

Remark 7.1. It is worth noting that our technique is different from the contraction
technique in the theory of Lie groups [37,99]. Indeed a contraction of the Heisen-
berg group H" is the commutative Euclidean group R?” which does not recreate
either quantum or classical mechanics.

The approach provides not only three different types of dynamics, it also gen-
erates the respective rules for addition of probabilities as well. For example, quan-
tum interference is a consequence of the same complex-valued structure that directs
the Heisenberg equation. The absence of an interference (a particle behaviour) in
classical mechanics is again a consequence of the nilpotency of the parabolic unit.
Double numbers created the hyperbolic law of additions of probabilities, which
has been extensively investigated [49,51]. There are still unresolved issues with
positivity of the probabilistic interpretation in the hyperbolic case [45,46].

Remark 7.2. Since Dirac’s paper [25], it has been commonly accepted that the
striking (or even the only) difference between quantum and classical mechanics is
non-commutativity of observables in the first case. In particular the Heisenberg
commutation relations (7.5) imply the uncertainty principle, the Heisenberg equa-
tion of motion and other quantum features. However, the entire book of Feynman
on QED [30] does not contain any reference to non-commutativity. Moreover, our
work shows that there is a non-commutative formulation of classical mechanics.
Non-commutative representations of the Heisenberg group in dual numbers implies
the Poisson dynamical equation and local addition of probabilities in Section 7.6,
which are completely classical.

This entirely dispels any illusive correlation between classical/quantum and
commutative/non-commutative. Instead we show that quantum mechanics is fully
determined by the properties of complex numbers. In Feynman’s exposition [30]
complex numbers are presented by a clock, rotations of its arm encode multipli-
cations by unimodular complex numbers. Moreover, there is no presentation of
quantum mechanics that does not employ complex phases (numbers) in one or
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another form. Analogous parabolic and hyperbolic phases (or characters produced
by associated hypercomplex numbers, see Section 3.1) lead to classical and hyper-
complex mechanics respectively.

This section clarifies foundations of quantum and classical mechanics. We
recovered the existence of three non-isomorphic models of mechanics from the
representation theory. They were already derived in [45,46] from a translation in-
variant formulation, that is from the group theory as well. It was also hinted that
the hyperbolic counterpart is (at least theoretically) as natural as classical and
quantum mechanics are. This approach provides a framework for a description of
an aggregate system which could have both quantum and classical components.
Such a framework can be used to model quantum computers with classical termi-
nals [80].

Remarkably, simultaneously with the work in [45], group-invariant axiomatics
of geometry led R.I. Pimenov [114] to a description of 3" Cayley—Klein construc-
tions. The connections between group-invariant geometry and respective mechanics
were explored in many works of N.A. Gromov, see for example [35-37]. They al-
ready highlighted the réle of three types of hypercomplex units for the realisation
of elliptic, parabolic and hyperbolic geometry and kinematics.

There is a further connection between representations of the Heisenberg group
and hypercomplex numbers. The symplectomorphisms of phase space are also
automorphisms of the Heisenberg group [31, § 1.2]. We recall that the symplectic
group Sp(2) [31, § 1.2] is isomorphic to the group SLo(R) [44,97,102] and provides
linear symplectomorphisms of the two-dimensional phase space. It has three types
of non-isomorphic one-dimensional continuous subgroups (2.4-2.6) with symplectic
action on the phase space illustrated by Figure 9. Hamiltonians, which produce
those symplectomorphisms, are of interest [121; 122; 127, § 3.8]. An analysis of
those Hamiltonians from Subsection 3.3 by means of ladder operators recreates
hypercomplex coefficients as well [87].

Harmonic oscillators, which we shall use as the main illustration here, are
treated in most textbooks on quantum mechanics. This is efficiently done through
creation/annihilation (ladder) operators, cf. § 3.3 and [13,33]. The underlying
structure is the representation theory of the Heisenberg and symplectic groups [31;
43; 97, § VI1.2; 120, § 8.2]. As we will see, they are naturally connected with
respective hypercomplex numbers. As a result we obtain further illustrations of
the similarity and correspondence Principle 3.5.

We work with the simplest case of a particle with only one degree of freedom.
Higher dimensions and the respective group of symplectomorphisms Sp(2n) may
require consideration of Clifford algebras [20,21, 38,60, 115].

7.1. The Heisenberg group and its automorphisms

7.1.1. The Heisenberg group and induced representations. Let (s, z,y), where s,
x, y € R, be an element of the one-dimensional Heisenberg group H! [31,43].
Consideration of the general case of H” will be similar, but is beyond the scope of
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the present discussion. The group law on H!' is given as follows:
(s,2,y) - (s',2,y) = (s + ' + qw(z, g2’ ), e + 2,y +y'), (7.1

where the non-commutativity is due to w — the symplectic form on R?", which is
the central object of classical mechanics [4, § 37]:

w(z,y;2',y') =y’ —a'y. (7.2)
The Heisenberg group is a non-commutative Lie group with centre
Z ={(s,0,0) € H', s € R}.
The left shifts
Ag): f(9") = fla™"d) (7.3)
act as a representation of H! on a certain linear space of functions. For example,
an action on L,(H, dg) with respect to the Haar measure dg = ds dx dy is the left

regular representation, which is unitary.
The Lie algebra h™ of H! is spanned by left-(right-)invariant vector fields

S0 =20, X' =20, — Jyds, V') =20, + a0, (14)
on H' with the Heisenberg commutator relation
[Xl(r)7 Yl(T)} — Sl(r) (75)

and all other commutators vanishing. We will sometimes omit the superscript [ for
a left-invariant field.

We can construct linear representations of H' by induction [55, § 13] from a
character x of the centre Z. Here we prefer the following one, cf. § 3.2 and [55, § 13;
120, Ch. 5]. Let F3(H™) be the space of functions on H" having the properties

f(gh) = x(h)f(g), forallg e H", he Z (7.6)

and

[ 10 drdy < o (7.7)
R2n

Then F3(H™) is invariant under left shifts and those shifts restricted to F3'(H"™)
make a representation p, of H" induced by x.

If the character y is unitary, then the induced representation is unitary as
well. However the representation p, is not necessarily irreducible. Indeed, left shifts
commute with the right action of the group. Thus any subspace of null-solutions
of a linear combination aS + Y77, (b;X; + ¢;Y;) of left-invariant vector fields is
left-invariant and we can restrict p, to this subspace. The left-invariant differential
operators define analytic conditions for functions, cf. Corollary 5.6.

Example 7.3. The function fo(s,z,y) = eihs_h(wz"’yz)/‘l, where h = 27h, belongs to
FyX(H") for the character x(s) = ei"*. It is also a null solution for all the operators
X,; —1Y;. The closed linear span of functions f; = A(g)fo is invariant under left
shifts and provides a model for Fock—Segal-Bargmann (FSB) type representation
of the Heisenberg group, which will be considered below.
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7.1.2. Symplectic automorphisms of the Heisenberg group. The group of outer
automorphisms of H', which trivially acts on the centre of H!, is the symplectic
group Sp(2). It is the group of symmetries of the symplectic form w in (7.1) [31,
Thm. 1.22; 42, p. 830]. The symplectic group is isomorphic to SLa(R) considered
in the first half of this work. The explicit action of Sp(2) on the Heisenberg group
is

g:h=_(s,x,9)~gh) = (s,2",9), (7.8)

/
o= (0 o) esrd e (5)-(00) ()
The Shale—Weil theorem [31, § 4.2; 42, p. 830] states that any representation p; of
the Heisenberg groups generates a unitary oscillator (or metaplectic) representa-
tion pFW of the §f)(2)7 the two-fold cover of the symplectic group [31, Thm. 4.58].

We can consider the semidirect product G = H' x Sp(2) with the standard

group law
(h,g)* (W,g') = (h+g(h'),g*¢'),  where h,h' €H', g,¢' €Sp(2), (7.9)

and the stars denote the respective group operations while the action g(h') is
defined as the composition of the projection map §f>(2) — Sp(2) and the ac-
tion (7.8). This group is sometimes called the Schridinger group and is known as
the maximal kinematical invariance group of both the free Schrodinger equation
and the quantum harmonic oscillator [105]. This group is of interest not only in
quantum mechanics but also in optics [121,122]. The Shale-Weil theorem allows
us to expand any representation p, of the Heisenberg group to the representation
p2 = p, © p3W of the group G.

Consider the Lie algebra sp, of the group Sp(2). We again use the basis A,
B, Z (3.12) with commutators (3.13). Vectors Z, B — Z/2 and B are generators
of the one-parameter subgroups K, N' and A’ (2.4-2.6) respectively. Furthermore
we can consider the basis {S, X,Y, A, B, Z} of the Lie algebra g of the Lie group
G = H! x Sp(2). All non-zero commutators besides those already listed in (7.5)
and (3.13) are:

[4,X] = !X, B, X] = -1, (Z,X]=Y; (7.10)
[A,Y]= -1y, [B,Y]=-1X, (Z,Y] = —X. (7.11)

Of course, there is the derived form of the Shale-Weil representation for g. It can
often be explicitly written in contrast to the Shale-Weil representation.

where

Example 7.4. Let p, be the Schrodinger representation [31, § 1.3] of H! in Ly(R),
that is [88, (3.5)]:

[0y (s.2,9)f | (q) = 2THETw0/2R2T (g — y).

Thus the action of the derived representation on the Lie algebra b, is:

pn(X) =2mig,  pp(Y)=—h pr(S) = 2mihl. (7.12)
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Then the associated Shale-Weil representation of Sp(2) in L,(R) has the derived
action, cf. [31, § 4.3; 121, (2.2)]:

SW gd 1 W i od?  wig? W o od? wig?
Ph (A)——qu—47 Pr (B)__87qu2_ oK Pr ( )_47rdq2_ B
(7.13)
We can verify commutators (7.5) and (3.13), (7.11) for operators (7.12-7.13). It is
also obvious that in this representation the following algebraic relations hold:

i

VA = L (on(X0pa(Y) — bon(5)) (714)
= o n(X)pnY) + pu(Y (X)),

(B = L (n(X) — a1, (7.15)

(2= L (o) n(V)?), (7.16)

Thus it is common in quantum optics to name g as a Lie algebra with quadratic
generators, see [33, § 2.2.4].

Note that pp"V(Z) is the Hamiltonian of the harmonic oscillator (up to a fac-
tor). Then we can consider p3*V(B) as the Hamiltonian of a repulsive (hyperbolic)

oscillator. The operator p%W(B —Z/2) = Z‘r j;z is the parabolic analog. A graph-
ical representation of all three transformations defined by those Hamiltonians is
given in Figure 9 and a further discussion of these Hamiltonians can be found
in [127, § 3.8].

An important observation, which is often missed, is that the three linear
symplectic transformations are unitary rotations in the corresponding hypercom-
plex algebra, cf. [85, § 3]. This means, that the symplectomorphisms generated
by operators Z, B — Z/2, B within time ¢ coincide with the multiplication of hy-
percomplex number ¢ + tp by e‘!, see Subsection 3.1 and Figure 9, which is just
another illustration of the Similarity and Correspondence Principle 3.5.

Example 7.5. There are many advantages of considering representations of the
Heisenberg group on the phase space [24; 31, § 1.6; 43, § 1.7]. A convenient ex-
pression for Fock—Segal-Bargmann (FSB) representation on the phase space is,
cf. § 7.3.1 and [24, (1); 74, (2.9)]:
[pp (s, 2,9) f(q,p) = e 2mihstarten) f (g — Dy p+ L) . (7.17)

Then the derived representation of by is:

pp(X)=—2mig+ 10,,  pp(Y)=—2nip—10,,  pp(S)=—2nikl. (7.18)
This produces the derived form of the Shale-Weil representation:

PPV(A) = 3 (¢0g — pdy), PPV(B) = —3 (p9g +adp), pPV(Z) = pdy — ?3;)- |
7.19
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Note that this representation does not contain the parameter A unlike the equiv-
alent representation (7.13). Thus the FSB model explicitly shows the equivalence
of piV and pp\V if Ayt > 0 [31, Thm. 4.57].

As we will also see below the FSB-type representations in hypercomplex
numbers produce almost the same Shale—Weil representations.

7.2. p-Mechanic formalism

Here we briefly outline a formalism [15, 63,70, 74, 116], which allows us to unify
quantum and classical mechanics.

7.2.1. Convolutions (observables) on H™ and commutator. Using an invariant
measure dg = dsdx dy on H" we can define the convolution of two functions:

(k1 * k2)(g) = / kr(g1) k2(g7 ' 9) dgr.- (7.20)
This is a non-commutative operation, which is meaningful for functions from var-
ious spaces including L,(H", dg), the Schwartz space S and many classes of dis-
tributions, which form algebras under convolutions. Convolutions on H" are used
as observables in p-mechanics [63, 74].

A unitary representation p of H" extends to L, (H",dg) by the formula

p(k) = - k(g)p(g) dg. (7.21)

This is also an algebra homomorphism of convolutions to linear operators.
For a dynamics of observables we need inner derivations Dy, of the convolution
algebra L, (H"), which are given by the commutator:

Dp:f=lk f] = kxf—fxk (7.22)
[ ko) (e 9) = Flao™) dor. fik € L)

To describe dynamics of a time-dependent observable f(t, g) we use the uni-
versal equation, cf. [61,63]:

Sf=1H, ], (7.23)
where S is the left-invariant vector field (7.4) generated by the centre of H". The
presence of operator S fixes the dimensionality of both sides of the equation (7.23)
if the observable H (Hamiltonian) has the dimensionality of energy [74, Rem 4.1].
If we apply a right inverse A of S to both sides of the equation (7.23) we obtain
the equivalent equation

f=1{H, 1}, (7.24)
based on the universal bracket {[k1, ka]} = k1 * Aka — ko * Aky [74].

Example 7.6 (Harmonic oscillator). Let H = } (mk?q>+ ! p®) be the Hamiltonian
of a one-dimensional harmonic oscillator, where k is a constant frequency and m is
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a constant mass. Its p-mechanisation will be the second-order differential operator
on H" [15, § 5.1]:

H=)(mk*X?*+ ' Y?),
where we dropped sub-indexes of vector fields (7.4) in a one-dimensional setting.
We can express the commutator as a difference between the left and the right
action of the vector fields:

[H, f] = 5(mk*((X7)? = (X)?) + 1 (Y")? = (Y))?)f.
Thus the equation (7.23) becomes [15, (5.2)]
o . 0 0 1 0
= Ky, — : 7.25
8sf Os (m Y oz mx6y>f (7:25)
Of course, the derivative 885 can be dropped from both sides of the equation and
the general solution is found to be

f(t;s,2,y) = fo (s, z cos(kt) + mkysin(kt), — *, sin(kt) +ycos(kt)), (7.26)
where fo(s,x,y) is the initial value of an observable on H".

Example 7.7 (Unharmonic oscillator). We consider an unharmonic oscillator with
cubic potential, see [16] and references therein:
mk? A
H = 2 3
2 T 6T T oy
Due to the absence of non-commutative products, p-mechanisation is straightfor-
ward:

! P2 (7.27)

mk? A
H= X2
2 + 6
Similarly to the harmonic case the dynamic equation, after cancellation of aas on

both sides, becomes

X3+ 1 Y2
m

: 0 A 9% 1 507 1 9
_ 2 3 _
f= (mk Y o + 6 (3y8x2 + 4V 852) mx6y> f. (7.28)

Unfortunately, it cannot be solved analytically as easily as in the harmonic case.

7.2.2. States and probability. Let an observable p(k) (7.21) be defined by a kernel
k(g) on the Heisenberg group and its representation p at a Hilbert space H. A
state on the convolution algebra is given by a vector v € H. A simple calculation,

(p(k)v,v)y = </n k(g)p(g)v dg,v>

— / k(9) (p(g)v,v)y dg

H

_ / k(9)(v,p(9)0) 5, dg
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can be restated as

<p(k)U,U>H = <kv l> 9 Where l(g) = <Ua p(g)v>?—[ .
Here the left-hand side contains the inner product on A, while the right-hand side
uses a skew-linear pairing between functions on H™ based on the Haar measure
integration. In other words we obtain, cf. [15, Thm. 3.11]:

Proposition 7.8. A state defined by a vector v € H coincides with the linear func-
tional given by the wavelet transform

1(g) = (v, p(9)v)3, (7.29)

of v used as the mother wavelet as well.
The addition of vectors in ‘H implies the following operation on states:

(1 + w2, p(g)(v1 +v2))5, = (v1,p(g)v1)y + (v2, p(g)v2)
+ (v1, p(g)va) 5 + (v1, p(g7 1 )v2)y. (7.30)

The last expression can be conveniently rewritten for kernels of the functional as
Lo =1y + 1y + 2AV/L11; (7.31)

for some real number A. This formula is behind the contextual law of addition of
conditional probabilities [50] and will be illustrated below. Its physical interpreta-
tion is an interference, say, from two slits. Despite a common belief, the mechanism
of such interference can be both causal and local, see [54,72].

7.3. Elliptic characters and quantum dynamics

In this subsection we consider the representation p; of H" induced by the elliptic
character x;,(s) = €"® in complex numbers parametrised by h € R. We also use
the convenient agreement h = 27wh borrowed from physical literature.

7.3.1. Fock—Segal-Bargmann and Schrédinger representations. The realisation of
p;, by the left shifts (7.3) on L% (H") is rarely used in quantum mechanics. Instead
two unitary equivalent forms are more common: the Schréodinger and Fock—Segal—
Bargmann (FSB) representations.

The FSB representation can be obtained from the orbit method of Kir-
illov [56]. It allows spatially separate irreducible components of the left regular
representation, each of them become located on the orbit of the co-adjoint repre-
sentation, see [56; 74, § 2.1] for details, we only present a brief summary here.

We identify H" and its Lie algebra b,, through the exponential map [55, § 6.4].
The dual b of b, is presented by the Euclidean space R*"*! with coordinates
(h,q,p). The pairing b and b, given by

{(s;2,9), (R,q,p)) = hs +q -z +p-y.
This pairing defines the Fourier transform ™ : L,(H™) — Ly(b%) given by [57, § 2.3]:

O(F) = [ ¢lexp X)e 20 gx where X € h", F € 7. (7.32)
hn
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For a fixed h the left regular representation (7.3) is mapped by the Fourier trans-
form to the FSB type representation (7.17). The collection of points (%, ¢,p) € b
for a fixed A is naturally identified with the phase space of the system.

Remark 7.9. Tt is possible to identify the case of i = 0 with classical mechanics [74].
Indeed, a substitution of the zero value of 7 into (7.17) produces the commutative
representation

po(s,2,y) : fg,p) — e 2™ TPV £ (¢ p). (7.33)

It can be decomposed into the direct integral of one-dimensional representations
parametrised by the points (q,p) of the phase space. The classical mechanics, in-
cluding the Hamilton equation, can be recovered from those representations [74].
However the condition i = 0 (as well as the semiclassical limit h — 0) is not
completely physical. Commutativity (and subsequent relative triviality) of those
representations is the main reason why they are often neglected. The commutativ-
ity can be outweighed by special arrangements, e.g., an antiderivative [74, (4.1)],
but the procedure is not straightforward, see discussion in [1,77,79]. A direct
approach using dual numbers will be shown below, cf. Remark 7.21.

To recover the Schrodinger representation we use notations and technique
of induced representations from § 3.2, see also [66, Ex. 4.1]. The subgroup H =
{(5,0,y) | s € R,y € R*} C H" defines the homogeneous space X = G/H,
which coincides with R™ as a manifold. The natural projection p : G — X is
p(s,z,y) = x and its left inverse s : X — G can be as simple as s(z) = (0,z,0).
For the mapr: G — H, r(s,z,y) = (s — zy/2,0,y) we have the decomposition

(s,x,y) = s(p(s, z,y)) xr(s,z,y) = (0,2,0) * (s — yzy,0,y).

For a character xn(s,0,y) = " of H the lifting £, : Ly(G/H) — LY(G) is as
follows:

(L3 f1(5,2,9) = xu(x(s,2,9)) f(P(s,2,)) = "7 f ().

Thus the representation p, (g) = P o A(g) o £ becomes
[0y (s's2 3 ) fl(w) = e 2 my = /) (g ), (7.34)

After the Fourier transform x — ¢ we get the Schrodinger representation on the
configuration space

oy (5,2, y/) [ )(q) = 7P /D =2ma fg oy, (7.35)

Note that this again turns into a commutative representation (multiplication by a
unimodular function) if & = 0. To get the full set of commutative representations
in this way we need to use the character x(p)(s,0,y) = e>™("*P¥) in the above
consideration.
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7.3.2. Commutator and the Heisenberg equation. The property (7.6) of Fy*(H™)
implies that the restrictions of two operators p, (k1) and p, (k2) to this space are
equal if

/}Rkl(s,x,y) x(s)ds = / ka(s,z,y) x(s) ds.

R

In other words, for a character x(s) = e2>™"* the operator Py (k) depends only on

(o, y) = / ks, 2,y) e ds,
R

which is the partial Fourier transform s — # of k(s, ,y). The restriction to F¢(H")
of the composition formula for convolutions is [74, (3.5)]:

(k' x k) = / @y v )2 (! Y ke (Bya — oy — ) da'dy (7.36)
R2n

Under the Schrédinger representation (7.35) the convolution (7.36) defines a rule
for composition of two pseudo-differential operators (PDO) in the Weyl calcu-
lus [31, § 2.3; 43].

Consequently the representation (7.21) of commutator (7.22) depends only
on its partial Fourier transform [74, (3.6)]

[k/, kls =21 /Rz Sin(g(xy' —ya')) (7.37)
X IA{; (h7 .’L'/, y/) ]%s (h7 T — x/y Yy — y/) dl'/dy/.

Under the Fourier transform (7.32) this commutator is exactly the Moyal bracket
[129] for of &k’ and k on the phase space.

For observables in the space FyX(H") the action of S is reduced to multiplica-
tion x(s) = e'** the action of S is multiplication by ih. Thus the equation (7.23)
reduced to the space Fy(H™) becomes the Heisenberg type equation [74, (4.4)]

. 1 )
f=,H (7.38)

based on the above bracket (7.37). The Schrodinger representation (7.35) trans-
forms this equation into the original Heisenberg equation.

Example 7.10.

i. Under the Fourier transform (z,y) — (g, p) the p-dynamic equation (7.25) of
the harmonic oscillator becomes

. 0
f= (mk2q68p — ;p8q> /. (7.39)

The same transform creates its solution out of (7.26).
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ii. Since 835 acts on F2'(H™) as multiplication by iA, the quantum representation
of unharmonic dynamics equation (7.28) is

- a9 A o h? o 1 0
_ 2 2 _ _
/= (mk q@p + 6 <3q op 4 8p3) mpﬁq) ! (7.40)

This is exactly the equation for the Wigner function obtained in [16, (30)].
7.3.3. Quantum probabilities. For the elliptic character x4 (s) = €** we can use
the Cauchy—Schwartz inequality to demonstrate that the real number A in the
identity (7.31) is between —1 and 1. Thus we can put A = cos« for some angle
(phase) « to get the formula for counting quantum probabilities, cf. [51, (2)]:

112 = ll + 12 + 2cosa \/1112. (741)

Remark 7.11. Tt is interesting to note that both trigonometric functions are em-
ployed in quantum mechanics: sine is in the heart of the Moyal bracket (7.37) and
cosine is responsible for the addition of probabilities (7.41). In essence the com-
mutator and probabilities took respectively the odd and even parts of the elliptic
character !5,

Example 7.12. Take a vector v(,p) € L%(H"™) defined by a Gaussian with mean
value (a,b) in the phase space for a harmonic oscillator of the mass m and the
frequency k:

V() (q,p) = exp (— %zm (g—aP- 2" (p- b)2) : (7.42)

A direct calculation shows that
4
<v(a7b) ,pr(s, T, y)v(a/,b/)> =, exp (7Ti (2shi+x(a+a') +y(b+ b))

((hy + ' —a)’ + (d — a>2>)

wkm

(hx +b—0)+ (b—V)?) — on

™
2hkm
4
=, oxp (Wi (2sh+x(a+d') +y(b+ b))
m

e OV () = T (= P (P

Thus the kernel I(q 5 = (v(ap), (8, T, Y)v(ap)) (7.29) for a state v(qp) is

_mh 5 kaﬁy2> .

4
lapy = j; €XP (27ri(3ﬁ + xa + yb) x (7.43)

2km 2h

An observable registering a particle at a point ¢ = ¢ of the configuration space is
d(q — ¢). On the Heisenberg group this observable is given by the kernel

Xo(s,,y) = mCH25(y), (7.44)
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The measurement of X, on the state (7.42) (through the kernel (7.43)) pre-

dictably is
2km 2km
<XC7 l(ayb)> = \/ ﬁ eXp (_ ﬁ (C - a)2> °

Example 7.13. Now take two states v(g ;) and v(g,_p), where for simplicity we as-
sume the mean values of coordinates vanish in both cases. Then the corresponding
kernel (7.30) has the interference terms

li = <v(0,b)7ph(37$7y)U(O,—b)>

((hx + 2b)2 + 4b2) — ”hkmf) .

4
=5 exp (27rish — 5

™
2hkm
The measurement of X, (7.44) on this term contains the oscillating part

2km 27km 2 47
X, L) = — 2 _ b? b).
(Xes i) \/ﬁeXp( ho© kmﬁ+ﬁc)

Therefore on the kernel | corresponding to the state v(g ) + v(0,—p) the measure-
ment is

_ 2km 2rkm 4 2r 4m
(Xc,l>—2\/ 5 exp( N c)(l—i—exp( kmﬁb)cos(ﬁcb>).

The presence of the cosine term in the last expression can generate an interference
picture. In practise it does not happen for the minimal uncertainty state (7.42)
which we are using here: it rapidly vanishes outside of the neighbourhood of zero,
where oscillations of the cosine occurs, see Figure 13(a).

(b)

FIGURE 13. Quantum probabilities: the blue (dashed) graph shows
the addition of probabilities without interaction, the red (solid) graph
presents the quantum interference. The left picture shows the Gaussian
state (7.42), the right — the rational state (7.45)
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Example 7.14. To see a traditional interference pattern one can use a state which
is far from the minimal uncertainty. For example, we can consider the state

ﬁ2
q—a)®+h/km)((p— )%+ hkm)
To evaluate the observable X, (7.44) on the state (g) = (u1, p,(g)u2) (7.29) we
use the following formula:

Cal) = [ inla2la— o)/ tala. 2a — c)/h) da

U(a,b) (qvp) = (( (745)

where ;(q, ) denotes the partial Fourier transform p — x of u;(g, p). The formula
is obtained by swapping order of integrations. The numerical evaluation of the state
obtained by the addition wg ) + u(o,—p) is plotted on Figure 13(b); the red curve
shows the canonical interference pattern.

7.4. Ladder operators and harmonic oscillator

Let p be a representation of the Schrodinger group G = H' x §f>(2) (7.9) in a
space V. Consider the derived representation of the Lie algebra g [97, § VI.1] and
write X = p(X) for X € g. To see the structure of the representation p we can
decompose the space V into eigenspaces of the operator X for some X € g. The
canonical example is the Taylor series in complex analysis.

We are going to consider three cases corresponding to three non-isomorphic
subgroups (2.4-2.6) of Sp(2) starting from the compact case. Let H = Z be a gen-
erator of the compact subgroup K. Corresponding symplectomorphisms (7.8) of

. . . . cost  sint
the phase space are given by orthogonal rotations with matrices | sint  cos t)'
The Shale-Weil representation (7.13) coincides with the Hamiltonian of the har-
monic oscillator in Schrédinger representation.

Since §f)(2) is a two-fold cover the corresponding eigenspaces of a compact
group Zuy, = ikvy are parametrised by a half-integer k € Z/2. Explicitly for a
half-integer k& eigenvectors are

2 T 2
vk(q) = Hyy ) (\/ 5 Q> e nt, (7.46)

where Hy, is the Hermite polynomial [28, 8.2(9); 31, § 1.7].

From the point of view of quantum mechanics as well as the representation
theory it is beneficial to introduce the ladder operators I (3.14), known also as
creation/annihilation in quantum mechanics [13; 31, p. 49]. There are two ways to
search for ladder operators: in (complexified) Lie algebras by and sp,. The latter
in essence coincides with our consideration in Section 3.3.

7.4.1. Ladder operators from the Heisenberg group. Assuming LT = aX +bY we
obtain from the relations (7.10-7.11) and (3.14) the linear equations with unknown
a and b:

a = >\+b, —b= )\+a.
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The equations have a solution if and only if A2 + 1 = 0, and the raising/lowering
operators are [* = X TiY.

Remark 7.15. Here we have an interesting asymmetric response: due to the struc-
ture of the semidirect product H' x Sp(2) it is the symplectic group which acts

on H', not vise versa. However the Heisenberg group has a weak action in the
opposite direction; it shifts eigenfunctions of Sp(2).

In the Schrodinger representation (7.12) the ladder operators are
d
pp(IF) = 2mig + ik o (7.47)
q

The standard treatment of the harmonic oscillator in quantum mechanics, which
can be found in many textbooks, e.g., [31, § 1.7; 33, § 2.2.3], is as follows. The vector
v_1/2(q) = e~™’ /1 is an eigenvector of Z with the eigenvalue —;. In addition
v_1/9 is annihilated by L*. Thus the chain (3.16) terminates to the right and the
complete set of eigenvectors of the harmonic oscillator Hamiltonian is presented
by (L™)*v_1/s with k=0,1,2,.. ..

We can make a wavelet transform generated by the Heisenberg group with
the mother wavelet v_; /2, and the image will be the Fock-Segal-Bargmann (FSB)
space [31, § 1.6; 43]. Since v_j o is the null solution of It = X —iY, then by
Corollary 5.6 the image of the wavelet transform will be null-solutions of the
corresponding linear combination of the Lie derivatives (7.4):

D=X"—iY" = (9, +19,) — mh(z — iy), (7.48)

which turns out to be the Cauchy—-Riemann equation on a weighted FSB-type
space.

7.4.2. Symplectic ladder operators. We can also look for ladder operators within
the Lie algebra sp,, see § 3.3.1 and [85, § 8]. Assuming L} = aA + bB + ¢Z from
the relations (3.13) and defining condition (3.14) we obtain the following linear
equations with unknown a, b and c:

c=0, 2a = A4 D, —2b = Aia.

The equations have a solution if and only if A2 + 4 = 0, and the raising/lowering
operators are Iy = +iA + B. In the Shale-Weil representation (7.13) they turn
out to be

Li:ii<qd+1)_ﬁi ¢ mg® i <¢2wq+ﬁd>2 (7.49)

2 2dg  4) S8mdg> 2R 87h dq) '

Since this time A, = 2i, the ladder operators szE produce a shift on the dia-
gram (3.16) twice bigger than the operators £ from the Heisenberg group. After
all, this is not surprising since from the explicit representations (7.47) and (7.49)
we get )
i

t=—
2 8h

(L)
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7.5. Hyperbolic quantum mechanics

Now we turn to double numbers also known as hyperbolic, split-complex, etc.
numbers [53; 124; 128, App. C]. They form a two-dimensional algebra @ spanned
by 1 and j with the property j2 = 1. There are zero divisors:

j+ = \}2(1 + ), such that jyj_ =0 and j%=ji.

Thus double numbers are algebraically isomorphic to two copies of R spanned
by j+. Being algebraically dull, double numbers are nevertheless interesting as a
homogeneous space [82,85] and they are relevant in physics [49, 124, 125]. The
combination of the p-mechanical approach with hyperbolic quantum mechanics
was already discussed in [15, § 6].

For the hyperbolic character x;jx(s) = eihs = cosh hs + jsinh hs of R one can
define the hyperbolic Fourier-type transform

k(q) :/Rk(x)e_jqa”dx.

It can be understood in the sense of distributions on the space dual to the set
of analytic functions [52, § 3]. A hyperbolic Fourier transform intertwines the

derivative d‘i and multiplication by jq [52, Prop. 1].

Example 7.16. For the Gaussian the hyperbolic Fourier transform is the ordinary
function (note the sign difference!)

/ e~ 210 gy = \/2r 4 /2,
R
However the opposite identity

/ e /2eiaT g — Vor e~ 7/2

R
is true only in a suitable distributional sense. To this end we may note that v’ /2
2

and e~9 /2 are null solutions to the differential operators ddgﬂ — 2 and (z] + q re-
spectively, which are intertwined (up to the factor j) by the hyperbolic Fourier
d 4 g are images of the

transform. The above differential operators d‘i — 2 and dg

ladder operators (7.47) in the Lie algebra of the Heisenberg group. They are inter-
twining by the Fourier transform, since this is an automorphism of the Heisenberg
group [42].

An elegant theory of hyperbolic Fourier transform may be achieved by a
suitable adaptation of [42], which uses representation theory of the Heisenberg

group.

7.5.1. Hyperbolic representations of the Heisenberg group. Consider the space
FJ}(H") of O-valued functions on H" with the property

fs+5 hy) =" f(s,z,y),  forall (s,z,y) €H", s €R,  (7.50)
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and the square integrability condition (7.7). Then the hyperbolic representation
is obtained by the restriction of the left shifts to F ,’L(H") To obtain an equiva-
lent representation on the phase space we take an (-valued functional of the Lie
algebra b,,:

X g (88, y) = PHETPY) — cosh(hs + g + py) +j sinh(hs + gz + py). (7.51)

The hyperbolic Fock—Segal-Bargmann type representation is intertwined with the
left group action by means of a Fourier transform (7.32) with the hyperbolic func-
tional (7.51). Explicitly this representation is

pn(s,z,y) « f(q,p) s e dhstamton) f (g Doy py Do) (7.52)

For a hyperbolic Schrédinger type representation we again use the scheme de-
scribed in § 3.2. Similarly to the elliptic case one obtains the formula, resem-
bling (7.34),

P (s 2!,y ) f() = e (g, (7.53)

Application of the hyperbolic Fourier transform produces a Schrédinger type rep-
resentation on the configuration space, cf. (7.35):

[P (s 2y ) f1(q) = e+ D7ia"a gy .

The extension of this representation to kernels according to (7.21) generates hy-
perbolic pseudodifferential operators introduced in [52, (3.4)].

7.5.2. Hyperbolic dynamics. Similarly to the elliptic (quantum) case we consider

a convolution of two kernels on H" restricted to F,JI(H") The composition law
becomes, cf. (7.36),

(K xk); = / MY =) B (h o Vg (hox —aly — o) da'dy' (7.54)
R2n

This is close to the calculus of hyperbolic PDO obtained in [52, Thm. 2]. Respec-
tively for the commutator of two convolutions we get, cf. (7.37),

[k K]z = / sinh(h(zy’ — ya')) KL (h, @',y ) ks(h,x — 2’y —y/) da'dy’.  (7.55)
R2n

This the hyperbolic version of the Moyal bracket, cf. [52, p. 849], which generates
the corresponding image of the dynamic equation (7.23).

Example 7.17.

i. For a quadratic Hamiltonian, e.g., harmonic oscillator from Example 7.6, the
hyperbolic equation and respective dynamics are identical to the quantum
considered before.

ii. Since BBS acts on F3(H™) as multiplication by jh and j?> = 1, the hyperbolic
image of the unharmonic equation (7.28) becomes

: o A o h? o 1 0
= ( mk® 3¢? — .
/ (m Top " 6 < Top "4 8p3) mpaq)f
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The difference with quantum mechanical equation (7.40) is in the sign of the
cubic derivative.

Notably, the hyperbolic setup allows us to linearise many non-linear problems
of classical mechanics. It will be interesting to realise new hyperbolic coordinates
introduced to this end in [112,113] as a hyperbolic phase space.

L

(b)

FIGURE 14. Hyperbolic probabilities: the blue (dashed) graph shows
the addition of probabilities without interaction, the red (solid) graph
presents the quantum interference. The left picture shows the Gauss-
ian state (7.42), with the same distribution as in quantum mechanics,
cf. Figure 13(a). The right picture shows the rational state (7.45); note
the absence of interference oscillations in comparison with the quantum
state on Figure 13(b).

7.5.3. Hyperbolic probabilities. To calculate probability distribution generated by
a hyperbolic state we will use the general procedure from Section 7.2.2. The main
differences with the quantum case are as follows:

i. The real number A in the expression (7.31) for the addition of probabilities is

ii.

bigger than 1 in absolute value. Thus it can be associated with the hyperbolic
cosine, cosh a, cf. Remark 7.11, for a certain phase a € R [52].
The nature of hyperbolic interference on two slits is affected by the fact that
eis is not periodic and the hyperbolic exponent et and cosine cosht do not
oscillate. It is worth noticing that for Gaussian states the hyperbolic inter-
ference is exactly the same as quantum one, cf. Figs. 13(a) and 14(a). This
is similar to coincidence of quantum and hyperbolic dynamics of a harmonic
oscillator.

The contrast between two types of interference is prominent for the ra-
tional state (7.45), which is far from the minimal uncertainty, see the different
patterns on Figsure 13(b) and 14(b).
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7.5.4. Ladder operators for the hyperbolic subgroup. Consider the case of the
Hamiltonian H = 2B, which is a repulsive (hyperbolic) harmonic oscillator [127,
§ 3.8]. The corresponding one-dimensional subgroup of symplectomorphisms pro-
duces hyperbolic rotations of the phase space, see Figure 9. The eigenvectors v,
of the operator
2 2
@B =i (gt T ) o =i

are Weber—Hermite (or parabolic cylinder) functions v, = D,_1 (+2¢'5 /7 q),
see [28, § 8.2; 117] for fundamentals of Weber—Hermite functions and [121] for
further illustrations and applications in optics.

The corresponding one-parameter group is not compact and the eigenvalues
of the operator 2B are not restricted by any integrality condition, but the rais-
ing/lowering operators are still important [44, § I1.1; 102, § 1.1]. We again seek
solutions in two subalgebras b1 and sp, separately. However the additional options
will be provided by a choice of the number system: either complex or double.

Example 7.18 (Complex ladder operators). Assuming L} = aX + bY from the
commutators (7.10-7.11) we obtain the linear equations

—a = )\+b, —b= )\...CL. (756)

The equations have a solution if and only if A2 — 1 = 0. Taking the real roots
A = £1 we obtain that the raising/lowering operators are L% = X TY. In the
Schrodinger representation (7.12) the ladder operators are

d
[T =2rig+h

. (7.57)

+

The null solutions Uil (q) = e R to operators p, (L) are also eigenvectors of

the Hamiltonian p3W (2B) with the eigenvalue =+ }. However the important distinc-
tion from the elliptic case is, that they are not square-integrable on the real line
anymore.

We can also look for ladder operators within the sp,, that is in the form
L5, = aA + bB + ¢Z for the commutator [2B, L] = AL}, see § 3.3.2. Within
complex numbers we get only the values A = +2 with the ladder operators Lj;h =
+2A 4 Z/2, see [44, § IL.1; 102, § 1.1]. Each indecomposable h;- or sp,-module is
formed by a one-dimensional chain of eigenvalues with a transitive action of ladder
operators Lﬁ or Lgh respectively. And we again have a quadratic relation between
the ladder operators:

i
4d7th
7.5.5. Double ladder operators. There are extra possibilities in the context of
hyperbolic quantum mechanics [49,51,52]. Here we use the representation of H!

Lj2[h = (L%)%
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induced by a hyperbolic character e/* = cosh(ht) + jsinh(ht), see [88, (4.5)], and
obtain the hyperbolic representation of H!, cf. (7.35),

o, (s' 2, y) 1(q) = &M =P /2T f g — hy). (7.58)
The corresponding derived representation is

d

) (S) = ihl. 7.59
dq’ pp(S) =] (7.59)

p(X)=jg, g (Y)=—h
Then the associated Shale-Weil derived representation of sp, in the Schwartz space
S(R) is, cf. (7.13),

qd 1 SW

jh & j¢? SW jh & jg?
= Z = —
Pp (A) Todg 4 Ph (%)

4dg2 " 4an Pr 2 dg®  2h

(7.60)
Note that p$V(B) now generates a usual harmonic oscillator, not the repulsive
one like p$W(B) in (7.13). However the expressions in the quadratic algebra are
still the same (up to a factor), cf. (7.14-7.16):

(B) =

PN (A) = = ) GO - L(9) (7.61)
= L GOA0) + A0 ),

A B)= ) 07 - ) (7.6)

PN (2) == ) B+ AP, (7.63)

This is due to Principle 3.5 of similarity and correspondence: we can swap operators
Z and B with simultaneous replacement of hypercomplex units i and j.
The eigenspace of the operator 2,0 W(B) with an eigenvalue ju are spanned

by the Weber-Hermite functions D el (i\/ ) see [28, § 8.2]. Functions D,

are generalisations of the Hermite functlons (7.46).

The compatibility condition for a ladder operator within the Lie algebra b
will be (7.56) as before, since it depends only on the commutators (7.10-7.11).
Thus we still have the set of ladder operators corresponding to values A = +1:

S - d
IE=XFY=jg+h
h + 19 dq
Admitting double numbers we have an extra way to satisfy A2 = 1 in (7.56) with
values A = £j. Then there is an additional pair of hyperbolic ladder operators,

which are identical (up to factors) to (7.47):

e
Lf:X:FJY:JqlLJhd
q



70 V.V. Kisil

Pairs L% and Lf shift eigenvectors in the “orthogonal” directions changing their
eigenvalues by +1 and =£j. Therefore an indecomposable sp,-module can be para-
metrised by a two-dimensional lattice of eigenvalues in double numbers, see Fig-
ure 10.

The functions
S h s +i o\ _ F4?/(2R)
h$JSln o’ v (9)=e

are null solutions to the operators Lﬁ and L“j‘L respectively. They are also eigen-

vi'(q) = eI/ (2h) = cosh g
2

vectors of 2p5V(B) with eigenvalues +} and F! respectively. If these functions
are used as mother wavelets for the wavelet transforms generated by the Heisen-
berg group, then the image space will consist of the null-solutions of the following
differential operators, see Corollary 5.6:

Dp=Xr—-Yr= (8m—8y)+’2’(x+y), Dj=Xr—jYyr= (8m—|—j8y)—'2’(x—jy),

for v and v respectively. This is again in line with the classical result (7.48).

Howezver anniﬁilation of the eigenvector by a ladder operator does not mean that
the part of the 2D-lattice becomes void since it can be reached via alternative
routes on this lattice. Instead of multiplication by a zero, as it happens in the
elliptic case, a half-plane of eigenvalues will be multiplied by the divisors of zero
14£j.

We can also search ladder operators within the algebra sp, and admitting
double numbers we will again find two sets of them, cf. § 3.3.2:

= = gd _1 jhd® j¢ J 2
Ly, =+A+Z/2= - = = (L
2h 2=y T g an T " an )
5 jad _j jhd® ¢ J
Ly =+4jA+Z/2=7F — =0 == (L)

2dg 4 4dg® 4k 4h

Again the operators szth and szth produce double shifts in the orthogonal directions
on the same two-dimensional lattice in Figure 10.

7.6. Parabolic (classical) representations on the phase space

After the previous two cases it is natural to link classical mechanics with dual
numbers generated by the parabolic unit €2 = 0. Connection of the parabolic unit
e with the Galilean group of symmetries of classical mechanics is around for a
while [128, App. C].

However the nilpotency of the parabolic unit ¢ make it difficult if we are
working with dual number-valued functions only. To overcome this issue we con-
sider a commutative real algebra € spanned by 1, i, € and i with identities i2 = —1
and €2 = 0. A seminorm on € is defined as

la 4 bi + ce + dic|® = a® + b°.

7.6.1. Classical non-commutative representations. We wish to build a representa-
tion of the Heisenberg group which will be a classical analog of the Fock—Segal—
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Bargmann representation (7.17). To this end we introduce the space Ff(H™) of
¢-valued functions on H" with the property

f(s+ 8 hy)=e" f(s,3,y), for all (s,z,y) € H", s’ € R, (7.64)

and the square integrability condition (7.7). It is invariant under the left shifts and
we restrict the left group action to Ff (H™).

There is a unimodular €-valued function on the Heisenberg group para-
metrised by a point (h,q,p) € R?"+1:

Ehqp)(s,2,y) = o2 (eshtizgt+iyp) _ €2ﬂi(rq+yp)(1 + esh).

This function, if used instead of the ordinary exponent, produces a modification
F. of the Fourier transform (7.32). The transform intertwines the left regular
representation with the following action on €-valued functions on the phase space:

pi(s,z,y) : fla,p) — e 2METHR)(f(q p) (7.65)

teh(sf(a.p) + o) Ji(@.p) = o T3(a.p)):

Remark 7.19. Comparing the traditional infinite-dimensional (7.17) and one-dim-
ensional (7.33) representations of H" we can note that the properties of the rep-
resentation (7.65) are a non-trivial mixture of the former:

i. The action (7.65) is non-commutative, similarly to the quantum representa-
tion (7.17) and unlike the classical one (7.33). This non-commutativity will
produce the Hamilton equations below in a way very similar to the Heisenberg
equation, see Remark 7.21.

ii. The representation (7.65) does not change the support of a function f on the
phase space, similarly to the classical representation (7.33) and unlike the
quantum one (7.17). Such a localised action will be responsible later for the
absence of an interference in classical probabilities.

iii. The parabolic representation (7.65) can not be derived from either the ellip-
tic (7.17) or hyperbolic (7.52) by the plain substitution h = 0.

We may also write a classical Schrodinger type representation. According
to § 3.2 we get a representation formally very similar to the elliptic (7.34) and
hyperbolic versions (7.53):

[: [pi(s/’ z, y’)ft(ac) _ e—sh(s’+my'—x'y//2)f($ _ .’L'/) (7.66)
=(1—¢h(s +ay — éx’y’))f(x —a').

However due to nilpotency of ¢ the (complex) Fourier transform x +— ¢ produces a
different formula for parabolic Schrédinger type representation in the configuration
space, cf. (7.35) and (7.58):

[5(s, 2", y) fl(g) = > ((1 —eh(s' = 2a'y)) flq) + ehy’ f’(q)) :

2mi

This representation shares all properties mentioned in Remark 7.19 as well.
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7.6.2. Hamilton equation. The identity e — e~ = 2t can be interpreted as
a parabolic version of the sine function, while the parabolic cosine is identically
equal to 1, cf. § 3.1 and [40,81]. From this we obtain the parabolic version of the
commutator (7.37),

[kl7 k};(é’h, z, y) =ch (xyl - yxl)
R2n

X ]%;(Eh7 .’L'/, y/) I%s (Eh7 T — 55'/7 Yy — y’) d{L‘/dy/,

for the partial parabolic Fourier-type transform ks of the kernels. Thus the para-
bolic representation of the dynamical equation (7.23) becomes

Ehddjzs (eh,z,y;t) = Eh/ (zy' —ya') Hy(eh, 2, y') fs(ch,x — 2’y —y/s t) da'dy’.
RQTL

(7.67)
Although there is no possibility to divide by e (since it is a zero divisor) we can
obviously eliminate eh from both sides if the rest of the expressions are real. More-
over this can be done “in advance” through a kind of the antiderivative operator
considered in [74, (4.1)]. This will prevent “imaginary parts” of the remaining
expressions (which contain the factor ) from vanishing.

Remark 7.20. It is noteworthy that the Planck constant completely disappeared
from the dynamical equation. Thus the only prediction about it following from
our construction is kA # 0, which was confirmed by experiments, of course.

Using the duality between the Lie algebra of H" and the phase space we
can find an adjoint equation for observables on the phase space. To this end we
apply the usual Fourier transform (z,y) — (q,p). It turns to be the Hamilton
equation [74, (4.7)]. However the transition to the phase space is more a custom
rather than a necessity and in many cases we can efficiently work on the Heisenberg
group itself.

Remark 7.21. It is noteworthy, that the non-commutative representation (7.65)
allows one to obtain the Hamilton equation directly from the commutator
(05 (k1), p5,(k2)]. Indeed its straightforward evaluation will produce exactly the
above expression. On the contrary such a commutator for the commutative rep-
resentation (7.33) is zero and to obtain the Hamilton equation we have to work
with an additional tool, e.g., an anti-derivative [74, (4.1)].

Example 7.22.

i. For the harmonic oscillator in Example 7.6 the equation (7.67) again reduces
to the form (7.25) with the solution given by (7.26). The adjoint equation of
the harmonic oscillator on the phase space is not different from the quantum
written in Example 7.10(i). This is true for any Hamiltonian of at most
quadratic order.
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ii. For non-quadratic Hamiltonians, classical and quantum dynamics are differ-
ent, of course. For example, the cubic term of ds in the equation (7.28) will
generate the factor €2 = 0 and thus vanish. Thus the equation (7.67) of the
unharmonic oscillator on H™ becomes

. o Ay 0? 1 0
— 2 _
= (mk Yor t 2 02 mxﬁy) I

The adjoint equation on the phase space is

: A 0 1 0
= k? 2 - .
/ ((m q+2q>8p mp8q>f
The last equation is the classical Hamilton equation generated by the cubic

potential (7.27). Qualitative analysis of its dynamics can be found in many
textbooks [4, §4.C, Pic. 12; 110, § 4.4].

Remark 7.23. We have obtained the Poisson bracket from the commutator of
convolutions on H" without any quasiclassical limit A — 0. This has a common
source with the deduction of main calculus theorems in [17] based on dual numbers.
As explained in [82, Rem. 6.9] this is due to the similarity between the parabolic
unit € and the infinitesimal number used in non-standard analysis [23]. In other
words, we never need to take care about terms of order O(h?) because they will
be wiped out by €2 = 0.

An alternative derivation of classical dynamics from the Heisenberg group is
given in the recent paper [101].

7.6.3. Classical probabilities. It is worth noticing that dual numbers are not only
helpful in reproducing classical Hamiltonian dynamics, they also provide the classic
rule for addition of probabilities. We use the same formula (7.29) to calculate
kernels of the states. The important difference is now that the representation (7.65)
does not change the support of functions. Thus if we calculate the correlation term
(v1,p(g)v2) in (7.30), then it will be zero for every two vectors v; and vy which
have disjoint supports in the phase space. Thus no interference similar to quantum
or hyperbolic cases (Subsection 7.3.3) is possible.

7.6.4. Ladder operator for the nilpotent subgroup. Finally we look for ladder
operators for the Hamiltonian B+ Z /2 or, equivalently, -B+Z /2. Tt can be
identified with a free particle [127, § 3.8].

We can look for ladder operators in the representation (7.12-7.13) within the
Lie algebra b; in the form IF = aX + bY . This is possible if and only if

—b=2Xa, 0= (7.68)

The compatibility condition A?> = 0 implies A = 0 within complex numbers. How-
ever such a “ladder” operator produces only the zero shift on the eigenvectors,
cf. (3.15).
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Another possibility appears if we consider the representation of the Heisen-
berg group induced by dual-valued characters. On the configuration space such a
representation is [88, (4.11)]:

15 (5 2, 9) fl(g) = €750 ((1 ~eh(s — lay) flg) + f’(q)) . (769)

2mi

The corresponding derived representation of b is

. eh d
ph(X) = 2ig, ph(Y) = omi dg’ ph(S) = —ehl. (7.70)
However the Shale-Weil extension generated by this representation is inconvenient.
It is better to consider the FSB—type parabolic representation (7.65) on the phase
space induced by the same dual-valued character. Then the derived representation

of [’)1 is

eh . eh
47r18p, ph(Y) = —2mip + 47r18q, ph(S) =¢ehl. (7.71)

An advantage of the FSB representation is that the derived form of the parabolic
Shale—Weil representation coincides with the elliptic one (7.19).

Eigenfunctions with the eigenvalue z of the parabolic Hamiltonian B+ Z/2 =
q0p have the form

ph(X) = —2mig —

vu(g,p) = e"P/4f(q), with an arbitrary function f(q). (7.72)

The linear equations defining the corresponding ladder operator It = aX +
bY in the algebra b, are (7.68). The compatibility condition A2 = 0 implies A = 0
within complex numbers again. Admitting dual numbers we have additional values
A = teA; with Ay € C with the corresponding ladder operators

~ ~ h h
[F=XFeMY = —27ig — Z Oy £ 2meNip = —2miq +ei(£2mAp + |, 0,).
1 vy

For the eigenvalue p = pg + ey with pg, g1 € C the eigenfunction (7.72) can be
rewritten as

vu(q,p) = e"Pl1f(q) = etor/d (1 - 6#12) f(a) (7.73)

due to the nilpotency of e. Then the ladder action of Iif is po + ep1 + o +
e(p1 = A1). Therefore these operators are suitable for building sp,-modules with a
one-dimensional chain of eigenvalues.

Finally, consider the ladder operator for the same element B+ Z/2 within the
Lie algebra sp,, cf. § 3.3.3. There is the only operator L% = B+Z/2 corresponding
to complex coefficients, which does not affect the eigenvalues. However the dual
numbers lead to the operators

6/\2
2
These operators act on eigenvalues in a non-trivial way.

[F=+eMA+B+Z/2=%+

e =

(q0q — pOp) + qOp, X e C.
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7.6.5. Similarity and correspondence. We wish to summarise our findings. Firstly,
the appearance of hypercomplex numbers in ladder operators for h; follows exactly
the same pattern as was already noted for sp,, see Remark 3.8:

e the introduction of complex numbers is a necessity for the existence of ladder
operators in the elliptic case;

e in the parabolic case we need dual numbers to make ladder operators useful;

e in the hyperbolic case double numbers are not required, neither for the ex-
istence nor for the usability of ladder operators, but they do provide an
enhancement.

In the spirit of the similarity and correspondence Principle 3.5 we have the follow-
ing extension of Proposition 3.9:

Proposition 7.24. Let a vector H € sp, generate the subgroup K, N’ or A’, that
is H=7Z, B+ Z/2, or 2B respectively. Let v be the respective hypercomplex unit.
Then the ladder operators I* satisfying the commutation relation
[H, L[] = +uIF
are given by:
i. Within the Lie algebra by: [+ = X F.Y.
ii. Within the Lie algebra spo: L% = +1A+ E. Here E € sp, is a linear combi-
nation of B and Z with the properties:
o E=[A H].
e H=[AE].
o Killings form K(H,E) [55, § 6.2] vanishes.
Any of the above properties defines the vector E € span{B,Z} up to a real
constant factor.

It is worth continuing this investigation and describing in detail hyperbolic
and parabolic versions of FSB spaces.

8. Open problems

The reader may already note numerous objects and results that deserve further
consideration. It may also be useful to state some open problems explicitly. In this
section we indicate several directions for further work, which go through four main
areas described in the paper.

8.1. Geometry

Geometry is the most elaborated area so far, yet many directions are waiting for
further exploration.

i. Mobius transformations (1.1) with three types of hypercomplex units appear
from the action of the group SLa(R) on the homogeneous space SLa(R)/H
[85], where H is any subgroup A, N, K from the Iwasawa decomposition (1.3).
Which other actions and hypercomplex numbers can be obtained from other
Lie groups and their subgroups?
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ii.

iii.

iv.
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Lobachevsky geometry of the upper half-plane is an extremely beautiful and
well-developed subject [8,22]. However the traditional study is limited to one
subtype out of nine possible: with the complex numbers for Mobius transfor-
mation and the complex imaginary unit used in FSCc (2.8). The remaining
eight cases should be explored in various directions, notably in the context
of discrete subgroups [7].

The Fillmore-Springer-Cnops construction, see Subsection 2.2, is closely re-
lated to the orbit method [57] applied to SLao(R). An extension of the orbit
method from the Lie algebra dual to matrices representing cycles may be
fruitful for semisimple Lie groups.

A development of a discrete version of the geometrical notions can be derived
from suitable discrete groups. A natural first example is the group SLo(F),
where F is a finite field, e.g., Z, the field of integers modulo a prime p.

8.2. Analytic functions

It is known that in several dimensions there are different notions of analyticity,
e.g., several complex variables and Clifford analysis. However, analytic functions
of a complex variable are usually thought to be the only options in a plane domain.
The following seem to be promising:

i

ii.

iii.

iv.

Development of the basic components of analytic function theory (the Cauchy
integral, the Taylor expansion, the Cauchy-Riemann and Laplace equations,
etc.) from the same construction and principles in the elliptic, parabolic and
hyperbolic cases and respective subcases.

Identification of Hilbert spaces of analytic functions of Hardy and Bergman
types, investigation of their properties. Consideration of the corresponding
Toeplitz operators and algebras generated by them.

Application of analytic methods to elliptic, parabolic and hyperbolic equa-
tions and corresponding boundary and initial value problems.
Generalisation of the results obtained to higher-dimensional spaces. Detailed
investigation of physically significant cases of three and four dimensions.
There is a current interest in construction of analytic function theory on
discrete sets. Our approach is ready for application to analytic functions in
a discrete geometric set-up as outlined in item 8.1.iv above.

8.3. Functional calculus

The functional calculus of a finite-dimensional operator considered in Section 6
is elementary but provides a coherent and comprehensive treatment. It should be
extended to further cases where other approaches seem to be rather limited.

i

Nilpotent and quasinilpotent operators have the most trivial spectrum pos-
sible (the single point {0}) while their structure can be highly non-trivial.
Thus the standard spectrum is insufficient for this class of operators. In con-
trast, the covariant calculus and the spectrum give complete descriptions of
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nilpotent operators — the basic prototypes of quasi-nilpotent ones. For quasi-
nilpotent operators the construction will be more complicated and should use
analytic functions as mentioned in item 8.2.i.

ii. The version of covariant calculus described above is based on the discrete
series representations of the SLo(R) group and is particularly suitable for
the description of the discrete spectrum (note the remarkable coincidence in
the names).

It would be interesting to develop similar covariant calculi based on the
two other representation series of SLy(R): principal and complementary [97].
The corresponding versions of analytic function theories for principal [64] and
complementary series [82] have been initiated within a unifying framework.
The classification of analytic function theories into elliptic, parabolic, hyper-
bolic [78,82] should be also compared with discrete, continuous and residual
spectrum of an operator.

iii. Let a be an operator with spa € D and HakH < CkP. Tt is typical to consider
instead of a the power bounded operator ra, where 0 < r < 1, and conse-
quently develop its H__ calculus. However such a regularisation is very rough
and hides the nature of extreme points of spa. To restore full information
a subsequent limit transition » — 1 of the regularisation parameter r is re-
quired. This make the entire technique rather cumbersome and many results
have an indirect nature.

The regularisation a* — a* /kP is more natural and accurate for polyno-
mially bounded operators. However it cannot be achieved within the homo-
morphic calculus Definition 6.1 because it is not compatible with any algebra
homomorphism. Albeit this may be achieved within the covariant calculus
Defninition 6.4 and Bergman type space from item 8.2.ii.

iv. Several non-commuting operators are especially difficult to treat with func-
tional calculus Definition 6.1 or a joint spectrum. For example, deep insights
on joint spectrum of commuting tuples [119] refused to be generalised to the
non-commuting case so far. The covariant calculus was initiated [62] as a
new approach to this hard problem and was later found useful elsewhere as
well. Multidimensional covariant calculus [73] should use analytic functions
described in item 8.2.iv.

v. As we noted above there is a duality between the co- and contravariant calculi
from Definitions. 4.20 and 4.22. We also saw in Section 6 that functional
calculus is an example of contravariant calculus and the functional model
is a case of a covariant one. It would be interesting to explore the duality
between them further.

8.4. Quantum mechanics

Due to space restrictions we only touched upon quantum mechanics; further de-
tails can be found in [63,74,76,77,79,88]. In general, the Erlangen approach is
much more popular among physicists than among mathematicians. Nevertheless
its potential is not exhausted even there.
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i. There is a possibility to build representation of the Heisenberg group using
characters of its centre with values in dual and double numbers rather than in
complex ones. This would naturally unify classical mechanics, traditional QM
and hyperbolic QM [52]. In particular, a full construction of the corresponding
Fock—Segal-Bargmann spaces would be of interest.

ii. Representations of nilpotent Lie groups with multidimensional centres in Clif-
ford algebras as a framework for consistent quantum field theories based on
De Donder—Weyl formalism [76].

Remark 8.1. This work has been done within the “Erlangen program at large”
framework [78,82], thus it would be suitable to explain the numbering of various
papers. Since the logical order may be different from the chronological one the
following numbering scheme is used:

Prefix Branch description

“0” or no prefix Mainly geometrical works, within the classical field of the
Erlangen program by F. Klein, see [82,85]

“17 Papers on analytical functions theories and wavelets,
e.g., [64]

“27 Papers on operator theory, functional calculi and spectra,
e.g., [75]

“3” Papers on mathematical physics, e.g., [88]

For example, [88] is the first paper in the mathematical physics area. The present
paper [89] outlines the whole framework and thus does not carry a subdivision
number. The on-line version of this paper may be updated in due course to reflect
the achieved progress.
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conic
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operator, 50
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symbolic calculus, 27 domain
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covariant transform double
inverse, 29 number, 2, 15, 20, 21, 51, 65, 69
creation operator, see also ladder drum
operator hearing shape, 9
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centre, 7 number, 2, 15-16, 18, 21, 51, 70,
conjugation, 11 70-74
equation, 7 dynamics
focus, 8 non-linear, 67
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generalised, 47
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Kirillov, 9 elliptic ,
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space, 7
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Cauchy-Riemann operator
dynamics in p-mechanics, 56
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Heisenberg, 50, 60
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f-orthogonality, 11, 14

De Donder-Weyl formalism, 78 factorisation
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determinant, 8 operator, 50
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analytic function, 76 representation, 53, 55, 56, 74
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representation, see also
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functional
calculus, 4, 28, 39, 76, 77
Riesz—Dunford, 28
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non-commutative, 4, 50

GNS construction, see also
Gelfand-Naimark—Segal construction
group, 2
SL2(R), 2
Sp(2), 52, see also also SL2(R)
SU(1,1), 27, see also also SL2(R)
ax +b, 2, 24, 26, 29, 31-33
invariant measure, 24
affine, see also ax + b group
Heisenberg, 2, 50, 52-75, 78
Fock—Segal-Bargmann
representation, 53
induced representation, 53
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representation
linear, 4
Schrodinger, 54, 63
symplectic, 52, 64
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measure
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boundary effect, 9
Hamilton
equation, 51, 72
Hardy
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representation, 53
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algebraic, 39

hyperbolic
case, 2
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representation, 66
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probability, 67
Schrodinger representation, 66
unharmonic oscillator, 66
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imaginary
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induced
covariant transform, 30
representation, 14, 41, 50
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functional, 28
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inverse
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Iwasawa decomposition, 3, 75

jet, 4, 42, 44, 47, 51
bundle, 43
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invariant, 10, 11
spectrum, 41

Jordan
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Poisson, 24, 36

Krein
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ladder operator, 19-21, 34-36, 6365,
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Laplacian, 4, 35, 36, 76
left regular representation, 53
length, 13
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operator, 26
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map
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non-simply connected domain, 38
norm
shift invariant, 26
normalised
cycle, 8
k-, 12
Kirillov, 9
number
double, 2, 15, 20, 21, 51, 65, 69
dual, 2, 15-16, 18, 21, 51, 70, 70-74
hypercomplex, 2, 18, 21, 75
numerical
range, 27

observable, 56

operator
annihilation, see also ladder operator
Casimir, 35
Cauchy-Riemann, 4, 32, 35, 36, 64, 76
creation, see also ladder operator
defect, 27
fiducial, 22
Fillmore—-Springer—Cnops

construction, 50

intertwining, 4, 23, 26, 30, 31, 40, 41,

48
ladder, 19-21, 34-36, 63-65, 68-70,
73-75

Laplace, see also Laplacian
Littlewood—Paley, 26

lowering, see also ladder operator
power bounded, 77
pseudodifferential, 28
quasi-nilpotent, 77

raising, see also ladder operator
Toeplitz, 76
optics, 54
orbit
method, 50, 76
subgroup A, of, 3
subgroup K, of, 3
subgroup N, of, 3
orders
of zero, 45
orthogonality
cycles, of, 7, 10
focal, see also f-orthogonality
oscillator
harmonic, 52, 55, 56, 60, 63, 66, 72
repulsive (hyperbolic), 68
representation, 54
unharmonic, 57, 61, 73
hyperbolic, 66

p-mechanics, 56
dynamic equation, 56
observable, 56
state, 57
p-mechanisation, 57
pairing
Hardy, 29
invariant, 28
parabola
directrix, 8
focus, 8
vertex, 8
parabolic
case, 2
cylinder function, see also
Weber-Hermite function
Fock—Segal-Bargmann
representation, 71
probability, see also classic
probability
Schrédinger representation, 71
unit (g), 2
PDO, 28
pencil
covariant, 48
perpendicular, 14
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phase

space, 16, 52, 55, 59, 61, 63, 66
Planck

constant, 51, 72
Plato’s cave, 7
point space, 7
Poisson

bracket, 73

kernel, 24, 36
polyanalytic function, 36
polynomial

Hermite, 63, 69

minimal, 45
power bounded operator, 77
primary

representation, 41, 43, 49
principle

similarity and correspondence, 18,

21, 69, 75

probability

classic (parabolic), 73

hyperbolic, 67

quantum, 51, 58, 61
product

Blaschke, 45
projective space, 7
prolongation, 42
pseudodifferential operator, 28
PT-symmetry, 51

quadratic

eigenvalue, 50

generator, 55
quantisation

geometrical, 50
quantum

field, 78

probability, 51, 58, 61
quantum mechanics, 52
quasi-nilpotent

operator, 77
quaternion, 14

radius
cycle, of, 12
Radon transform, 26

V.V. Kisil

raising operator, see also ladder
operator
range
numerical, 27
reconstruction formula, 29
reduced wavelet transform, 30
reflection
in a cycle, 11
representation
SL2(R) group, 17-18
in Banach space, 41
ax + b group, 24
coefficients, see also wavelet
transform
complementary series, 4, 25, 77
discrete series, 4, 17, 22, 25, 77
Fock—Segal-Bargmann, 53, 55, 56, 74
classic (parabolic), 71
hyperbolic, 66
FSB, see also Fock—Segal-Bargmann
representation
Heisenberg group
classic (parabolic), 71
hyperbolic, 66
Schrodinger, 54
induced, 14, 41, 50
Heisenberg group,of, 53
left regular, 53
linear, 4
metaplectic, see also oscillator
representation
oscillator, 54
primary, 41, 43, 49
principal series, 4, 25, 77
Schrodinger, 54, 58, 59, 64, 68
classic (parabolic), 71
hyperbolic, 66
Shale-Weil, see also oscillator
representation
square integrable, 22, 24, 29, 30
representations
Fock-Segal-Bargmann, 58
linear, 14
repulsive
harmonic oscillator, 68
resolvent, 28, 39, 41, 48
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Riemann
mapping theorem, 38

Schrodinger
group, 54, 63
representation, 54, 58, 59, 64, 68
classic (parabolic), 71
hyperbolic, 66
sections
conic, 2, 6
semiclassical
limit, 51, 59
semigroup
cancellative, 23
Shale—Weil representation, see also
oscillator representation
similarity, see also principle of similarity
and correspondence
simply-connected domain, 38
space
Bergman, 4, 22, 25, 39, 76
configuration, 59, 61, 66, 71, 74

cycles, of, 7

Fock—Segal-Bargmann, 25, 56, 64,
75, 78

FSB, see also Fock—Segal-Bargmann
space

Hardy, 4, 22, 24, 35, 38, 40, 46, 76

Krein, 18, 51

phase, 16, 52, 55, 59, 61, 63, 66

point, 7

projective, 7
spectral

covariant distance, 46
spectrum, 39, 42

contravariant, 40, 41, 43, 45

stability, 46

discrete, 77

joint, 41

mapping, 39
square integrable

representation, 22, 24, 29, 30
stability

contravariant spectrum, 46
state, 57

coherent, see also wavelet

vacuum, see also mother wavelet
subalgebra
Cartan, 19
subgroup
A 3,5
orbit, 3
K, 3,5
orbit, 3
N, 3,5
orbit, 3
generator, 19
supersymmetry, 19
support
functional calculus, see also spectrum
symbol
contravariant, 28
covariant, 26
symbolic calculus, see also covariant
calculus
covariant, 27
symplectic
form, 53
group, 52, 64
transformation, 15, 16, 52, 68

theorem
Atiyah-Singer (index), 3
Lidskii, 46
Riemann mapping, 38
spectral mapping, 39
Toeplitz
operator, 76
token, 23
trace, 8
transform
Cayley, 37
covariant, 22
induced, 30
inverse, 29
Radon, 26
wavelet, see also wavelet transform
transformation
symplectic, 15, 16, 52, 68
transitive, 2

umbral calculus, 23
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unharmonic
oscillator, 57, 61, 73
hyperbolic, 66

unit
circle, 37
disk, 37

hyperbolic (j), 2
imaginary (i), 2
nilpotent, see also parabolic unit
parabolic (g), 2

vacuum state, see also mother wavelet
vertex
of a parabola, 8
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Zero
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The Riemann Zeta-function:
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Abstract. In the paper, a short survey on the theory of the Riemann zeta-
function is given. The main attention is given to universality-approximation
of analytic functions by shifts of the Riemann zeta-function. This includes the
effectivization problem, generalization for other zeta-functions, joint univer-
sality as well as some applications.
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1. Introduction

We recall that the function f(z) is called analytic at the point 2o if f(z) has a

power series expansion
oo

FE) = anz— z0)"
m=0
which is convergent in some neighbourhood of the point zg. The function f(z) is
analytic in the set D if it is analytic in each point of D.
A set of points (z,y), where

x:.fl(t)7 y:fQ(t)v 0<t<1, (11)

and f1(t) and fo(t) are continuous functions such that, for given z and y the
system (1.1) has no more than one solution, is called the Jordan arc.
A set D is said to be connected if any two of its points, arbitrarily chosen,
can be connected by a Jordan arc lying in D. A domain is an open connected set.
It is well known that analytic functions can be approximated by polynomials.
The ultimate result in this field belongs to S.N. Mergelyan [S.N. Mergelyan (1951)],
[S.N. Mergelyan (1952)], see also [J.L. Walsh (1960)].
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Theorem 1.1. Suppose that K is a compact subset on the complex plane with con-
nected complement, and the function f(z) is continuous on K and analytic in the
interior of K. Then, for every e > 0, there exists a polynomial P(z) such that

sup |£() = P(2)] < e.
zeK

Note that conditions on the set K and function f(z) are necessary.

In Theorem 1.1, the approximating polynomial depends on the function f(z).
It turns out that there exist functions F'(z) such that their shifts F(z+47) approx-
imate any analytic function. The simplest of F'(z) is the Riemann zeta-function.

In this survey, we give an introduction to the theory of the Riemann zeta-
function, state the universality theorem, discuss the effectivization problem of this
theorem and present recent results on universality of zeta-functions.

2. The Riemann zeta-function

Let s = o + it be a complex variable. The Riemann zeta-function ((s) is defined,
in the half-plane o > 1, by the series
— 1
((s) = mZ:l s
We recall that the series of the form

0o
E ame—kms7
m=1

where a,, € C and {\,,} is an increasing sequence of real numbers such that

lim A, = +o0, are called general Dirichlet series. If \,, = logm, then we have
m—o0

an ordinary Dirichlet series

o0
>
ms’
m=1

The region of convergence as well as of absolute convergence of Dirichlet series
is a half-plane. Thus, the Riemann zeta-function is given, for ¢ > 1, by ordinary
Dirichlet series with coefficients a,, = 1.

The function ((s), as a function of a complex variable, was introduced by B.
Riemann in 1859. However, the function ((s) with real s earlier was studied by
L. Euler.

Denote by [u] the integer part of w. Summing by parts, it it easy to obtain
that, for o > 1,

11 [l]-a+]
¢(s) = . + 5 +S/ ot dz. (2.1)
1
Clearly, the integral converges absolutely for ¢ > 0, and uniformly for ¢ > ¢ with
arbitrary € > 0. Therefore, it defines a function analytic for o > 0. Hence, (2.1)
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gives analytic continuation for {(s) to the region o > 0, except for a simple pole
at the point s = 1 with residue 1.

Denote, as usual, by I'(s) the Euler gamma-function which is defined, for
o >0, by

L(s) = /e_“us_ldu.
0

Moreover, the function I'(s) is meromorphically continuable over the whole com-
plex plane, the points s = —m, m = 0,1,2, ..., are simple poles, and

(=™
Ress——n,I'(s) = ol
The Euler gamma function is involved in the functional equation of the Rie-
mann zeta function

w—ir(;) g(s)zw—lzsr<1;‘s) C(1—s) (2.2)

which implies analytic continuation for ((s) to the region o < J.
Riemann began to study the function ((s) for needs of the distribution of
prime numbers, i.e., for the asymptotics for the function

m(x) = Z 1, pis prime,
p<z

as x — oco. A relation of {(s) with prime numbers is clearly seen from the Euler
identity

—1

1

g(s)=H<1— ) , o>1, (2.3)
» p

which is a simple consequence of the principal theorem of arithmetics and definition

of {(s) by Dirichlet series. Riemann proposed [B. Riemann (1859)] an original way

to obtain the asymptotic formula

[ d
W(x)w/logu, T — 00,
U
2

however, his work was not completely correct. Riemann’s ideas were realized
probably 50 years later independently by C.J. de la Vallée Poussin [C.J. de la
Vallée-Poussin (1896)] and J. Hadamard [J. Hadamard (1896)].

It turned out that a problem of the asymptotics for 7(z) is closely connected
to zeros of the function ((s). From the functional equation (2.2) it follows that
¢(s) = 0 for s = —2m, m € N. These zeros of ((s) are called trivial and, in general,
are not interesting. The Euler identity (2.3) shows that ((s) # 0 for ¢ > 1. It is
not difficult to show that {(s) # 0 on the line 0 = 1, and this is already sufficient
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to obtain the asymptotics for 7(x). This and (2.2) imply that ((s) # 0 for o < 0.
Application of elements of the theory of entire functions of order 1 for the function

1

§(s) = ysls = D0 () <)

allows us to prove that the function ((s) has infinitely many zeros in the strip
0 < o < 1. These zeros of ((s) are called non-trivial, and play an important role
not only in analytic number theory but in mathematics in general. The famous
Riemann hypothesis (RH) says that all non-trivial zeros of {(s) lie on the critical
line 0 = % RH is included in the list of seven Millennium Prize Problems, for
each of which a solution carries a prize of US $ 1 million, set up by the Clay
Mathematics Institute [The Millennium Prize problems (2006)].

There exist results favorable for RH, however some facts do not support it.
There are many computations on the location of zeros of ((s). For example, in
[J. van de Lune, H.J.J. te Riele, D.T. Winter (1986)] the first 1500000001 zeros
of (s) were found, all lying on the critical line; moreover, they all are simple. Of
course, calculations can not prove RH, they can only disprove it.

In applications, it is important to know regions where ((s) # 0. The best
result in this direction is of the form: there exists an absolute constant ¢ > 0 such
that ¢(s) # 0 in the region

c
>1-— . t>ty>0.
7= (logt)2/3(log log t)1/3 =0
This result is due to H.-E. Richert who never published its proof.
For T' > 0, let N(T') denote the number of non-trivial zeros of ((s) lying in
the rectangle 0 < 0 < 1, 0 <t < T'. Then the von Mangoldt formula

T T T
N(T) = o log or ~ 91 +O0(logT), T — o0,

is true. This formula was conjectured by Riemann and proved in [H. von Mangoldt
(1895)] by H. von Mangoldt.

Let No(T') denote the number of zeros of {(s) of the form s = é+it, 0<t<T.
Then RH is equivalent to the assertion that No(T') = N(T') for all T' > 0. We recall
some results on the relation between N(T') and No(T).

In 1914, G.H. Hardy proved [G.H. Hardy (1914)] that No(T) — coas T — oo.
More precisely, he obtained that No(T') > ¢T', ¢ > 0, for T' > Tp.

In 1942, A. Selberg found [A. Selberg (1942)] that No(T) > ¢T'logT, ¢ > 0,
for T' > Ty, that is, that a positive proportion of non-trivial zeros lies on the critical
line.

A very important result belongs to N. Levinson. In 1974, he proved [N. Levin-
son (1974)] that

No(T) >, N(T)

In 1983, J.B. Conrey improved [J.B. Conrey (1989)] this result till No(T) > 2N(T).
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One more important conjecture in the theory of the Riemann zeta-function
is the Lindel6f hypothesis (LH). LH asserts that, with arbitrary ¢ > 0,

¢ (; +it) = 0.(t%), t>to,

or equivalently
C(o+it) =0 (t%), t=>to,

for all o > ; The classical estimate says that

C(;—i—it) :o(té).

The best result in this direction belongs to M.N. Huxley [M.N. Huxley (2005)],

and is of the form
((be) =0 ().

It is well known that RH implies LH.
There are several equivalents of LH. One of them is related to the moments
of {(s). Namely, LH is equivalent to the estimates: for arbitrary e > 0

JI<G)

T
/\g (0 + i) dt = O.(T™*), keN,
1

2k
dt = 0.(T'¢), keN,

or

for all o > ;

In general, the moment problem is a very important and difficult one in the
theory of the Riemann zeta-function.In some applications, individual values of
¢(s) can be replaced by its mean-value estimates. There exists a conjecture that,

as T — oo,
r 1
[leGoes)
1

This is proved only for three values of k:

2k
dt ~ ¢, T (log T)kz, k> 0.

¢1 = 1, Hardy-Littlewood (1918);
ca = ,%,, Ingham (1926).

272

From a probabilistic limit theorem for |¢ (3 + it)| it follows [A. Laurinéikas (1996)]
that ¢, = 1 for k = c(loglogT) ™z, ¢ > 0.
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3. Universality

We understand the universal mathematical object as an object having influence
for a wide class of other objects. In analysis, this influence often is related with a
certain approximation.

The first universal object in analysis was found by Fekete in 1914. He proved
that there exists a real power series

oo
E amx™
m=1

which is divergent for all x # 0. Moreover, this divergence is so extreme that,for
every continuous function f on [—1,1], f(0) = 0, there exists a sequence {n,} C N
such that

uniformly on [—1, 1].

After Fekete’s result, many universal objects were found. We recall one the-
orem of Birkhoff. He proved [G.D. Birkhoff (1929)] that there exists an entire
function f(z) such that, for every entire function g(z), there exists a sequence of
complex numbers {a,,} such that

lim f(z4 am) = g(z)

m—r 00

uniformly on compact subsets of the complex plane.

The term of universality was used for the first time by J. Marcinkiewicz in
[J. Marcinkiewicz (1935)]. He obtained the following result. Let {h,} be a sequence
of real numbers and lim h, = 0. Then he proved that there exists a continuous

n— oo
function f € CJ0,1] such that, for every continuous function g € C]0,1], there
exists an increasing sequence {n;} C N such that

k—oo hnk

= g(x)

almost everywhere on [0, 1]. Marcinkiewicz called the function f a primitive uni-
versal.

However, all of the above and other known universal objects, were not ex-
plicitly given, only their existence was proved. As recently as 1975, S.M. Voronin
[S.M. Voronin (1975)] found the first explicitly given universal (in a certain sense
object). It was not very strange that this object is the famous Riemann zeta-
function ¢(s).

The first version of the Voronin theorem is as follows.

Theorem 3.1 [S.M. Voronin (1975)]. Let 0 < r < ). Suppose that f(s) is a contin-
uous non-vanishing function on the disc |s| < r which is analytic in the interior
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of this disc. Then, for every e > 0, there exists a real number 7 = 7(g) such that

(on i) -0

max
[s|<r

< e.

Roughly speaking, the Voronin theorem asserts that any analytic function is
approximated with desired accuracy uniformly on the disc by shifts of the Riemann
zeta-function. Voronin himself called his theorem “theorem o kruzhochkakh”. Now-
adays its name is the Voronin universality theorem.

A modern version of the Voronin theorem has a bit more general form. Denote
by meas{A} the Lebesgue measure of a measurable set A C R, see, for example,
[A. Laurincikas (1996)].

Theorem 3.2. Let K be a compact subset of the strip D = {s € C: ) < o < 1} with
connected complement. Let f(s) be a continuous and non-vanishing on K function
which is analytic in the interior of K. Then, for every e >0,

lim inf ! meas {’7’ €[0,T):sup |C(s+iT) — f(s)] < 5} > 0.
T—oo T scK

The latter theorem shows that the set of shifts {(s + i7) whose approximate
uniformly on K a given analytic function f(s) is sufficiently rich, it has a positive
lower density.

The universality in the Voronin sense of ((s) has a direct connection to RH.It
is known, see, for example, [J. Steuding (2007)] that RH is equivalent to the fol-
lowing statement: for every € > 0,

lim inf ! meas {7’ €10,T] : sup |[¢(s +1iT) — ((s)] < 5} >0,
T—oo T seK
where the set K is the same as in Theorem 3.2.

In Theorem 3.2, the shifts ((s + i7) occur, where 7 varies continuously in
the interval [0,7T]. Therefore, the universality of {(s) in Theorem 3.2 is called
continuous. Also, a discrete universality of ((s) is known. It is included in the
following theorem.

Theorem 3.3. Let h > 0 be a fized number, and K and f(s) be the same as in
Theorem 3.2. Then, for every e > 0,

1
o “cm<N - . _ '
1}\IrriglofN+1ﬁ{0—m—N §g£|§(s+2mh) f(s)|<<€}>0

4. Effectivization problem

The universality theorem for ((s) has one very important shortcoming. It is not
effective in the sense that we do not know any concrete value 7 € R for which

sup [((s +47) — f(s)] <&,
seK



102 A. Laurincikas

or m € N with

sup [((s +imh) — f(s)| < e.
seK

For applications of the universality theorem, it is sufficient to know at least an in-
terval [0, Tp] containing 7 with an approximating property. However, in our opin-
ion, the latter problem is very difficult. The first attempt in this direction was
made in [A. Good (1981)] by A. Good, however, his results are too complicated to
be given here. Interesting results were obtained by my student R. Garunkstis. Sup-
pose that the function f(s) is analytic on the disc |s| < 0.05 and lsnia(;& If(s)] < 1.

Then Garunkstis proved [R. Garunkstis (2003)] that, for every 0 < e < J, there
exists T,

0 <7 < exp{exp{10s""%}},
such that

max

<é€
|5]<0.0001 ’

log ¢ <s+ i +i7’> — f(s)

and

1
liminf _meas {T €10,7]: max
T—oo T |s]<0.0001

log ¢ <s+ i +i7') — f(s)

<e}

Also, an estimate for the upper universality density is known [J. Steuding
(2003)]. Suppose that r € (0, }) and the function f(s) is non-vanishing and ana-
lytic on the disc |s| < r. Then, for every ¢ > 0,

(o4 i) -0

> exp {—8_13} .

1
lim sup | meas {T € 10,7] : max
T—o0 [s|<r

< 5} = 0(e).

The last result in this direction is as follows. For b = (bg, b1, ...,b,_1) € C",
let

n—1
16l =3~ Ibal,
k=0
and
b
Atnb.2) = foglonf + (1)

Then we have the following statement.

Theorem 4.1. [R. Garunkstis, A. Laurincikas, K. Matsumoto, J. Steuding, R. Steud-
ing (2010)] Let so = op+ito, og € (;,1) and K = {s € C: |s—sg| < r}. Moreover,
let g : K — C be a continuous function, g(so) # 0, which is analytic on the disc
|s — so| < r. Then, for every e € (0,|g(so)|), there exist real numbers T € [T, 2T]
and 0 = d(e, g,7) > 0, connected by the equality

" _¢€ (2—65T)

M)y 5=
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with
M(t) = max |((s+1iT)|,

|s—so|=r
such that

max [C(s+iT) —g(s)| <e.
|s—so|<dr

Here T =T(g,&,00) > r satisfies the inequality

T
T > C(n,o00)exp {exp {5A (n,g,é) 0 o3 }}7

where
9= (g(SO),g’((SO), . ,g("‘l)(s())) :
and C(n, o) is an effective computable constant depending on n and oy.

Remark. The requirement g(so) # 0 can be removed if A(n,g, 3) is changed by
A(n,g_, 5), where

9. = (;,g’(so), . ,g("_l)(so)> )

We note that Theorem 4.1 gives only an approximation to the effectivization
problem of the universality theorem, and is far from the full solution of the problem.

5. Other zeta-functions

The Riemann zeta-function is not unique in having the above universality property.
There exists the Linnik-Ibragimov conjecture that all functions Z(s) in some half-
plane given by Dirichlet series

Zis)=Y " o> o,

m=1

analytically continuable to the half-plane o > o1, 01 < 09, and satisfying certain
natural growth conditions, are universal in the Voronin sense. Usually, in the proof
of universality the estimates, for o1 < o < 0y,

T
/ | Z(o +it)Pdt < T
0

and
Z(o+it)<t*, a>0, t>tyg>0,

are applied. In our opinion, the latter conjecture is very difficult, however, the
majority of classical zeta-functions are universal.
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On the other hand, there exist non-universal functions given by Dirichlet
series. For example, suppose that

_J1rifm=mf, keN,
"™ 0if m# mk,

where mg € N\{1}. Then we have that, for o > 0,

oo oo
PONED DI
- ks s _1°
= mmet my — 1
The function (m§ —1)~! is analytic in the whole complex plane except, for simple
poles on the line o = 0; it however, obviously, is non-universal. In this section, we
discuss some examples of other universal zeta-functions.

Let 0 < a < 1 be a fixed parameter. The Hurwitz zeta-function ((s,a) is
defined, for ¢ > 1, by

= 1
((s,) =) :
= (m+ )

and can be meromorphically continued to the whole complex plane. The point
s = 1 is a simple pole with residue 1. Obviously, ((s,1) = ((s), so ((s,q) is a
generalization of the Riemann zeta-function. On the other hand, its properties
are governed by the arithmetical nature of the parameter «. The simplest case
is of transcendental «, i.e., when « is not a root of any polynomial with rational
coefficients. In this case, the set

{log(m +a):m e Ny}, Ny=Nu{0},

is linearly independent over the field (Q of rational numbers. We observe that
¢(s,) with transcendental a has no Euler product over primes, therefore, its
universality differs from that of the Riemann zeta-function: the approximated
function can be not necessarily non-vanishing, see, for example, [A. Lauriné¢ikas,
R. Garunkstis (2002)].

Theorem 5.1. Suppose that « is transcendental. Let K be a compact subset of the
strip D with connected complement, and f(s) be a continuous function on K and
analytic in the interior of K. Then, for every e > 0,

1
liminf meas {7’ €[0,T] : sup |((s +iT,a) — f(s)] < 8} > 0.
T—o0 T seK

If « is rational, then the function (s, a) is also universal. However, the case
of algebraic irrational « is an open problem.

Some periodic generalizations of the Riemann and Hurwitz zeta-functions are
known. Let a = a,, : m € N be a periodic with a minimal period k& € N sequence
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of complex numbers. Then the function

o0

a
((ssa) =) mn;’ o> 1,
m=1
is called a periodic zeta-function. The periodicity of a implies, for ¢ > 1, the
equality
k

((s;a) = kls ZalC (s, llc) .
=1

Hence, by virtue of the well-known properties of ((s, ), we have that the function
¢(s;a) has analytic continuation to the whole complex plane. If

1 k
= kzal#(),
=1

then the point s = 1 is a simple pole of ((s;a) with residue a,while if a # 0, then
((s;a) is an entire function.

If a is a multiplicative sequence, i.e., a1 = 1 and a;,, = ama., for all coprimes
m,n € N, then an analogue of Theorem 3.2 is true [A. Laurinéikas, D. Siauciiinas
(2006)] for the function («, ). In the general case, the following result is known
[J. Kaczorowski (2009)].

Theorem 5.2. For every mon-zero periodic sequence a of complex numbers with
period k, there exists a positive constant co = co(a) such that, for every compact
subset K C D with connected complement,

max Ims — minIms < ¢g,
seK seK

every continuous non-vanishing function f(s) on K which is analytic in the inte-
rior of K, and every € > 0,

lim inf ;meas {7’ €10, 7] :sup [C(s +it,a) — f(s)] < 5} > 0.

T—o0 seK

Now let b = {b,, : m € Ny} be another periodic with a minimal period
I € N sequence of complex numbers, and a, 0 < « < 1, be a fixed parameter. The
periodic Hurwitz zeta-function ((s, a, b) is defined, for ¢ > 1, by

 bm
S5, 0:8) :Z (m+a)s’

m=0

In view of periodicity of b,for o > 1,

C(s,a5b) = ZSZakC< k_H)
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and this equality gives analytic continuation for ((s,a;b) to the whole complex
plane. The function ((s, «; b) is entire, if

=
~ Zak =0,
k=0

and has a simple pole with residue b at s = 1 if b # 0.

If «v is transcendental, then an analogue of Theorem 5.1 is true [A. Javtokas,
A. Laurinc¢ikas (2006)] for the function (s, a; b).

We will present one more example of universal zeta-functions with the Euler
product. Let SL(2,7Z) denote the full modular group, i.e.,

SL(2,Z) = {(CCL Z) ca,b,c,d € Z,ad — bc = 1}.
Suppose that the function F(z) is analytic in the upper half-plane Imz > 0
and, for all (CCL Z) € SL(2,7Z), the functional equation

F (az + b) = (cz + d)"F(2)

cz+d

with a certain x € 2N is satisfied. Then F(s) has the Fourier series expansion

[eS)
E Cme27rzmz.

m=-—o00
In the case when ¢, = 0 for m < 0, the function is called a cusp form of weight
k. Additionally, suppose that F'(z) is an eigenform of all Hecke operators

T = T Zf<nz+bd)'

d|n
Then it is proved that ¢, # 0, and, after normalization, we have that

= cme?™™ with ¢ =1, (5.1)
m=1
To the cusp form (5.1), we attach the zeta-function

oo

Cm k+1
w(s,F):st, o>,
m=1

Since the coefficients ¢,, are multiplicative, ¢(s, F') has the Euler product repre-

sentation
ap)\ ™' Bp)\ K+ 1
w(s,F):||<1— ps> (1— ps> coo>T

p

Here a(p) and B(p) are complex numbers, 8(p) = a(p), a(p)B(p) =1 and a(p) +
B(p) = ¢(p). Moreover, the function (s, F') is analytically continued to an entire
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function. The universality of (s, F') has been proved in [A. Laurin¢ikas, K. Mat-
sumoto (2001)].

Theorem 5.3 [A. Laurincikas, K. Matsumoto (2001)]. Let K be a compact subset
of the strip {s € C: § < o < "I} with connected complement, and f(s) be a
continuous non-vanishing on K function which is analytic in the interior of K.

Then, for every e > 0,

1
liminf | meas {7’ €10,T] : sup |p(s+ i1, F) — f(s)| < 5} > 0.
T—o0 T seK

6. Joint universality

A more complicated and interesting problem is a simultaneous approximation of
a collection of analytic functions by shifts of zeta-functions. The first result in
this direction also belongs to S.M. Voronin: in [S.M. Voronin (1975)], he obtained
the joint universality for Dirichlet L-functions. For the definition of Dirichlet L-
functions, a notion of a Dirichlet character is needed. A full definition is rather
complicated, therefore, we only observe that every arithmetical function g(m) # 0
satisfies the following conditions:

1° g(m) is a completely multiplicative function (g(mn) = g(m)g(n)) for all
m,n € N 3
2° g(m) is periodic with period k;
3° g(m)=01if (m,k) > 1, and g(m) # 0 if (m,k) = 1 coincides with one of the
Dirichlet characters modulo k.
Let x be a Dirichlet character. Then the corresponding Dirichlet L-function
L(s, x) is defined, for o > 1, by

o0 m .
Lo = 32X T (1-20))
m=1 m P p
A character
= [ 1 if (m, k) =1,
XOUI= "0, if (m,k) >0,

is called the principal character modulo k. It is not difficult to see that, for ¢ > 1,

s = I (1- ).

plk

thus L(s, xo) has a simple pole at s = 1 with residue [] (1 — pls > If x # x0, then
plk
the function L(s, x) is entire.
Let I,k € N, (I,k) = 1. Define

m(x k)= Y L

p<T
p=l(modk)
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Dirichlet L-functions are applied for the investigation of prime numbers in arith-
metical progressions, i.e., for the asymptotics of the function n(z, k,1) as x — oo.
It has been proved that

x

o(k)logz’
where (k) is the Euler function: p(k) = {1 <m < k: (m,k) =1}.
Let x1(modk;) and y2(modks) be two Dirichlet characters, and k = [kq, k2]

denote the least common multiple. The characters y1 and x» are called equivalent
if, for (m, k) =1,

m(x, k1) ~ T — 00,

x1(m) = xz(m).
Each Dirichlet L-function is also universal in the Voronin sense. Moreover, the first
example of the joint universality is related to Dirichlet L-functions.

Theorem 6.1 [S.M. Voronin (1975)]. Suppose that x1,...,Xn are pairwise non-
equivalent Dirichlet characters, and L(s,x1),...,L(s,xn) are the corresponding
Dirichlet L-functions. Let Ki,..., K, be compact subsets of the strip {s € C :
1/2 < o < 1} with connected complements, and let functions fi(s),..., fn(s) be
continuous non-vanishing on Ki,..., K, and analytic in the interior of K1, ...,
K, respectively. Then, for every e > 0,

1
liminf meas< 7 €[0,T]: sup sup |L(s+iT,x;) — f(s)| <ep >0.
T—oo T 1<j<n seK;

Nowlet o € R, 0 < ; <1,5=1,...,7, and
L(oa,...,ap) ={log(m+=xz;) :meNy, j=1,...,7}.
A joint universality theorem for Hurwitz zeta-functions is of the form.

Theorem 6.2. Suppose that the set L(aa, . .., ) is linearly independent over Q. For
j=1,...,r let K; be a compact subset of the strip D with connected complement,
and let f;(s) be a continuous function on K; which is analytic in the interior of
K;. Then, for every e > 0,

lim inf ! meaS{T €10,7]: sup sup |((s+iT,a;) — fi(s)| < 5} > 0.
T—oo T 1<j<r seK;

Note that, differently from Theorem 6.1, the approximated analytic functions
in Theorem 6.2 can have zeros on the set K.

There exist other results on joint universality, however, some of them are
conditional. We present a recent theorem on joint universality of zeta-functions
with periodic coefficients.

Let a; = {ajm : m € N} be a periodic sequence of complex numbers with min-
imal period k; € N, and ((s;a;) denote the corresponding periodic zeta-function,
j=1,...,r1, 71 > 1. Let b; = {bj, : m € Ny} be another periodic sequence of
complex numbers with minimal period I; € N, 0 < a; < 1, and ((s, aj; b;) be the
corresponding periodic Hurwitz zeta-function, j = 1,...,r, 79 > 1.
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Denote by k = [k1, ..., ko] the least common multiple of the periods kq, ...,

k., and let 0y, ..., n,x) be the reduced residue system modulo k. Define the matrix
A1y A2, s QArim
A= A1nq 29 ‘e Ayqng
Angay  D2nepy -+ Oring)

Theorem 6.3 [A. Laurincikas (2010)]. Suppose that ai,...,a,, are multiplicative,

rank(A) = 71, and the numbers o, ..., qy, are algebraically independent over Q.
Let Ky, ..., K., be compact subsets of the strip D = {s € C:1/2 < o0 < 1} with
connected complements, and let the functions f1(s),..., fr-(s) be continuous non-
vanishing on K1, ..., K., and analytic in the interior of K1, ..., K,,, respectively.
Let K1, ... ,Kn also be compact subsets of D with connected complements, and let
the functions fi(s),..., fr.(s) be continuous on Ki,...,K,, and analytic in the
interior of K, ..., KTQ, respectively. Then, for every e >0,

1
lim inf meas{T €10,7]: sup sup |[C(s+iT,a5) — f;(s)] <e¢,
T—oo T 1<j<r1 s€K; ’

sup sup [C(s + 47, a;j;b5) — fi(s)] < 6} > 0.
1<j<rs SEKJ'

7. Proof of universality theorems

The original proof of the Voronin universality theorem is based on an analogue of
the Riemann theorem on rearrangement of terms of series in Hilbert spaces. How-
ever, a more convenient and universal approach uses probabilistic limit theorems
in the sense of weak convergence of probability measures in the space of analytic
functions.

Let S be a metric space, and let B(S) denote the class of Borel sets of the
space S, i.e., the o-field generated by open sets of S. Let P,, n € N, and P be
probability measures on (S, B(S)). We recall that P, converges weakly to P as
n — oo if

for every real continuous bounded function f on S.

Denote by H(D) the space of analytic functions on D equipped with the
topology of uniform convergence on compacta. On (H(D), B(H(D))), define the
probability measure

Pr(A) = ;meas {r €0, T]:((s+1ir) € A}.
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To state a limit theorem for the measure Pr, we need some notation. Let
Q= H Tps
p

where v, = {s € C : |s| = 1} for each prime p. With the product topology and
pointwise multiplication, the infinite-dimensional torus 2 is a compact topological
Abelian group. Therefore, on (2, 8(Q2)), the probability Haar measure mpy can
be defined, and this gives the probability space (2, B(2), mg). Denote by w(p)
the projection of w € Q to the coordinate space v,, and on the probability space
(Q,B(Q2),mp), define the H(D)-valued random element ((s,w) by the formula

C(s,) =1;[ (1— ”;f)>_l-

Note that the latter product converges uniformly on compact subset of the half-

plane o > % for almost all w € Q.Denote by P the distribution of the random

element ((s,w), i.e.,
P:(A) =mp(weQ:((s,w) € 4), AeBH(D)).
Theorem 7.1. The probability measure Pr converges weakly to Pe as T — oo.

The next ingredient of the proof of universality for {(s) is the support of the
measure P:.We recall that the support of P is a minimal closed set S; such that
P:(S¢) = 1. The support S¢ consists of elements © € H(D) such that, for every
neighbourhood G of z, the inequality Pr(G) > 0 is satisfied.

Theorem 7.2. The support of the measure P is the set
{9 € H(D):g(s) #0 or g(s) = 0}.

Proof of Theorem 3.2. First suppose that the function f(s) has a non-vanishing
analytic continuation to the strip D. Then, by Theorem 7.2, f(s) € S¢, therefore,
defining an open set G by

G={ge H(D): sup l9(s) — f(s)] <e},
sE
we obtain that

lim inf ;meaS{T €[0,T):sup [C(s+iT) — f(s)] < E} > P:(G) > 0.

T—o0 sEK
Now let f(s) be as in Theorem 3.2. Then, by Theorem 1.1, there exists a
polynomial p(s) such that

sup [£(s) = p(s)] < .
seK
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We have that p(s) # 0 on K. Therefore, we can choose a continuous branch of
log p(s) which is analytic in some region containing K. By Theorem 1.1 again, we
can find a polynomial ¢(s) such that

sup [p(s) — 7] < . (7.1)
seK 4

This and (7.1) show that
sup | £(s) — 1| < <. (7.2)
seK 2

However, e?(®) is a non-vanishing analytic function on D. Thus, by the first part
of the proof

1
liminf  meas {7 € [0,T] : sup |C(s + i) — 1] < o
T—o0 T seK 2

In view of (7.2),

{76 [0,T]:sup|¢(s+iT)— f(s)] <£} D {TE [0,T]:sup|C(s+iT) — () | < © },
s€K s€K 2

hence the theorem follows.

8. Some applications

Universality theorems for zeta- and L-functions have theoretical and practical
applications. One of the theoretical applications is related to the functional inde-
pendence of functions.

In 1887, O. Holder proved [O. Holder (1887)] that the Euler gamma-function
I'(s) does not satisfy any algebraic-differential equation, i.e., there are no polyno-
mials P # such that

P(T(s),I(s),...,T" =Yy =0.

In 1900, Hilbert observed that the algebraic-differential independence of the Rie-
mann zeta-function can be proved by using the above Holder’s result and the
functional equation for {(s). S.M. Voronin, using a universality theorem, obtained
[S.M. Voronin (1973)] the functional independence of ((s).

Theorem 8.1. Suppose that the functions F} : CY 5 C are continuous, j =

0,...,r, and
T

Z sTF;(C(s),...,c NV (s)) = 0.
=0
Then F; =0 for j =0,...,r.

The functional independence also follows for other zeta- and L-functions that
are universal in the above sense.

The universality also can be used for approximate computations with ana-
lytic functions. Usually, zeta-functions satisfy approximate functional equations.
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For example, for the function {(s), the following equation is true [A. Ivi¢(1985)].
Suppose that 0 <o <1, z,y,t > ¢ > 0 and 27zy = ¢t. Then uniformly in o,

)= L rxe) Y L 0 10 (e,

m<zx m<y
where s
x(8) = 2°77T'(1 — s) sin 5

Therefore, first we can evaluate ((s + i7), and then, using Theorem 3.2, we can
obtain the desired information on a given analytic function f(s).

An application of universality in physics is given in [K.M. Bitar, N.N. Khuri,
H.C. Ren (1991)].

The author thanks Professor S. Rogosin for inviting me to the school-seminar
and for suggesting that write this paper.
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Anomalous Diffusion: Models, Their Analysis,
and Interpretation

Yury Luchko

Abstract. In this chapter, modeling of anomalous diffusion processes in terms
of differential equations of an arbitrary (not necessarily integer) order is dis-
cussed. We start with micro-modeling and first deduce a probabilistic inter-
pretation of normal and anomalous diffusion from basic random walk models.
The fractional differential equations are then derived asymptotically in the
Fourier-Laplace domain from random walk models and generalized master
equations, in the same way as the standard diffusion equation is obtained
from a Brownian motion model. The obtained equations and their generaliza-
tions are analyzed both with the help of the Laplace-Fourier transforms (the
Cauchy problems) and the spectral method (initial-boundary-value problems).
In particular, the maximum principle, well known for elliptic and parabolic
type PDEs, is extended to initial-boundary-value problems for the generalized
diffusion equation of fractional order.
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Keywords. Anomalous diffusion, random walk models, fractional diffusion
equation, initial-boundary-value problems, Fourier integral transform, La-
place integral transform, maximum principle, uniqueness theorem, spectral
method, Mittag-Leffler function.

1. Introduction

Anomalous transport processes represent a very natural way for description of
structural and dynamical properties of the so-called complex systems that are
characterized by a large diversity of elementary particles participating in transport
processes, by strong interactions between them, and by an anomalous evolution
of the whole system in time (for a detailed discussion of the complex systems
and anomalous transport processes see, e.g., [Luchko et al.(2010)] or [Metzler and
Klafter(2000a)]). In this chapter, the focus will be on the anomalous diffusion
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processes; we do not consider here the effects of convection or the degradation
components of general transport processes.

What is the critical attribute to distinguish between the normal and the
anomalous diffusion? There exist several possibilities to decide between them. In
this chapter, we define the anomalous diffusion processes as those that no longer
follow the Gaussian statistics for long time intervals. Especially, a deviation from
the linear time dependence of the mean squared displacement of a particle partic-
ipating in an anomalous diffusion process can be observed, i.e., the relation

22(t) ~ Cit, (1.1)

no longer holds. Let us note here that the relation (1.1) can be interpreted as the
main characteristic of Brownian motion. Furthermore, it is a direct consequence of
the central limit theorem and of the Markovian nature of the underlying stochastic
process. Instead of (1.1), the anomalous diffusion shows a non-linear growth of the
mean squared displacement in time. In this chapter, we deal with the power-low
pattern for the mean squared displacement in time:

22(t) m Cyut®. (1.2)

It can be shown that, for anomalous diffusion, the central limit theorem no longer
holds and has to be replaced by a more general Levy-Gnedenko generalized central
limit theorem. Another problem connected with the anomalous diffusion described
by the relation (1.2) is that not all moments of the underlying elementary transport
events exist; the last property is closely connected with the non-Markovian time
evolution of the whole system on a macro level. For the anomalous diffusion that
is described by the relation (1.2) the following cases are distinguished:

o subdiffusion (0 < a < 1),
e normal diffusion (o = 1),
e superdiffusion (1 < a < 2).

It is well known that both normal and anomalous diffusion can be described ei-
ther on the micro level through an appropriate stochastic formulation in terms
of random walk processes or on the macro level through deterministic diffusion
equations. In this chapter, we start to compile a model for anomalous diffusion
on the micro level in the framework of a continuous time random walk model and
then proceed with a deterministic model on the macro level. It turns out that —
under some suitable restrictions — the deterministic models of the anomalous diffu-
sion that fulfils the relation (1.2) can be formulated in terms of partial differential
equations of a fractional (non-integer) order a.

During the last few decades, partial differential equations of fractional order
begun to play an important role in the modeling of anomalous phenomena and
in the theory of complex systems (see, e.g., [Chechkin et al.(2005), Dubbeldam et
al.(2007), Freed et al.(2002), Gorenflo and Mainardi(1998), Hilfer(2000), Kilbas et
al.(2006), Luchko and Punzi(2011), Mainardi(1996), Mainardi and Tomirotti(1997),
Metzler and Klafter(2000a), Podlubny(1999)]) and references therein). In this con-
nection, the so-called time-fractional diffusion equation that is obtained from the
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diffusion equation by replacing the first-order time derivative by a fractional de-
rivative of order o with 0 < a < 1 has to be especially mentioned. In the paper
[Schneider and Wyss(1989)], the Green function for the time-fractional diffusion
equation was shown to be a probability density with a mean square displacement
proportional to t“. As a consequence, the time-fractional diffusion equation ap-
peared to be a suitable mathematical model for the sub-diffusion processes and
thus became important and useful for different applications.

Probabilistic interpretation of anomalous diffusion processes, different ran-
dom walk models, and their connection each to the other and to the frac-
tional differential equations were considered, e.g., in [Beghin and Orsingher(2009),
Gorenflo and Mainardi(2008), Gorenflo and Mainardi(2009),Jacob(2005), Mainardi
et al.(2004), Meerschaert et al.(2011), Scalas et al.(2004)] to mention only a few
out of many recent relevant publications.

The mathematical theory of partial differential equations of fractional or-
der in general, and of the time-fractional diffusion equation in particular, is
still far away from being at least nearly as complete as that of the PDEs.
In the literature, mainly the initial-value problems for these equations have
been considered until now (see, e.g., [Eidelman and Kochubei(2004), Kilbas et
al.(2006), Kochubei(1989), Mainardi et al.(2001), Podlubny(1999), Voroshilov and
Kilbas(2006)]). As to the boundary-value or initial-boundary-value problems, they
were mainly investigated for equations with constant coefficients and in the one-
dimensional case (see, e.g., [Bazhlekova(1998), Meerschaert et al.(2009), Metzler
and Klafter(2000b), Zhang(2006)]).

In the recent papers [Luchko(2009b), Luchko(2010)], the case of the general-
ized time-fractional diffusion equation with variable coefficients and over an open
bounded n-dimensional domain has been considered. This equation is obtained
from the diffusion equation by replacing the first-order time derivative by a frac-
tional derivative of order o (0 < o < 1) and the second-order spatial derivative
by a more general linear second-order differential operator with variable coeffi-
cients. In the paper [Zacher(2008)], some more general linear and quasi-linear
evolutionary partial integro-differential equations of second order were investi-
gated. In particular, the global boundedness of appropriately defined weak so-
lutions and a maximum principle for the weak solutions of such equations were
established by employing a different technique compared to the one used in the
papers [Luchko(2009b), Luchko(2010)].

In this chapter, a general time-fractional diffusion equation with variable
coefficients is considered. Let us mention that some complex systems can show
more complicated behavior compared to one that can be described by the time-
fractional diffusion equation. In some cases the multi-term time-fractional diffusion
equations (see, e.g., [Daftardar-Gejji and Bhalekar(2008), Luchko(2011)]) or even
the fractional differential equations of the distributed order (see, e.g., [Chechkin
et al.(2003), Luchko(2009a)]) with a special weight function could be a more ap-
propriate alternative to model these complex systems.
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The rest of the chapter is organized as follows. In the second section, continu-
ous time random walk models are introduced and analyzed. It is shown that under
certain restrictions these models can be written down in the form of a deterministic
partial differential equation of fractional order. In the third section, the Cauchy
problem for the space-time fractional diffusion equation that is obtained from the
standard diffusion equation by replacing the second-order space derivative with a
Riesz-Feller derivative of order « € (0,2] and skewness 0 (|0] < min{a,2 — a}),
and the first-order time derivative with a Caputo derivative of order 5 € (0, 2] are
considered. The fundamental solution (Green function) for the Cauchy problem is
investigated with respect to its scaling and similarity properties, starting from its
Fourier-Laplace representation. We review the particular cases of space-fractional
diffusion 0 < a < 2, 8 = 1, time-fractional diffusion « = 2,0 < § < 2, and
neutral-fractional diffusion 0 < o = 8 < 2, for which the fundamental solution can
be interpreted as a spatial probability density function evolving in time. Then, by
using the Mellin integral transform, a general representation of the Green functions
in terms of Mellin-Barnes integrals in the complex plane is provided. This allows
us to extend the probability interpretation to the ranges (0 < a <2)N(0< g < 1)
and (1 < 8 < a < 2). Furthermore, from this representation the explicit formulae
(convergent series and asymptotic expansions) are derived. In the fourth section,
the initial-boundary-value problems for generalized time-fractional diffusion equa-
tion are analyzed. First, the maximum principle, well known for partial differential
equations of elliptic and parabolic type, is extended for the case of the generalized
time-fractional differential equation. In the proof of the maximum principle, an
appropriate extremum principle for the Caputo fractional derivative plays a very
important role. Then the maximum principle is applied to show that the initial-
boundary-value problem under consideration possesses at most one solution. This
solution — if it exists — depends continuously on the data given in the problem.
To show the existence of the solution, a notion of the generalized solution is first
introduced. The generalized solution is constructed with the method of variables
separation. Under certain conditions, it is shown that the generalized solution can
be interpreted as a solution and thus its existence is proved. Finally, in the last
section some open questions and directions for further research are summarized.

2. Continuous time random walk models

In the framework of the well-known random walk model for Brownian motion, the
random walker jumps at each time step ¢t = 0, At,2At, ... in a randomly selected
direction, thereby covering the distance Az, the lattice constant.

Denoting by u(x,t) Az the probability that the random walker is located
between x and = + Ax at the time ¢, the master equation

1 1
u(z,t+ At) = 2u(x + Ax,t) + 2u(x — Az, t) (2.1)
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can be easily derived. For the one-dimensional Brownian motion, the Taylor ex-

pansions
Ju

oy +OUAn2),

B ou  (Az)? 0%u
u(x £ Az, t) = u(x,t) + Axax + 9 9a2

u(z,t + At) = u(x,t) + At

+O((Aw)3)
lead to ( )2 ) ( )2
ou Azx)* 0%u Az
ot = oat o2 TA O( At

In the continuum limit At — 0 and Ax — 0, this equation becomes the diffusion
equation

) +O(AL). (2.2)

0 0%y

u
ot =~ Cog 23)
under the condition that the diffusion coefficient
(Az)?

C = im
Az—0, At—0 2At

is finite. Of course, the same procedure leads to the two- or three-dimensional dif-
fusion equations for the two- or three-dimensional Brownian motion, respectively:
ou N
= C1Au, A := ,
ot 2 D2

i=1

n=23. (2.4)

When the random walker is located at the starting point x =0, z € R", n =
1,2,3 at the time ¢ = 0, then an initial condition
—+o0

u(z,0) = H(S(xi), / d(x)de =1, n=1,2,3 (2.5)
i=1 -0

with the Dirac o-function has to be added to the model. The solution of the diffu-

sion equation (2.4) with the initial condition (2.5) can be found with the Laplace

and Fourier integral transforms method. In the one-dimensional case we get

= ! o 2.6
u(x,t) = \/47r01texp (—401t>. (2.6)
The pdf function u(x,t) is a Gaussian distribution at any time point ¢ > 0 with
the middle value ;¢ = 0 and with the deviation ¢ = v/2C1t, which means that the
mean squared displacement of a particle participating in the anomalous diffusion
process is given by o%(t) = 2C1t, that is in accordance with the equation (1.1).

In contrast to the random walk model for Brownian motion, the continuous
time random walk model (CTRW model) is based on the idea that the length of a
given jump, as well as the waiting time elapsing between two successive jumps, are
ruled by a joint probability density function (pdf) ¢ (z,t) which will be referred
to as the jump pdf. From ¢(x,t), the jump length pdf

AMz) = /0OO P(x,t)dt (2.7)
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and the waiting time pdf
w(t) = / Y(z,t) de (2.8)

can be deduced.
The main characteristics of the CTRW processes are the characteristic wait-
ing time

T:/0 w(t) tdt (2.9)

and the jump length variance
»? = / z) 2% d. (2.10)

They can be finite or infinite and this makes the difference between the CTRW
processes. In general, the following different cases are distinguished:

e Both T and %2 are finite: Brownian motion (diffusion equation as a deter-
ministic model)

e T diverges, X2 is finite: Sub-diffusion (time-fractional diffusion equation as a
deterministic model)

e T is finite, 2 diverges: Levy flights (space-fractional diffusion equation as a
deterministic model)

e Both T and X2 are infinite: Levy flights (time-space-fractional diffusion equa-
tion as a deterministic model)

It is known that the CTRW model can be described by the master equa-
tions in the form of integral equations of convolution type (see, e.g., [Metzler and
Klafter(2000a)]). Below we give a short summary of how to establish these equa-
tions.

Denote by n(x,t) the pdf of the event that a particle arrived at position z at
time t. This pdf satisfies the equation

“+o00 t
n(z,t) :/_ dm’/o (@' t)(x — 2’ t =) dt’ + §(x)d(t). (2.11)

The pdf u(z,t) of being at position x at time ¢ is given by

u(:z:,t)—/o n(z, ")Vt —t')dt’, (2.12)

where .
\I’(t):l—/ w(t')dt', (2.13)

0

is assigned to the probability of no jump event during the time interval (0, t).
The integral equations (2.11)—(2.13) determine the one-point probability den-

sity function that is an important part of a mathematical model but of course not

enough to fully characterize the underlaying stochastic process (see, e.g., [Germano
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et al.(2009)] for more details). Now we transform these equations into the fre-
quency domain by applying the Fourier and the Laplace transforms to the equa-
tions (2.11)—(2.13). By using the well-known product property of the Fourier and
the Laplace transforms, when applying them to the Fourier or Laplace convolutions
respectively, we can deduce from the equations (2.11)—(2.13) the Fourier-Laplace
transform of the jump pdf u(z,t):

s = L T0G) @f") , (2.14)
s 1—9(k,s)

where ug(r) denotes the Fourier transform of the initial condition ug(z). It is worth
noting that a purely probabilistic proof of this equation is given in [Germano et
al.(2009)].

We remind the reader that the Fourier transform is defined by

Flw) = F{f (@) v} = / e+ f(z)d, k€ R,

and the Laplace transform by

F(s) = L{f(t); s} = /Oooe‘“f(t) dt.

It can be shown (see, e.g., [Metzler and Klafter(2000a)]) that if both the charac-
teristic waiting time and the jump length variance are finite for a CTRW, then its
long-time limit behavior corresponds to the Brownian motion.

Now let us discuss the CTRW, where the characteristic waiting time diverges,
but the jump length variance remains finite. To this end, a particular long-tailed
waiting time pdf with the asymptotic behavior

w(t) = Ag(T/1), t = 400, 0<a <1
is considered. Its asymptotics in the Laplace domain can be easily determined by
the so-called Tauberian theorem and is as follows:
w(s) = 1—(s7)%, s—0.

It is important to mention that the specific form of w(t) is of minor importance.
In particular, the so-called Mittag-Leffler waiting time density

J § _ 0 $k
w(t) = _tha(—t ), Ealx) = kZ:O Mak+1)

can be taken without loss of generality. The Laplace transform of the function w
can be evaluated in explicit form
- 1
w(s) = 1+ o
and has the desired asymptotics.
Together with the Gaussian jump length pdf

M) = (4n0?) " 2exp(—a?/(40?)), ¥? =202



122 Y. Luchko

with the Fourier transform in the form
3\\(143) ~1—-0%? k=0,
the asymptotics of the Fourier-Laplace transform of the jump pdf u(z,t) becomes
= ug(K)/s
u(k, s) ~ ,
(k. 5) 14+ Chs™ k2

Using the Tauberian theorems for the Laplace and Fourier transforms, the last
equation can be transformed to a time-fractional partial differential equation for
large t and |z|.

After multiplication with the denominator of the right-hand side, the equa-
tion (2.15) becomes

s—=0, k= 0. (2.15)

~

(14 Cos™“k*) u(k, s) = ug(k)/s, s =0, K — 0. (2.16)
Making use of the differentiation theorem
F{f"(@); v} = —w2F{f(x); r}

for the Fourier transform and employing the integration rule

L{I* () s} = 7% f(5),

for the Riemann-Liouville fractional integrals defined by

I N0 = oy [ FOE=7" >0 (10 = 10

the equation (2.16) can be rewritten in the form of the fractional integral equation

u(x,t) — up(x) = Co (I¢ 92 u(x, 7))(t) (2.17)

for large t and |z|.

By application of the fractional differential operator D¢ to (2.17), the CTRW
model can be written for large ¢ and |x| in the form of the initial-value problem

u(z,0) = up(x)

for the so-called time-fractional diffusion equation
0%u
Ox?’

In what follows, the fractional derivative D¢ (m —1 < a < m, m € N) will
be defined in the Caputo sense (see, e.g., [Podlubny(1999)]):

(D F)(1) := ("= f)(0). (2.19)

For the theory of fractional integrals and derivatives the reader is referred, e.g., to
[Kilbas et al.(2006)] or [Podlubny(1999)].

It is worth mentioning that the integro-differential nature of the fractional

differential operator in the model (2.18) ensures the non-Markovian nature of

(DPu)(t) = Ca (2.18)
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the sub-diffusive process. Indeed, calculating the Laplace transform of the mean
squared displacement via the relation
2

2
x(s):lim—d

lim — o ulk, )

and using the Laplace inversion, the formula
2C, .
I'l+a)
for the mean squared displacement in time is obtained.
Now let the characteristic waiting time be finite, but the jump length variance
be infinite.

As an example, consider the Levy distribution for the jump length with the
Fourier transform

(03

22 (t) =

M) = exp(—c|k|") = 1 — o"|k|*, 1< <2, |k — 0.
Then
Mzx) ~ Ao M|z — oo
Again, the specific form of A(x) is of minor importance.
Together with the Poissonian waiting time distribution

w(t) = 7 texp(—t/7)
with the Laplace transform of the form
w(s) =~ 1—s7+0(s%), s =0,

the asymptotics of the Fourier-Laplace transform of the pdf u given by (2.14) can
be written in the form

~

u(k,s) = s—0, |xk| —0. (2.20)

1
s+ K, |s|+’
By inverting the Laplace and Fourier transforms in the equation (2.20), a
space-fractional diffusion equation
ou
ot
is obtained for large t and |x|, where D# is the Riesz operator defined by (see, e.g.,
[Kilbas et al.(2006)] or [Metzler and Klafter(2000a)])
F+p) *u(z + () = 2u(z) +ulr - Q)
= - sm(,mr/2)/0 Clhn dc.
From this equation, the Fourier transform of the pdf u can be determined in the
form

K, Dtu(z,t),

(Dyu)(x)

U(k,t) = exp (—K t|&|*), |k] = 0, t = oo.
The asymptotics of the pdf u is then given by
Kt

u(gc, t) ~ ‘x|l+,u ’

l<pu<2, t— o0, |z] = oco.
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As expected, it follows from the last formula, that the mean squared displacement
of the pdf u diverges.

Following the same way, we can deduce the equation for the pdf u in the case
of infinite 7" and ¥? in the form of the time-space fractional diffusion equation

(DPu)(t) = Sp D u(, t) (2.21)

with the Caputo fractional derivative D? in time and the Riesz fractional derivative
D*E in space.

Further fractional models that generalize the well-known conventional models
are the fractional diffusion-advection equation (anomalous diffusion with an addi-
tional velocity field) and the fractional Fokker-Plank equation (anomalous diffusion
in the presence of an external field). Of course, like in the conventional case, the
multi-dimensional generalizations, fractional equations with non-constant coeffi-
cients and nonlinear fractional differential equations appear in the corresponding
models and should be investigated.

3. Initial-value-problems for the space-time-fractional diffusion
equation

Motivated by the models introduced in the previous section, we deduce in this
section the fundamental solution (the Green function) for the one-dimensional
space-time-fractional diffusion equation in terms of the Mellin-Barnes integral,
consider its particular cases, and give an interpretation of the Green function as
a probability density function. The representation follows the results presented in
[Mainardi et al.(2001)].

The space-time fractional diffusion equation is given by

DPu(x,t) = ,D§u(z,t), z€R, telRT, (3.1)
where the «, 6, 5 are real parameters restricted as follows:
0<a<2, |0 <min{e,2-a}, 0<B<2,

Df is the Caputo fractional derivative of the order 8 (m —1 < 8 <m, m € IN)
and by ;Dg the so-called Riesz-Feller space-fractional derivative of order a and
skewness 6 is denoted. For sufficiently well-behaved functions, this derivative is
defined as a pseudo-differential operator in the form

F{oD§ f(x); 5} = =) f(r), (3.2)
with the symbol
Yl (k) = |K|aei(sign/1)97r/2 ,0<a<2, |0 < min{a,2—a}.

Whereas the heuristic discussion in the previous section was presented only for
the case of the symmetric diffusion, the equation (3.1) is fully asymmetric. It
generalises the time-space fractional diffusion equation (2.21) for the case when
the jumps follow an asymmetric Lévy distribution. For § = 0, the Riesz-Feller
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space-fractional derivative is a symmetric operator with respect to x, which can
be interpreted as
2\ /2
Df=—-|- d
zo da? )

as can be formally deduced by writing —|x|® = —(k2)*/2.
For 0 < o < 2 and |f] < min{«,2 — a} the Riesz-Feller derivative can be
represented in the form

05 5@ =" st opmiz) [T T g

§1+o¢
+ sin[(a — 0)7/2] /Ooo fa _51; /(@) df} .

For the space-time-fractional diffusion equation (3.1) we consider the Cauchy prob-
lem with the initial condition

u(z,0) =p(x), x € R, u(too,t)=0,t>0, (3.3)

where p(z) € L°(IR) is a sufficiently well-behaved function. If 1 < g < 2, the
condition u¢(z,0) = 0, where u(z,t) = gtu(x, t) is added to the initial conditions.

By the Green function (or fundamental solution) of the Cauchy problem we
mean the (generalized) function Gi,ﬁ(x,t) corresponding to ¢(z) = J(z) (the
Dirac delta function). It allows us to represent the solution of the Cauchy problem
by the integral formula

+oo
ud gla,t) = GY 5(6,) oz — &) d€.

— 00

For a sufficiently well-behaved function f, the Laplace transform of the Ca-
puto time-fractional derivative of order 8 (m — 1 < 8 <m, m € IN) is given by

Eﬁﬁf@w}=¢ﬂ@—§f¢”*f“@ﬂ~ (3.4)
k=0

We apply now the Laplace and the Fourier transforms to the equation (3.1). Taking
into account the formulae (3.2)—(3.4) we get
_wg(’%) Gi,ﬁ(ﬁ7 3) = Sﬁ Gg,ﬁ("@ S) - 36_1 ’
where _
Q/J(Z(Kj) = ‘K|a eZ(SlgH 143)971'/2'

We therefore obtain the formula
w0 = a4 o

for the Green function in the Fourier-Laplace domain.
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First we mention that by using the known scaling rules for the Fourier and
Laplace transforms,

f(ax) Loa! f(ﬁ:/a), a>0,
Fot) & b f(s/b), b>0,

we can directly (i.e., without inverting the two transforms) infer the following
scaling property of the Green function,

Gg”g(ax, bt) = b"’Gg”B(ax/b'y, t), v=p0/a.

Consequently, introducing the similarity variable 2/t7, the Green function can be
written in the form

Gg,ﬁ(x7 t) =t77 Kz,ﬁ(x/t’y) y V= ﬂ/Ol, (36)

where the one-variable function K, Z, 5 1s to be determined.

Let us invert the Laplace-Fourier transform of the right-hand side of the
formula (3.5) starting with the inverse Laplace transform. To this end, the following
Laplace transform pair is used (see, e.g., [Erdélyi et al. (1953)])

-1
sB —

with c €@, 0 < 8 <2, where E3 denotes the Mittag-Leffler function of order 3,
defined in the complex plane by the power series

o0 Zn
Eﬁ(z):zgl—‘(ﬁn—i—l)’ 8>0, zed.

Using the last formula the Fourier transform of the Green function can be written
in the form

Es(ct®) & , R(s) > [e[V7,
C

@(“7t):Eﬁ [—o(k)t°] , kEeR, t>0. (3.7)

In what follows, the technique of the Mellin integral transform and the Mellin-
Barnes integrals is employed. We remind the reader of the definition of the Mellin
integral transform and some of its properties useful for further discussions. The
Mellin integral transform is defined by

“+oo
M{f(r):s} = f*(s) = / FE) P, < R () <,

and the inverse Mellin transform by
1 y+ioo

M (s)ir) = F(r) = / £*(s) 7= ds

218 Sy _ioo

where r > 0, v = R(s), 11 <y < 72. Denoting by M the juxtaposition of a
function f(r) with its Mellin transform f*(s), the main transformation rules are:

f(ar) M a ®f*(s), a>0,
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r¢ f(r) ff(s+a),
fire) ‘; “(s/p), P,

/ F(p) a(r/p)dp 2 1*(s) = £7(5) g™ (s)

The Mellin convolutlon formula will be used in further discussions in treating
integrals of the Fourier type for x = |z| > 0 :

= 71r /000 f(K) cos (kx)dk, (3.8)
_ 1 /0C f(r) sin(kz)dk. (3.9)

The integrals I.(x) and I, (x) can be interpreted as the Mellin convolutions between
f(k) and the functions g.(k), gs(k), respectively, with r = 1/|z|, p = k, where

)
ge(k) = - m ( ) ;‘;|s sin (7;8> =gr(s), 0 < R(s) <1,
gs(k) := . ‘i‘ . sin (i) e i =s) oS (7;8> =g.:(s), 0 < R(s) <2

7 ||
Finally, the convolution theorem for the Mellin transform allows us to represent
the integrals I.(z) and Is(z) in the form

1 1 y+100
I(z) = / F5(s)D(1—s) sin(”;) 2ds, 2>0,0<~y<1, (3.10)
Y

TE 2T Jo oo

L= " ! /Wmf*()l“(l ) (”) Sds, x>0,0<~y<2. (3.11)
s(x) = _ s — ) cos x%ds, x , . (3.
T 2T )y oo 2 7
Another formula that is very essential for further discussion is a representation of

the Mittag-Leffler function in form of the inverse Mellin integral transform

Eaz) = 1/L D) TA = 8) ysgs (3.12)

2mi I'(1 - Bs)
where the integration is over a left-hand loop L_,, drawn round all the left-hand
poles s =0,—1,—2,... of the integrand in a positive direction.

Now we start with the determination of the one-variable function K z, 5 from
the formula (3.6) for the Green function. First we note the symmetry relation for
the function K¢ ; in the form

0 -0
K, 5(—7) = Ka,ﬁ(x) .
As a consequence, we can restrict our attention to the case x > 0, and obtain from
(3.6)-(3.7) the representation

1 “+o0 .
KO 4(x) = / e IRT By [yl (k)] dr = KO 4(x) +4 K2 4(a),

27 J_ o
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where

KO (@) = 71r /OOO cos(n:x)?R[Eg( - naewﬂ/?)} dr | (3.13)

1 [ ;
0 _ . o _ o i0m/2
Ky p(z) = - /0 sin (k) J[Eﬁ( K% e )] dk . (3.14)
From (3.12) the Mellin transform pair
o Zgﬂ/2> M 1I(2 )F(l—;)exp (_Zﬂﬂ s>
a T(1-7Ps) 2a)’

where kK > 0, 0] < 2—-03, 0 < R(s) < a can be deduced. Using now this
formula, the representations (3.13)—(3.14), as well as (3.10)—(3.11), we then obtain
the representation

1 1 [Heer)ra- 5ra-
Kgﬁ()_ / ()T = )T =) sin[s7T
’ Tox 210 J, oo ra- ﬁs) a2
for the function K 5 in terms of a Mellin-Barnes integral. By setting
a—0
2«

Eﬁ<—

(a — 9)} x®ds

p:

and using the reflection formula for the gamma function, we finally get

1 1 /7“’00 L(2)r(1—2)T(1—s)

zSds. 3.15
—ise (1= 28)T(ps)T(L—ps) (3.13)

K? =
"’B(x) oz 2T

The representation (3.15) shows that the function K7, 9 is a particular case
of the general Fox H-function; it can be used both for the asymptotlcal analysis of
K? o, for deducing its series representations, and for simplification of the function
for some special values of its parameters. In what follows, we consider shortly
some of the aspects mentioned above. For a detailed presentation of these results
we refer the reader to [Mainardi et al.(2001)].

In particular, for the value of Kz,ﬁ(x) at the point x = 0 we obtain

K? 4(0) = 1 IT'1/a)T(1 —1/a) cos (Qw

o T T'(l-48/a) 204)if1<0{§2767&17

1
K? 5(0) = aF(l/a) cos<gz>if0<a§2, g=1.
’ T

Now we consider some particular cases of the space-time fractional diffusion
equation and of the corresponding Green function:

a =2, =1 (standard diffusion),

0 <a<2,p =1 (space-fractional diffusion),

a=2,0<p<2,8+#1 (time-fractional diffusion),

0 < a = B <2 (neutral fractional diffusion).
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It is well known that for the standard diffusion (o = 2, 8 = 1) the Green
function is the Gaussian pdf

G%l(x,t) =¢ /2 exp[—2%/(4t)], —oo <z < 400, t>0,

1
2w
with similarity variable /t'/2 | that evolves in time with moments (of even order)

oo 2n)!
tion (1) ::/ 2" G%l(x,t) dx = (:') ", t>0.

— 00
The variance 02 := po(t) = 2t is thus proportional to the first power of time,
according to the Einstein diffusion law.
The case of the space-fractional diffusion (0 < a@ < 2, 8 = 1) includes the
standard diffusion for a = 2. In this case, the Mittag-Leffler function is reduced
to the exponential function:

—

GO (k1) = e ~TWalr)

with 99 (k) defined as in the general case.
Then the Green function of the space-fractional diffusion equation can be
interpreted as a Lévy strictly stable pdf, evolving in time, according to

Gi,l (:L‘, t) = t_l/a Li(x/tl/a) )
—co<z <400, t>0.
The stable densities admit a representation in terms of elementary functions only
in the following particular cases
a=2, 0 =0, Gaussian distribution :
) 1 e
e I @Lg(x): e x/4,—oo<x<+oo;
2w
a=1/2, 0§ =—-1/2, Lévy-Smirnov distribution :
—3/2
—1/2 x —1/(4x .
Ly, (x) = o/ e 1/( ), z>0;
a=1, 0=0, Cauchy distribution :
1 1
Tax2+1’
We note that the case & = 1 can be easily treated also for § # 0 taking into
account elementary properties of the Fourier transform:
a=1, 0<|f<1:
1 cos(0m/2)
7 [z + sin(07/2)]2 + [cos(67/2)]2

e~ IAl L () = —00 < T < +00.

LY(z) = —00 <z < +00;
a=1, 0==+1:

LiY(z) =6z +£1), —oo<x<+00.



130 Y. Luchko

For 0 < av < 2 the stable pdf’s exhibit fat tails in such a way that their absolute
moment of order v is finite only if —1 < v < a. In fact one can show that for
non-Gaussian stable densities the asymptotic decay of the tails is

Ll (z)=0 (|x|_(a+1)> , & — too.

Consequently, the Gaussian distribution is the unique stable distribution with
finite variance. Furthermore, when 0 < o < 1, the first absolute moment is infi-
nite so we should use the median instead of the non-existent expected value. The
asymptotic representations of the stable distributions are given by the following
formulae:

0<a<l, —-a<bf<a
I & I'(14+n/a) . [nr
] ~ o\ _ +
L; (x) . ngzl( x) l Sm[2a(9 a)}, x— 0",

l<a<l, 0=-a
- —ay gy ! . -1 1/-a) )
Ly%(x) ~Aja™ e ™% | 2507, Alz{[27r(1—a)} ! o‘}

2—«
2(1 — )
l<a<2, a—-2<0<2—a:

a; = by =(1—-a)a®1= ¢ = ;

L () ~ 7T1[E Z(—x_o‘)" ra :l_! na) sin [n27r (0 — a)} , T —00,

n=1

l<a<?2, =a—2:
-2 —boz©2 Ua1y]~1/2
LO72(z) ~ Agz™e 2% | 2 500, Ay = [277(04 —1)al/(@ )} ’

2—«a
2(a—1)’
Let us now consider the case of the time-fractional diffusion (¢ =2,0< 8 <
2) including standard diffusion for 8 = 1, for which we have

(67

as = by = (a—1)a*/@ D =

a—1"

Gg,ﬁ(m,t) = Ej (—Kzztﬁ) ,kER, t>0.
Inverting the Fourier transform we get
1
68 5(w,t) = 1772 My (jal f1712)
—o<r<+4+00,t2>0,
where M, denotes the Mainardi function (a particular case of the Wright function):
.- (=2)"

M= T pnt (1)

n=0
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It turns out that M, (z) is an entire function of order p = 1/(1—wv), which provides
a generalization of the Gaussian and of the Airy function:

My o(z) = 17r exp (— 22/4) , Myss(z) = 32/3 Ai (z/31/3) .

v
The Green function Gg, ﬁ(x, t) with 0 < 8 < 2 can be interpreted as a symmetric
spatial pdf evolving in time with a stretched exponential decay. More precisely, we
have

1 c
Ggﬁ(x,l) =, Mg o(|z]) ~ Az e " 1 400,
a={2r2-p) 25/(2—5)5@—25)/(2—5)}‘”2 ,

216 -2 ) _ _ 2

., b=(2-p5)2 /(2 ﬁ)ﬂﬁ/@ ﬁ), c= )
22— PP 25
Furthermore, the moments (of even order) of Gg, 5(,t) can be evaluated in the
explicit form:

a =

+oeo r'(2n+1)
o 2n 0 _ Bn
pizn(t) = /_chf Gop(@)dr = pog, 1yt

In particular, the variance
02 =y =2t°T(B+1)

is now proportional to the Sth power of time, consistent with anomalous slow
diffusion for 0 < 5 < 1 and with anomalous fast diffusion for 1 < 8 < 2.
In the limit 8 = 2 we recover the fundamental solution of the D’Alembert

wave equation, i.e.,

. Sz —t)+8(x+t) _ Griz,t) +Gii(a.t)

G2 2(1‘, t) = = ' ' ’
’ 2 2
—oco<ax<+o0,t>0.

Finally we consider neutral fractional diffusion (0 < a = § < 2), which
includes the Cauchy diffusion for « = 8 =1 (6 = 0) and the limiting case of wave
propagation for a« = = 2.

In this case, we use the following Fourier transform pair related to the Mittag-
Leffler function of our interest:

1 ||~ sin (am/2)

7w 1+ 2|z|*cos (ar/2) + |z|2>’
Using this last formula, the Green function can be written for a = 3, 0 < a < 2
and x > 0 in the form

Ea(—|/<;\")£> 0<a<2, zelR.

1 2 tsin[7 (a — 0)]

K? = :
(z) 7 1+ 2z cos[] (a — 0)] + 22

a,a
This solution can be extended to negative x by setting

ng,a(_‘r) = K_e (1’) )

a,a
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and is evidently not negative in all of IR, so it can be interpreted as a probability
density. In other words, K£ ,(x) may be considered the fractional generalization
with skewness of the well-known Cauchy density.

In the limiting case a — 27 (with 8 = 0) the density tends to the combination
[6(x — 1)+ d(z+1)]/2, so we recover the Green function of the D’Alembert wave
equation.

There is a problem in the physical and probabilistic interpretation of the
equation (3.1) when the Caputo derivative is of order 8 and 1 < 8 < 2. This case
was considered in [Mainardi and Pagnini(2002), Mainardi and Pagnini(2003)].

For a detailed discussion of the composition rules for the Green function,
algorithms for its numerical evaluation, and numerous plots of this function for
different values of the parameters we refer the reader to [Mainardi et al.(2001)].

4. Initial-boundary-value problems for the generalized
time-fractional diffusion equation

In this section, the time-fractional diffusion equation (2.18) deduced in the second
section as a model for certain CTRW processes is considered. Because in real life
applications we mostly deal with the two- or three-dimensional anomalous diffusion
processes and both the properties of the medium where the diffusion takes place
and the diffusion coeflicient can depend on the spatial coordinates, we consider here
the generalized time-fractional diffusion equation (GTFDE) that is obtained from
the diffusion equation by replacing the first-order time derivative by a fractional
derivative of order a (0 < a < 1) and the second-order spatial derivative by
the general linear second-order differential operator. Unlike in the case of the
linear space-time-fractional diffusion equation with constant coefficients that was
considered in the previous section, this equation cannot be solved analytically in
an explicit form. We thus need to use numerical algorithms to evaluate the solution
on the finite domains and to try to determine the qualitative behavior of solutions
on infinite domains. The first step of this analysis we deal with in this section is to
consider the questions of existence and uniqueness of the solution of this equation
with the appropriately chosen initial and boundary conditions.
The generalized time-fractional diffusion equation has the form

(Dffu)(t) = —L(u) + F(z,t), (4.1)
0<a<l,(z,t)eQr:=Gx(0,T), GCR",

where
L(u) := —div(p(x) grad u) + q(z)u,

peCHG),qe C(G), p(z) >0,q(z) >0,z €, (4.2)

the fractional derivative Dy* is defined in the Caputo sense and the domain G with
boundary S is open and bounded in IR™.
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The operator —L is in fact a linear elliptic differential operator of the second

order:
- &%u  Op Ou
“L(u) = _
=3 () + g g )~ ate
that can be represented in the form
— L(u) = p(z)Au + (gradp, gradu) — g(z)u, (4.3)

A being the Laplace operator. For a = 1, the equation (4.1) is reduced to a linear
second-order parabolic PDE. The theory of this equation is well known, so that
the main focus in the section is on the case 0 < o < 1. For the equation (4.1), the
initial-boundary-value problem

“’t:o =up(z), = € G, (4.4)

u|S =v(z,t), (z,t) € S x[0,T) (4.5)
is considered. A solution of the problem (4.1), (4.4), (4.5) is called a function
u = u(z,t) defined in the domain Q7 := G x [0,T] that belongs to the space
C(Qr) N WL((0,T]) N C2(G) and satisfies both equation (4.1) and the initial and
boundary conditions (4.4)—(4.5). By W}((0,T]), the space of the functions f €
C((0,T)) such that f' € L((0,T)) is denoted. If the problem (4.1), (4.4), (4.5)
possesses a solution, then the functions F', ug and v given in the problem have
to belong to the spaces C(Qr), C(G) and C(S x [0,T]), respectively. In further
discussions, these inclusions are always supposed to be valid.

First, the uniqueness of the solution of the problem (4.1), (4.4), (4.5) is con-
sidered. The main component of the uniqueness proof is an appropriate maximum
principle for equation (4.1). In its turn, the proof of the maximum principle uses
an extremum principle for the Caputo fractional derivative. The results presented
in this section are based on the author’s papers [Luchko(2009b), Luchko(2010)]
and the reader is welcome to consult these papers for more details.

Theorem 4.1. Let a function f € W}((0,T]) N C([0,T)) attain its mazimum over
the interval [0,T] at the point T = to, to € (0,T). Then the Caputo fractional
derivative of the function f is non-negative at the point tg for any o, 0 < a < 1:

0<(Dgf)(to), 0 <a<l1. (4.6)
To prove the theorem, let us first introduce an auxiliary function

g(T) = f(tO) - f(T)v TE [OvT]v

that possesses the properties

0<g(r),7€[0,7T], (4.7)
(D' g)(t) = —(D f)(t), t € [0,T7, (4.8)
lg(T)] < Celto — 7|, 7€ [6,T], 0<e<T, (4.9)

due to the conditions on the function f and the properties of the Caputo fractional
derivative (see, e.g., [Kilbas et al.(2006)] or [Podlubny(1999)]).
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For any €, 0 < e <ty we get

Dr)to) = 1 Ly | o= )i

1 ‘ oy 1 fo "
:m_a)/o(to—T) ()dT+F(1_a)/6(t0—T) g (r)dr =1 + I».

Since f € W((0,T)), the function g belongs to the space W}((0,T]), too. This
means, in particular, that ¢’ € L((0,T)). It follows from this last inclusion that

V6 > 0 Je > 0 such that |[;] <. (4.10)

As to the second integral, I, the integration by parts formula and property (4.9)
of the function g are used to get the representation

I =— (tor_(f)__(;!;(e) + F(ia) /E O(to — 1) tg(r)dr.

In follows now from inequality (4.7), the inequalities I'(—«) < 0, 0 < T'(1 — ), for
0<a<l1,and e < ty, that

I2§07

which together with (4.8) and (4.10) finishes the proof of the theorem.

The extremum principle for the Caputo fractional derivative is a foundation
for the proof of a maximum principle for the generalized time-fractional diffusion
equation (4.1).

Theorem 4.2. Let a function u € C(Q7) NWE((0,T]) NC2(G) be a solution of the
generalized time-fractional diffusion equation (4.1) in the domain Qr and F(xz,t) <
0, ({,C, t) € Qr.

Then either u(x, t) <0, (z,t) € Q Qr or the function u attains its positive
mazimum on the part S§ = (G {O}) (Sx[0,T]) of the boundary of the domain
Qr, i.e.,

u(z,t) < max {0, u(z,t)}, Y(z,t) € Qr. (4.11)
(z,t)eSE

To prove the theorem, we first suppose that the statement of the theorem
does not hold true, i.e., 3(zg,t0), To € G, 0 <ty < T with the property

u(xo,to) > max {0, u(z,t)} =M > 0. (4.12)
(z,t)esSE
Let us define the number € := u(xg,to) — M > 0 and introduce the auxiliary
function
el —1 -

w(z,t) :=u(z,t) + , (x,t) € Qp.

2 T
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It follows from the definition of the function w and the theorem conditions that w
possesses the following properties:

w(z, t) < u(z,t) + ;, (z,t) € Qr,
w(zo,to) > ul(zg,to) =€+ M > e+ u(z,t)
>e+w(x,t) — ; > ; +w(z,t), (z,t) € SE.

The last property means that the function w cannot attain its maximum on the
part S of the boundary of the domain Q7. If the maximum point of the function
w over the domain Qp is denoted by (x1,¢1) then 1 € G, 0 < t; <T and

w(z1,t1) > w(xg,to) > e+ M >e. (4.13)

Theorem 4.1 and the necessary conditions for the existence of the maximum in on
open domain G lead then to the relations

{(D:w)(tn >0,

(4.14)
gradw|(mhtl) =0, Aw’(ml,tl) <0.

According to the definition of the function w, the function u satisfies the relation

T—t _
u(z,t) = w(w,t) — ; T (x,t) € Qp. (4.15)
The well-known formula (0 < a < 1)
(14 8) _
DR (t) = th=o 0 4.16
D)0 = g a7 B> (4.16)
for the Caputo fractional derivative leads to
(D) e = D0 + 5 (4.17)
t Tt 2TT(2 - )’ '

Using the formulae (4.2), (4.3), (4.13), (4.14), (4.15), and (4.17), we arrive at the
following chain of equalities and inequalities for the point (x1,;):

(Dfu)(t1) — div(pgradu) + qu — F

a € 4u°
= (Dfw)(t) + o, r@-—a) pAY|

el — 1t
—(gradp‘ml,gradwhm,tl))+q<w_2 T >_F

et Tt
> ! 1-— 0
_2TF(2—a)+qe( 2T >> ’

that contradicts the condition of the theorem saying that the function u is a solu-
tion of the equation (4.1). The obtained contradiction shows that the assumption
made at the beginning of the theorem’s proof is wrong, which proves the theorem.
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Similarly to the case of the partial differential equations of parabolic (o = 1)
or elliptic (aw = 0) type, an appropriate minimum principle for 0 < « < 1 is valid,
too.

Theorem 4.3. Let a function u € C(Q7) NWE((0,T]) NC2(G) be a solution of the
generalized time-fractional diffusion equation (4.1) in the domain Qr and F(z,t) >
0, (z, t) € Q.

Then either u(z,t) > 0, (x,t) € Qr or the function u attains its negative
minimum on the part S& of the boundary of the domain Qr, i.e.,

u(x,t) > min {0, u(z,t)}, Y(z,t) € Qr. (4.18)
(z,t)eSE

The maximum and minimum principles can be applied to show that the
problem (4.1), (4.4)—(4.5) possesses at most one solution and this solution — if it
exists — continuously depends on the data given in the problem.

First, some a priori estimates for the solution norm are established.

Theorem 4.4. Let u be a solution of the problem (4.1), (4.4)~(4.5) and F belong
to the space C(Qr) with the norm M := ||F||¢(q,)- Then the estimate

Ta
[ulle@@r) < max{Mo, Mi}+ Il + ) M (4.19)
of the solution morm holds true, where
Mo = [Juollcay, M1 = [[vllosxio,m)- (4.20)

To prove the theorem, we first introduce an auxiliary function w:

M o ~
F(l—Fa)t R ({E,t) € Qr.

Evidently, the function w is a solution of the problem (4.1), (4.4)—(4.5) with the
functions Fi(z,t) := F(x,t) — M — q(x) F(%_Q) t* vy (x,t) == v(z,t) — F(%_Q) e
instead of F' and v, respectively. To get an expression for the function Fj, the
formula (4.16) is used. The function F} satisfies the condition Fi(z,t) <0, (x,t) €
Q7. Then the maximum principle applied to a solution w leads to the estimate

w(z,t) = u(z,t) —

w(z,t) < max{Mo, M1}, (x,t) € Qr, (4.21)
where the constants My, M; are defined as in (4.20). For the function u, we get
M
t) = t t*
u(w.t) =) +
Ta (4.22)
< Moy, M M, (z,t) € Qr.
< max{Mo, M1} + ra+a) M (2,t) € Qr
The minimum principle from Theorem 4.3 applied to the auxiliary function
M _
w(x, t) == u(z,t) + t, (z,t) € Qr

(14 «)
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leads to the estimate ((x,t) € Q)
Ta
M
Fl4+a)
that together with the estimate (4.22) finishes the proof of the theorem.
The result formulated in the next theorem follows from Theorem 4.4.

u(x,t) > — max{My, M1} —

Theorem 4.5. The initial-boundary-value problem (4.4)—(4.5) for the GTFDE (4.1)
possesses at most one solution. This solution continuously depends on the data
given in the problem in the sense that if

I1F = FHC(QT) < [lug — fLoHC(G) <eo, [[v— @||C(Sx[o,T]) < €1,

and u and @ are the classical solutions of the problem (4.1), (4.4)—(4.5) with the

source functions F and F, the initial conditions ug and uy, and the boundary
conditions v and v, respectively, then the norm estimate
_ T

HU’ - U’HC(QT) < maX{Go,El} + F(l + Oé) € (423)

for the solutions u and u holds true.

Because the problem under consideration is a linear one, the uniqueness of the
solution immediately follows from the fact that the homogeneous problem (4.1),
(4.4)-(4.5), i.e., the problem with F =0, ug = 0, and v = 0 has only one solution,
namely, u(z,t) = 0, (z,t) € Qr. The last statement is a simple consequence from
the norm estimate (4.19) established in Theorem 4.4. The same estimate is used
to prove the inequality (4.23). This time, it is applied to the function u — @ that
is a solution of the problem (4.1), (4.4)—(4.5) with the functions F — F, ug — o,
and v — v instead of the functions F), ug, and v, respectively.

The last theorem gives conditions for the uniqueness of the solution of the
problem (4.1), (4.4)—(4.5). To tackle the problem of the existence of the so-
lution, the notion of the generalized solution in the sense of Vladimirov (see
[Vladimirov(1971)] is first introduced.

Definition 4.6. Let F}, € C(Qr), uor € C(G) and vy € C(S x [0,T]), k=1,2,...
be the sequences of functions that satisfy the following conditions:

1) there exist the functions F'; ug, and v, such that

[ Fx = Fllo@yy — 0 as k— oo, (4.24)

uok — uollea — 0 as k — oo, (4.25)

vk —vllcsxjo,r)y =0 as k— oo, (4.26)

2) for any k =1,2,... there exists the solution uy of the initial-boundary-value
problem

uk|t:0 = uok(7), = € G, (4.27)

ur| g = vk(x,t), (z,t) € S x1[0,T), (4.28)



138 Y. Luchko

for the generalized time-fractional diffusion equation
(Dgug)(t) = —L(ug) + Fr(x, t). (4.29)
Suppose, there exists a function v € C(Q7) such that
ur —ullc@e — 0 as k — oo. (4.30)
The function u is called a generalized solution of the problem (4.1), (4.4)—(4.5).

The generalized solution of the problem (4.1), (4.4)—(4.5) is a continuous
function, not a generalized one. Still, the generalized solution is not required to be
from the functional space C(Q7) N W((0,T]) N C%(G), where our solution has to
belong to that space.

It follows from Definition 4.6 that if the problem (4.1), (4.4)—(4.5) possesses
a solution then this solution is a generalized solution of the problem, too. In this
sense, Definition 4.6 extends the notion of the solution of the problem (4.1), (4.4)—
(4.5). This extension is needed to get some existence results. But of course one does
not want to lose the uniqueness of the solution. Let us consider some properties of
the generalized solution including its uniqueness.

If the problem (4.1), (4.4), (4.5) possesses a generalized solution, then
the functions F', ug and v given in the problem have to belong to the spaces
C(Qr), C(G) and C(S x [0,T]), respectively. In further discussions, these inclu-
sions are always supposed to be valid.

Let us show that the sequence ug, & = 1,2,... defined by the relations
(4.24)—(4.29) of Definition 4.6 is always a uniformly convergent one in Qr, i.e.,
there always exists a function u € C(Qr) that satisfies the property (4.30). Indeed,
applying the estimate (4.23) from Theorem 4.5 to the functions uy and wu, that
are solutions of the corresponding initial-boundary-value problems (4.27)—(4.28)
for the equation (4.29) one gets the inequality

[[ur — UpHC(QT) < maX{HUOk - qu”C(G)a vk — UPHC(SX[O,T])}
T« (4.31)
=+ F(l + Oé) ||Fk - FPHC(QT)a

that, together with the relations (4.24)—(4.26), means that ux, £k = 1,2,... is a
Cauchy sequence in C(Qr) that converges to a function u € C(Qr).

Moreover, the estimate (4.19) proved in Theorem 4.4 for the solution of the
problem (4.1), (4.4)—(4.5) remains valid for the generalized solution, too. To show
this, the inequality

TOL

lukllc@ry < max{ Mok, My} + I+ a)

M, (4.32)
Mok = [|uoklle@y, Mk = llvkllesxio,r), Mi = Flc@r
that is valid Vk = 1,2... is considered as k tends to +oo.
The estimate (4.19) for the generalized solution is a foundation for the fol-
lowing important uniqueness theorem.
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Theorem 4.7. The problem (4.1), (4.4)—(4.5) possesses at most one generalized
solution in the sense of Definition 4.6. The generalized solution — if it exists —
continuously depends on the data given in the problem in the sense of the estimate

(4.23).

The proof of the theorem follows the lines of the proof of Theorem 4.5 and
is omitted here.

Contrary to the situation with the solution of the problem (4.1), (4.4)-(4.5),
existence of the generalized solution can be shown in the general case under some
standard restrictions on the problem data and the boundary S of the domain G.
In this section, the existence of the solution of the problem

(Dfu)(t) = —L(u), (4.33)
u|t:0 =uo(z), = € G, (4.34)
ulg =0, (z,t) € § x[0,T] (4.35)

is considered to demonstrate the technique that can be used with the appropriate
standard modifications in the general case, too. The generalized solution of the
problem (4.33)—(4.35) can be constructed in an analytical form by using the Fourier
method of the variables separation. Let us look for a particular solution u of the
equation (4.33) in the form

u(z,t) =T() X(2), (x,t) € Qr, (4.36)
that satisfies the boundary condition (4.35). Substitution of the function (4.36)
into the equation (4.33) and separation of the variables lead to the equation

(DFT)(t) _  L(X)
- _ = —\ 4.37
) T X@ " (437
A being a constant not depending on the variables t and z. The last equation,
together with the boundary condition (4.35), is equivalent to the fractional differ-

ential equation

(DET)(t) + AT (t) =0 (4.38)

and the eigenvalue problem
L(X)=)X, (4.39)
X|g=0,2z€8 (4.40)

for the operator L. Due to the condition (4.2), the operator L is a positive definite
and self-adjoint linear operator. The theory of the eigenvalue problems for such
operators is well known (see, e.g., [Vladimirov(1971)]). In particular, the eigenvalue
problem (4.39)—(4.40) has a countable number of positive eigenvalues 0 < \; <
Ao < -+ with finite multiplicity and — if the boundary S of G is a smooth surface
— any function f € M can be represented through its Fourier series in the form

i=1
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where X; € M, are the eigenfunctions corresponding to the eigenvalues A;:

L(X;)=X\X;, i=1,2,.... (4.42)
We denote by M, the space of functions f that satisfy the boundary condition
(4.40) and the inclusions f € C*(Qr) N C?*(G), L(f) € L*(G).

The solution of the fractional differential equation (4.38) with A = \;, i =
1,2,... has the form (see, e.g., [Luchko and Gorenflo(1999), Luchko(1999)])

T;(t) = ¢; Ea(—Ait®), (4.43)
E,, being the Mittag-Lefller function defined by
oo Lk
E,(z2) := ; okt 1) (4.44)
Any of the functions
ui(x,t) = i Eo (= Nit™) Xi(z), i =1,2,... (4.45)
and thus the finite sums
k
ur(w,t) = > ciBa(-At") Xi(z), k=1,2... (4.46)
i=1

satisfy both equation (4.33) and the boundary condition (4.35). To construct a
function that satisfies the initial condition (4.34), too, the notion of a formal
solution is introduced.

Definition 4.8. A formal solution of the problem (4.33)—(4.35) is called a Fourier
series in the form

u(x,t) = (ug, Xi) Ea(—Ait®) Xi(2), (4.47)
i=1
X;, 1 =1,2,... being the eigenfunctions corresponding to the eigenvalues \; of

the eigenvalue problem (4.39)—(4.40).

Under certain conditions, the formal solution (4.47) can be proved to be the
generalized solution of problem (4.33)—(4.35).

Theorem 4.9. Let the function ug in the initial condition (4.34) be from the space
M. Then the formal solution (4.47) of the problem (4.33)—(4.35) is its generalized
solution.

It can be easily proved that the functions uy, k =1,2,... defined by (4.46)
are solutions of problem (4.33)—(4.35) with initial conditions

k

ok () =Y (10, Xi) Xi(x) (4.48)

i=1
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instead of ug. Because the function ug is from the functional space M, its Fourier
series converges uniformly to the function ug, so that

|wok — wollegy — 0 as k — oo.

To prove the theorem, one only needs to show that the sequence ug, k=1,2,... of
the partial sums (4.46) converges uniformly on Q7. But this statement immediately
follows from the estimate (see, e.g., [Podlubny(1999)])

M
|Eo(—2)| < <M, 0<z, O0<a<l (4.49)
1+

o0
for the Mittag-Leffler function and the fact that the Fourier series > (ug, X;)X
i=1

X;(x) of the function ug € M, uniformly converges on Q7.

In some cases, the generalized solution (4.47) can be shown to be a solution
of the initial-boundary-value problem for the generalized time-fractional diffusion
equation, too. One important example is given in the following theorem.

Theorem 4.10. Let an open domain G be a one-dimensional interval (0,1) and
ug € Mr, L(ug) € My,. Then the solution of the initial-boundary-value problem

u|t:0 =wug(x), 0 <a <1,
w(0,t) =u(l,t) =0, 0<t<T
for the generalized time-fractional diffusion equation

o 0 ou
D00 = 5 (o)) ~ata)
exists and is given by the formula (4.47).

The proof of the theorem follows mainly the lines of the proof of the same
result for the one-dimensional parabolic PDE (the case a = 1) presented in
[Vladimirov(1971)] and is omitted here.

The theory presented in this section can be applied with some small mod-
ifications in the case of the infinite domain Q@ = G x (0,00), G C IR", too.
Another direction of research is that of initial-boundary-value problems for the
multi-term time-fractional diffusion equation and for the time-fractional diffu-
sion equation of distributed order. Whereas the first results for the multi-term
time-fractional diffusion equation and for the time-fractional diffusion equation
of the distributed order have been already obtained (see [Daftardar-Gejji and
Bhalekar(2008), Luchko(2009a)] and [Chechkin et al.(2003), Luchko(2011)], respec-
tively), the initial-boundary-value problems for the space-fractional diffusion equa-
tion and for the time-space-fractional diffusion equation have practically not yet
been considered in the literature. In particular, one should try to extend the max-
imum principle discussed in this section for these types of equations, too. The
next step in research would be to employ the maximum principle to establish the
uniqueness of some special solutions (the so-called maximum and minimum solu-
tions) for the nonlinear fractional partial differential equations. And finally, a very
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recent direction of research in Fractional Calculus and its applications is the study
of so-called fractional differential operators of variable order and the ordinary and
partial differential equations with these operators. All topics mentioned above are
beyond the scope of the present chapter and still a subject of active research.
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R-linear and Riemann—Hilbert Problems
for Multiply Connected Domains

Vladimir V. Mityushev

Abstract. The R-linear problem with constant coefficients for arbitrary mul-
tiply connected domains has been solved. The method is based on reduction
of the problem to a system of functional equations for a circular domain and
to integral equations for a general domain. In previous works, the R-linear
problem and its partial cases such as the Riemann—Hilbert problem and the
Dirichlet problem were solved under geometrical restrictions to the domains.
In the present work, the solution is constructed for any circular multiply con-
nected domain in the form of modified Poincaré series. Moreover, the modified
alternating Schwarz method has been justified for an arbitrary multiply con-
nected domain. This extends application of the alternating Schwarz method,
since in the previous works geometrical restrictions were imposed on loca-
tions of the inclusions. The same concerns Grave’s method which was worked
out before only for simple closed algebraic boundaries or for a collection of
confocal boundaries.

Mathematics Subject Classification (2010). 30E25.

Keywords. R-linear problem; Riemann-Hilbert problem; multiply connected
domain; Poincaré series, Schwarz alternating method; Grave method.

1. Introduction

Various boundary value problems are reduced to singular integral equations
[Gakhov (1977)], [Muskhelishvili (1968)], [Vekua (1988)]. Only some of them can
be solved in closed form. In the present paper we follow the lines of the book [Mit-
yushev and Rogosin (2000)] and describe application of the functional equations
method to the R-linear problem which in a particular case yields the Riemann—
Hilbert problem.

This problem can be considered as a generalization of the classical Dirichlet
and Neumann problems for harmonic functions. It includes as a particular case the
mixed boundary value problem. We know the famous Poisson formula which solves
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the Dirichlet problem for a disk. The exact solution of the Dirichlet problem for a
circular annulus is also known due to Villat-Dini (see [Koppenfels and Stallman
(1959)], p. 119 and [Akhiezer (1990)], p. 169). Formulae from Theorems 3.6 and 3.7
presented below can be considered as a generalization of the Poisson and Villat—
Dini formulae to arbitrary circular multiply connected domains. In order to deduce
our formulae we first reduce the boundary value problem to the R-linear problem
and solve the later one by use of functional equations. By functional equations
we mean iterative functional equations [Kuczma et al. (1990)], [Mityushev and
Rogosin (2000)] with shift into its domain. Hence, we do not use traditional integral
equations and infinite systems of linear algebraic equations. The solution is given
explicitly in terms of the known functions or constants and geometric parameters
of the domain.

Despite the solution being given by exact formulae, its structure is not el-
ementary. More precisely, it is represented in the form of integrals involving the
Abelian functions [Baker (1996)] (Poincaré series [Mityushev (1998)] or their coun-
terparts [Mityushev and Rogosin (2000)]). The reason why the solution in general
is not presented by integrals involving elementary kernels is of a topological na-
ture. In order to explain this, we briefly recall the scheme of the solution to the
Riemann—Hilbert problem

o(t) + G(t)p(t) = g(t), t € OCT, (1.1)

for the upper half-plane C* following [Gakhov (1977)], [Muskhelishvili (1968)].
Define the function ¢~ (z) := ¢(z) analytic in the lower half-plane. Then the
Riemann—Hilbert problem (1.1) becomes the C-linear problem (Riemann problem)

dT(t)+ G)p (t) = g(t), t € OCT. (1.2)

The latter problem is solved in terms of Cauchy type integrals (see details in
[Gakhov (1977)], [Muskhelishvili (1968)]).

Let us look at this scheme from another point of view [Zverovich (1971)].
Introduce a copy of the upper half-plane C* with the local complex coordinate z
and glue it with CT along the real axis. Define the function ¢~ (2) := ¢(2) analytic
on the copy of C*. Then we again arrive at the C-linear problem (1.2) but on the
double of C* which is conformally equivalent to the Riemann sphere C. The fun-
damental functionals of C are expressed by means of meromorphic functions which
produces the Cauchy type integrals. The same scheme holds for any n-connected
domain D. As a result, we arrive at problem (1.2) on the Schottky double of D,
the Riemann surface of genus (n — 1), where life is more complicated than on the
plane, i.e., on the Riemann sphere of zero genus. It is not described by meromor-
phic functions. Therefore, if one tries to solve problem (1.2) on the double of D,
one has to use meromorphic analogies of the Cauchy kernel on Riemann surfaces,
i.e., the Abelian functions. In the case n = 2, the double of D becomes a torus
in which meromorphic functions are replaced by the classical elliptic functions
[Akhiezer (1990)]. [Crowdy (2009)], [Crowdy (2008a)], [Crowdy (2008b)] used the
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Schottky—Klein prime function associated with the Schottky double of D to solve
many different problems for multiply connected domains.

The paper is organized as follows. First, we describe the known results, discuss
the Riemann—Hilbert and the Schwarz problems. In Section 2 we discuss functional
equations and prove convergence of the method of successive approximations for
these equations. In Section 3 the harmonic measures of the circular multiply con-
nected domains and the Schwarz operator are constructed by a method which can
be outlined as follows. At the beginning the Schwarz problem is written as an
R-linear problem. Then we reduce it to functional equations. Application of the
method of successive approximations yields the solution in the form of a Poincaré
series of weight 2. As a sequence we obtain the almost uniform convergence of the
Poincaré series for any multiply connected domain. The R-linear problem with con-
stant coefficients is studied in Section 4. Application of the method of successive
approximations has been justified to the R-linear problem for arbitrary multiply
connected domain.

1.1. Riemann—Hilbert problem

Let D be a multiply connected domain on the complex plane whose boundary 9D
consists of n simple closed Jordan curves. The positive orientation on 9D leaves
D to the left. This orientation is kept up to Section 3.

The scalar linear Riemann—Hilbert problem for D is stated as follows: Given
Holder continuous functions A(t) # 0 and f(t) on 9D, to find a function ¢(z)
analytic in D, continuous in the closure of D with the boundary condition

Re A(1)o(t) = f(t), t € OD. (1.3)

This condition can also be written in the form (1.1).

The problem (1.3) had been completely solved for simply connected domains
(n = 1). Tts solution and general theory of boundary value problems is presented
in the classic books [Gakhov (1977)], [Muskhelishvili (1968)] and [Vekua (1988)].
In 1975 [Bancuri (1975)] solved the Riemann—Hilbert problem for circular annulus
(n=2).

First results concerning the Riemann-Hilbert problem for general multiply
connected domains were obtained [Kveselava (1945)]. He reduced the problem to
an integral equation. Beginning in 1952, I.N. Vekua and later Bojarski began to
extensively study this problem. Their results are presented in the book [Vekua
(1988)]. This Georgian attack on the problem, supported by a young Polish math-
ematician, were successful. Due to Kveselava, Vekua and Bojarski, we have a theory
of solvability of problem (1.3) based on integral equations and estimations of its
defect numbers, [, the number of linearly independent solutions and p,, the num-
ber of linearly independent conditions of solvability on f(t). Here, x = windsp
is the index of the problem. In particular, Bojarski obtained the exact estimation
Iy < x+ 1. In the special case 0 < x < n — 2, Bojarski showed that solvability
of the problem depends on a system of linear algebraic equations with 2y un-
knowns. It was also demonstrated that the rank of this system differs from 2y
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on the set of zeros of an analytic function of few variables. Hence, almost always
ly = max(0,2x —n+2). In [Zverovich (1971)] the theory was developed by reduc-
tion of the problem (1.3) to the C-linear problem (1.2) on the Riemann surface
and it was shown that the solution of the problem is expressed in terms of the
fundamental functionals of the double of D.

Any multiply connected domain D can be conformally mapped onto a circular
multiply connected domain ([Golusin (1969)], p. 235). Hence, it is sufficient to solve
the problem (1.3) for a circular domain and after to write the solvability conditions
and solution using a conformal mapping. The complete solution to problem (1.3)
for an arbitrary circular multiply connected domain had been given in [Mityushev
(1994)], [Mityushev (1998)], [Mityushev and Rogosin (2000)] by the method of
functional equations.

1.2. R-linear problem

Let D be a multiply connected domain described above. Let Dy (k=1,2,...,n)
be simply connected domains complementing D to the extended complex plane.
In the theory of composites, the domains Dy are called by inclusions. The R-
linear conjugation problem or simply R-linear problem is stated as follows. Given
Holder continuous functions a(t) # 0, b(t) and f(t) on dD. To find a function
¢(z) analytic in Up_, Dy U D, continuous in Dy U 9Dy and in D U 9D with the
conjugation condition

¢T(t) = a(t)p™(t) + b(t)¢~ (1) + f(t), t € OD. (1.4)

Here ¢ (¢) is the limit value of ¢(z) when z € D tends to t € D, ¢~ (¢) is the limit
value of ¢(z) when z € Dy, tends to ¢t € OD. In the case |a(t)| = |b(t)| the R-linear
problem is reduced to the Riemann—Hilbert problem (1.3) [Mikhailov (1963)].

In the case of the smooth boundary 9D, the homogeneous R-linear problem
with constant coefficients

¢t (t) =agp (t) +bo—(t), t € OD (1.5)
is equivalent to the transmission problem from the theory of harmonic functions

Oou™t _Ou~

Here the real function u(z) is harmonic in D and continuously differentiable in DU
0Dy and in DUOD, Ban is the normal derivative to dD. The conjugation conditions
express the perfect contact between materials with different conductivities AT and
A~. The functions ¢(z) and u(z) are related by the equalities

ut(t) =u=(t), AT (t), t € OD. (1.6)

u(z) = Re¢(z), z € D,

IPSEDY (1.7)

u(z) o+ Re¢(z), z€ D (k=1,2,...,n).
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The coefficients are related by formulae (for details see [Mityushev and Rogosin
(2000)], Sec. 2.12.)

AT = AF
AT AT
Let us note that for positive AT and A~ we arrive at the elliptic case |b] < |a| in
accordance with Mikhajlov’s terminology [Mikhailov (1963)].

The non-homogeneous problem (1.4) with real coefficients a(t) and b(t) can
be written as a transmission problem (1.6). If a(¢) and b(¢) are complex the trans-
mission problem takes a more complicated form [Mikhailov (1963)].

In 1932, using the theory of potentials, [Muskhelishvili (1932)] (see also
[Muskhelishvili (1966)], p. 522) reduced the problem (1.6) to a Fredholm integral
equation and proved that it has a unique solution in the case A* > 0, the most
interesting in applications. [Vekua and Rukhadze (1933)], [Vekua and Rukhadze
(1933)] constructed a solution of (1.6) in closed form for an annulus and an el-
lipse (see also papers by Ruhadze quoted in [Muskhelishvili (1966)]). Hence, the
paper [Muskhelishvili (1932)] is the first result on solvability of the R-linear prob-
lem, [Vekua and Rukhadze (1933)] and [Vekua and Rukhadze (1933)] published in
1933 are the first papers devoted to exact solution of the R-linear problem for an
annulus and an ellipse. A little bit later [Golusin (1935)] considered the R-linear
problem in the form (1.6) by use of the functional equations for analytic functions
(see below Section 1.4). Therefore, the paper [Golusin (1935)] is the first paper
which concerns constructive solution to the R-linear problem for special circular
multiply connected domains. In further works these first results were not associated
to the R-linear problem even by their authors.

[Markushevich (1946)] had stated the R-linear problem in the form (1.4) and
studied it in the case a(t) = 0, b(¢t) = 1, f(¢t) = 0 when (1.4) is not a Néther prob-
lem. Later [Muskhelishvili (1968)] (p. 455 in Russian edition) did not determine
whether (1.4) was his problem (1.6) discussed in 1932 in terms of harmonic func-
tions. [Vekua (1967)] established that the vector-matrix problem (1.4) is Notherian
if det a(t) # 0.

[Bojarski (1960)] showed that in the case |b(t)| < |a(t)| with a(t), b(t) be-
longing to the Hoélder class H'~¢ with sufficiently small ¢, the R-linear problem
(1.4) is qualitatively similar to the C-linear problem

&t (t) = a(t)p~ (1) + f(t), t € OD. (1.9)

More precisely, Bojarski proved the following theorem for simply connected do-
mains. His proof is also valid for multiply connected domains. Let windr,a(t) denote
the winding number (index) of a(t) along L:

a=1,b= (1.8)

Theorem 1.1 ([Bojarski (1960)]). Let the coefficients of the problem (1.4) satisfy
the inequality

[b(t)] < |a(?)]. (1.10)
If x = windgpa(t) > 0, the problem (1.4) is solvable and the homogeneous problem
(1.4) (f(t) = 0) has 2x R-linearly independent solutions vanishing at infinity. If
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X < 0, the problem (1.4) has a unique solution if and only if |2x| R-linearly
independent conditions on f(t) are fulfilled.

Later [Mikhailov (1963)] (first published in [Mikhailov (1961)]) developed this
result to continuous coeflicients a(t) and b(t); f(t) € LP(OD). The case |b(t)| <
|a(t)| was called the elliptic case. It corresponds to the partial case of the real
constant coefficients a and b considered by [Muskhelishvili (1932)].

[Mikhailov (1963)] reduced the problem (1.4) to an integral equation and
justified the absolute convergence of the method of successive approximation for
the later equation in the space £P(L) under the restrictions windpa(t) = 0 and

(1+5,)b(t)| < 2]a(t)], (1.11)

where S, is the norm of the singular integral in £P(L). Further discussion of the
conditions (1.10) and (1.11) is in our Conclusion.

1.3. Schwarz problem

As we noted above the Riemann—Hilbert problem (1.3) is a partial case of the
R-linear problem. Later we will need this fact in the case a =1, b = —1.

Theorem 1.2. The problem
Re¢(t) = f(t),t € 9D (1.12)
s equivalent to the problem

¢t(t) =0 (t) — o~ (t) + f(t), t € OD, (1.13)
i.e., the problem (1.12) is solvable if and only if (1.13) is solvable. If (1.12) has a
solution ¢(z), it is a solution of (1.13) in D and a solution of (1.13) in Dy can
be found from the following simple problem for the simply connected domain Dy
with respect to function 2Tm ¢~ (z) harmonic in Dy,

2Im ¢~ (t) =Im o™ (t) — f(t),t € OD. (1.14)
The problem (1.14) has a unique solution up to an arbitrary additive real constant.

The proof of the theorem is evident. We call problem (1.12) the Schwarz prob-
lem for the domain D. Along similar lines (1.14) is called the Schwarz problem for
the domain Dy. The operator solving the Schwarz problem is called the Schwarz
operator (in appropriate functional space). The function v(z) = 2Im ¢(z) is har-
monic in Dy. Therefore, the Schwarz problem (1.14) is equivalent to the Dirichlet
problem

v(t) =Im¢™* () — f(t), t € OD.
For multiply connected domains D, the Schwarz problem (1.12) is not equivalent
to a Dirichlet problem for harmonic functions, since any function harmonic in D
is represented as the real part of a single-valued analytic function plus logarithmic
terms (see for instance (3.2)).
The problem

Reo(t) = f(t) +ck, t €Dk, k=1,2,...,n, (1.15)



R-linear and Riemann—Hilbert Problems 153

with undetermined constants cy, is called the modified Schwarz problem. The prob-
lem (1.15) always has a unique solution up to an arbitrary additive complex con-
stant [Mikhlin (1964))].

1.4. Functional equations

[Golusin (1934)]-[Golusin (1935)] reduced the Dirichlet problem for circular multi-
ply connected domains to a system of functional equations and applied the method
of successive approximations to obtain its solution under some geometrical restric-
tions. Such a restriction can be roughly presented in the following form: each disk
Dy, lies sufficiently far away from all other disks D,,, (m # k). Golusin’s approach
was developed in [Zmorovich (1958)], [Dunduchenko (1966)], [Aleksandrov and
Sorokin (1972)]. [Aleksandrov and Sorokin (1972)] extended Golusin’s method to
an arbitrary multiply connected circular domain. However, the analytic form of the
Schwarz operator was lost. More precisely, the Schwarz problem was reduced via
functional equations to an infinite system of linear algebraic equations. Application
of the method of truncation to this infinite system was justified.

We also reduce the problem to functional equations which are similar to
Golusin’s. The main advantage of our modified functional equations is based on
the possibility to solve them without any geometrical restriction by successive
approximations. It is worth noting that this solution produced the Poincaré series
discussed above.

The same story repeats with the alternating Schwarz method, which we call
for non-overlapping domains the generalized Schwarz method [Golusin (1934)],
[Mikhlin (1964)]. It is also known as a decomposition method [Smith et al. (1996)].
[Mikhlin (1964)] developed the alternating Schwarz method to the Dirichlet prob-
lem for multiply connected domains and proved its convergence under some ge-
ometrical restrictions coinciding with Golusin’s restrictions for circular domains.
Having modified this method we obtained a method convergent for any multiply
connected domain (for details see [Mityushev (1994)], [Mityushev and Rogosin
(2000))).

1.5. Poincaré series

Let us consider mutually disjointed disks Dy := {z € C: |z —ax| <7} (k =
1,2,...,n) in the complex plane C. Let D be the complement of the closed disks
|z —ag| < 7y to the extended complex plane C = CU{cc}, i.e., D := ([AZ\UZZI(ID);C U
ODy). Tt is assumed that Ty N'T,, = 0 for k # m.

The circles Ty, := {t € C: |t — ax| = ri} leave D to the left. Let

Z(k) = + ag

Z — ag
IThough the method of truncation can be effective in numeric computations, one can hardly
accept that this method yields a closed form solution. Any way it depends on the definition of
the term “closed form solution”. A regular infinite system [Kantorovich and Krylov (1958)] can
be considered as an equation with compact operator, i.e., it is no more than a discrete form of a

Fredholm integral equation.
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be an inversion with respect to the circle Ty. It is known that if ®(z) is analytic
in the disk |z — ax| < rx and continuous in its closure, @(zz‘k)) is analytic in
|z — ag| > ri and continuous in |z — ag| > 7.

Introduce the composition of successive inversions with respect to the circles
Try Thys -5 Ty,

*

Zzﬁkplcp,lmkl) = (chkp71<“k1)>(kp)' (1.16)

In the sequence ki, kg, ..., kp no two neighboring numbers are equal. The number
p is called the level of the mapping. When p is even, these are Mobius transfor-
mations. If p is odd, we have anti-Mobius transformations, i.e., Mobius transfor-
mations in z. Thus, these mappings can be written in the form

7j(2) = (ejz +b;) / (cjz+d;), p € 2Z,
7j(2) = (ejz +bj) /[ (cjz+dj), p € 2Z + 1,

where e;d; — bjc; = 1. Here 7o(z) := 2z (identical mapping with the level p =

(1.17)

0), 1(z) := 20y 5o Yn(2) = Z(n) (n simple inversions, p = 1), vp41(2) =
Zik12)’ Ynt2(z) = ZEK13)7' ey Yn2(2) = szn,n—l) (n? — n pairs of inversions, p = 2),
Vn2g1(2) = 2?121)7 ... and so on. The set of the subscripts j of 7, is ordered in

such a way that the level p is increasing. The functions (1.17) generate a Schottky
group K. Thus, each element of K is presented in the form of a composition of
inversions (1.16) or in the form of linearly ordered functions (1.17). Let /., be
such a subset of K\{7o} that the last inversion of each element of ,, is different
from 27, ), i.e., Km = {Zikkpkpfl...kl) ok, #m}.

Let H(z) be a rational function. This following series is called the Poincaré
series:

O29(2) =Y H(v;(2))(cjz + d;)™>, (q € Z/2) (1.18)
=0

for ¢ = 1 associated with the subgroup K.

Definition 1.3. A point z is called a limit point of the group K if z is a point of
accumulation of the sequence v;(z) for some z € C. A point which is not a limit
point is called an ordinary point.

In other words, if z runs over the extended complex plane, then the accu-
mulation points of the sequence v;(z) generate the limit set A(K). It is assumed
that in the formula (1.18) z € B := C\(By UA(K)), B is the set of poles of all
H(vj(2)) and ~v;(z). Ordinary points are characterized by the following property.

Lemma 1.4. A point z us a reqular point of K if there exist numbers ki, ko, ..., kny
such that zj; , . belongs to DUOD.

The points z; and z; are called congruent if there exists such v; € K that
7v;(z1) = z2. All limit points of the Schottky group K lie within the disks DUJD.
In the neighborhood of a limit point ¢ there is an infinite number of distinct points
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congruent to any point of C with, at most, exception of ¢ itself and of one other
point. The limit set A(KC) is transformed into itself by any ~; € K; A(K) is closed
and dense itself.

[Poincaré (1916)] introduced the fs-series (1.18) associated to various types
of the Kleinian groups. He did not study carefully the Schottky groups and just
conjectured that the corresponding 6s-series always diverges [Poincaré (1916)],
[Burnside (1891)] (p. 51). [Burnside (1891)] gave examples of convergent series for
the Schottky groups (named by him the first class of groups) and studied their ab-
solute convergence under some geometrical restrictions. In his study W. Burnside
followed Poincaré’s proof of the convergence of the 64-series. On p. 52 [Burnside
(1891)] wrote “I have endeavoured to show that, in the case of the first class of
groups, this series is convergent, but at present I have not obtained a general
proof. I shall offer two partial proofs of the convergency; one of which applies only
to the case of Fuchsian groups, and for that case in general, while the other will
also apply to Kleinian groups, but only when certain relations of inequality are
satisfied.” Further, on p. 57 [Burnside (1891)] gave a condition for absolute con-
vergence in terms of the coeflicients of the M&bius transformations. He also noted
that convergence holds if the radii of the circles |z — ag| = r, are sufficiently less
than the distances between the centers |ax — ;| when k £ m.

[Myrberg (1916)] gave examples of absolutely divergent fs-series. Afterwards
many mathematicians justified the absolute convergence of the Poincaré series
under geometrical restrictions to the locations of the circles (see for references
[Crowdy (2008b)] and [Mityushev and Rogosin (2000)]). Here, we present such a
typical restriction expressed in terms of the separated parameter A introduced by
Henrici,

. (1.19)

for an n-connected domain D bounded by the circles |z —ag| =, (K =1,2,...,n).

Necessary and sufficient conditions for absolute and uniform convergence of
the series have been found in [Akaza (1966)], [Akaza and Inoue (1984)] in terms
of the Hausdorff dimension of A(KC). This result is based on the study of the series
250:1 |Cj‘_2 .

After [Myrberg (1916)] it seemed that the opposite conjectures of Poincaré
and Burnside were both wrong. However, it was proved in [Mityushev (1998)]
that 6s-series converges uniformly for any multiply connected domain I with-
out any geometrical restriction that corresponds to Burnside’s conjecture. The
uniform convergence does not directly imply the automorphy relation, i.e., invari-
ance under the Schottky group of transformations, since it is forbidden to change
the order of summation without absolute convergence. But this difficulty can be
easily overcome by using functional equations. As a result, the Poincaré series
satisfies the required automorphy relation and can be written in each fundamen-
tal domain with a prescribed summation depending on this domain [Mityushev
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(1998)]. The study [Mityushev (1998)] is based on the solution to a Riemann—
Hilbert problem. First, the Riemann—Hilbert problem is written as an R-linear
problem which is stated as a conjugation problem between functions analytic in
the disks Dy, = {2 € C: |z —ag| < i} (k=1,2,...,n) and in D. Further, the lat-
ter problem is reduced to a system of functional equations (without integral terms)
with respect to the functions analytic in |z — ag| < r,. The method of successive
approximations is justified for this system in a functional space in which conver-
gence is uniform. Straightforward calculations of the successive approximations
yields a Poincaré type series (see for instance (3.40) in this paper).

2. Linear functional equations

2.1. Homogeneous equation

Let G be a domain on the extended complex plane whose boundary 0G consists
of simple closed Jordan curves. Introduce the Banach space C(OG) of functions
continuous on the curves of G with the norm || f|| = maxi<k<, maxaq |f(t)]. Let
us consider a closed subspace C4(G) of C(0G) consisting of the functions analyti-
cally continued into all disks G. Further, we usually take Ujl_ Dy and sometimes
D as the domain G (not necessarily connected). For brevity, the notation C 4 for
Ca (Up_yDy) is used.
Hereafter, a point w € D\ {oo} is fixed.

Lemma 2.1. Let given numbers vy, have the form vy := exp (—iuy) with ui € R.
Consider the system of functional equations with respect to the functions ¢y (z)
analytic in Dy,

ok (2) = —vg Z Vm [(bm (Z?m)) — Om (wz‘m)ﬂ y lz—ag] <rmp (B=1,2,...,n).

m#k
(2.1)
This system has only the trivial solution.

Proof. Let ¢ (2) (m =1,2,...,n) be asolution of (2.1). Then the right-hand part
of (2.1) implies that the function ¢, (2) is analyticin |z — ag| < 7, (K =1,2,...,n).
Introduce the function

V==Y v [¢m (#my) = 9m (wzm))] :

m=1
analytic in the closure of . Then the functions 1, ¢y, satisfy the R-linear boundary
conditions

vt () = 6k (6) — on (8) + on (wiyy ), [t —anl =rp, k=1,...,m,
One can write the later relations in the following form:
Revpp (t) = ¢, |t —ar| =1, k=1,...,n, (2.2)
2Im ¢y (1) =Imvpp (B) +di, [t —agl =71k, k=1,...,n. (2.3)
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Here ¢y, (w?k)) = ¢ + idy,. One may consider equalities (2.2) as a boundary value
problem with respect to the function ¢ (z) analytic in D and continuous in its
closure, i.e., ¥ € C4(D). The real constants ¢, have to be determined. We prove
that the problem (2.2) has only constant solutions: 1 (z) = ¢, ¢x = Revge. De-
note by ¢ (D) := {g €eC:2eD, c=4 (z)} the image of D under mapping . It
follows from the Boundary Correspondence Principle for conformal mapping that
the boundary of ¢ (D) consists of the segments Revys = ¢ (k=1,2,...,n). But
in this case the point ¢ = co € ¥ (D) corresponds to a point of D. It contradicts
boundedness of the function v (z) in the closure of D. Hence, ¢(z) = constant and
equalities (2.3) imply that ¢y (¢) = constant [Gakhov (1977)]. Using (2.1) we have
¢r (2) =0.

The lemma is proved. (|

2.2. Non-homogeneous equation

Lemma 2.2. Let h € C4, |vg| = 1. Then the system of functional equations

ok (2) = =g Z Vm [(bm (Z?m)) — Om (wz‘m)ﬂ + hi (2),

m#k (2.4)
|z —ap| <rp (k=1,2,...,n),
has a unique solution ® € Cy. Here ®(2) = ¢p(2) in |z—ax| < 1, k =
1,2,...,n. This solution can be found by the method of successive approrimations.

The approximations converge in C 4.

Proof. Rewrite the system (2.4) on Ty, in the form of a system of integral equations

1 1 1
O () =~V Y vy | on (@) ( T ) )

ik T tm) T W
[t —ar|=rr (k=1,2,...,n).

The orientation on T, leaves D, to the left. The system (2.5) can be written as
an equation in the space C (Up_, Ty):

& =AD + h. (2.6)

The integral operators from (2.5) are compact in C (T} ); multiplication by v, and
complex conjugation are bounded operators in C. Then A is a compact operator
in C. Since ® is a solution of (2.6) in C, hence ® € C4 (see Pumping principle from
[Mityushev and Rogosin (2000)], Sec. 2.3). This follows from the properties of the
Cauchy integral and the condition h € C4. Therefore, equation (2.6) in C and
equation (2.4) in C 4 are equivalent when h € C 4. It follows from Lemma 2.1 that
the homogeneous equation ® = A® has only a trivial solution. Then the Fredholm
theorem implies that equation (2.6) or the system (2.4) has a unique solution.
Let us show the convergence of the method of successive approximations. By
virtue of the Successive Approximation Theorem (see [Krasnosel’skii et al. (1969)]
and [Mityushev and Rogosin (2000)], Sec. 2.3) it is sufficient to prove the inequality
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p(A) < 1, where p(A) is the spectral radius of the operator A. The inequality
p (A) < 1 is satisfied if for all complex numbers A such that |A| < 1, equation

d=)Ad

has only a trivial solution. This equation can be rewritten in the form
oK (2) = =g, Z Vm [(bm (zzkm)> — &m (wzkm)>] , 2 —ag] < 7 (2.7)
m#k

Consider the case |A| < 1. Introduce the function, analytic in the closure of D,

P(z)=—A Z Vm ((bm (zzkm)> — Om (w?m)>> :
m=0
Then ¢ (z) and ¢, (z) satisfy the R-linear problem
l/kw(t) = ¢ (t) — Ak (t)+7k, |t—ak\ =re, k=1,2,...,n,

where v, 1= Ay, (wz‘k)) It can be written in the form

vEo (t) = ¢k (t) — APk (t) + vk — vap(00), [t —ak| =1k, k=1,2,...,n, (2.8)

where 1g(z) = ¥(2) — 1(c0). Theorem 1.1 implies that problem (2.8) has the
unique solution

Yo(x) =0, du(z) = ”k¢(mfAT2A(Vlk T g
Hence, ¢y, (z) = constant. Then (2.7) yields ¢y (2) = 0.

Consider the case || = 1. Then by substituting wy (2) = ¢ (2) /V/A the
system (2.7) is reduced to the same system with A = 1. It follows from Lemma 2.1
that wy (2) = ¢r (2) = 0. Hence, p (A) < 1.

This inequality proves the lemma. 0

n.

3. Schwarz operator

3.1. Harmonic measures

In the present section the number s is chosen from 1,2,...,n and fixed. The
harmonic measure as (2) of the circle T with respect to 9D is a function harmonic
in D, continuous in its closure, satisfying the boundary conditions

as (t) =0k, [t —ag| =7k, k=1,2,...,n, (3.1)
where §4 is the Kronecker symbol. The functions oy are infinitely R-differentiable
in the closure of D (see [Mityushev and Rogosin (2000)], Sec. 2.7.2). Using the

Logarithmic Conjugation Theorem [Mityushev and Rogosin (2000)] we look for
o (z) in the form

as(z) =Red (2) + zn:Amln\z—am\—i—A, (3.2)

m=1
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where A,, and A are real constants,

Zn: A = 0. (3.3)
m=1

The later condition follows from the limit in (3.2) as z tends to infinity. Using the
boundary condition (3.1) and the representation (3.2) we arrive at the following
boundary value problem:

Reg (t)+ Y AmInft —ar| + A =6, [t — ar| = rx. (3.4)

m=1

This problem is equivalent to the R-linear problem (see Introduction)

O(t) =k (t) — o () + [ (t), [t —ak| =71, k=1,2,...,n, (3.5)
where the unknown functions ¢ € C4(D), ¢ € Ca(Dy),
¢ (w) =0, (3.6)
fe(2) =05k — A— Aglnrg — Z ApIn(z — ap,), z € Dy. (3.7)
m#k

The branch of In (z — a,,) is fixed in such a way that the cut connecting the points
z = a,, and z = oo does not intersect the circles Ty for & # m and does not pass
through the point z = w. The function fj (z) satisfies the boundary condition

Re fi (t) == 051, — A — ZAmln\t—am\, |t — ar| =7k

m=1

and belongs to C4 (Dy).

Remark 3.1. More precisely the functions ¢, ¢, and fj are infinitely C-differenti-
able in the closures of the domains considered.

Let us introduce the function

012+ S |0 (21) = 0 ()| = 00 (1) + 1.2).
P (2) = |z —ag| <7,
6+ S [0 (41) = 0 ()] 2 €2
Calculate the jump across the circle Ty,
Ap =0T (t) - (1), t € Ty,

where ®F (¢) := lim, ¢ ,ep P (2), @~ (¢) := lim,_ys zep, P (2). Using (3.5), (3.7)
we get A = 0. It follows from the Analytic Continuation Principle that & (z)
is analytic in the extended complex plane. Then Liouville’s theorem implies that
® (z) is a constant. Using (3.6) we calculate ®(w) = 0, hence ®(z) = 0. The
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definition of ® (2) = 0 in |z — ax| < 7k yields the following system of functional
equations:

AOEEDY [¢m (1) — #m (w;‘m))] S+ A+ Aplnry,
m#k

+ZA z—am)+¢k< ) |z — ak| < ry,

m#k

(3.8)

with respect to the functions ¢ (2) € C4(Dg). The branches of logarithms are
chosen in the same way as in (3.7).

The system of functional equations (3.8) is the main point to construct the
harmonic measure «; via the analytic function ¢(z) by formula (3.2). If ¢ (2) are
known, the required function ¢(z) has the form

6(2) = - zn: [d)m (1) = &m (w{m)ﬂ , 2 € DUAD. (3.9)

m=1

It is convenient to represent ¢ (z) in the form
0 m
¢/€( ( ) + Z A’I’TLSDI(C ) 7 (31())

where go( )( ) satisfies

oV ()= -y {@52) (zzkm)> O (wé‘m)} b+ A+ Aglnr,  (3.11)
m#k

+ Z ApIn(w — am) + ¢r (w{k)>, |z —ap| <rg, k=1,...,n,
m#k

@Ecm) (2) satisfies

A == X [l () — A0 ()| + B

k1 £k — m (3.12)

lz—ap| <rg, k=1,....n (m=1,...,n).
n (3.12), n systems of functional equations are written, m is the number of the
system, 0}, = 1 — O, where i, is the Kronecker symbol. It is assumed that the

constants A, Ay and ¢ (wzkk)) are fixed in (3.11). The values of these constants

will be found later. According to Lemma 2.2, functional equations (3.11)—(3.12) can
be solved by the method of successive approximations. The method of successive
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approximations applied to (3.12) yields

m m k) — Gm
o™ () =6, In b — 3 6m k) (3.13)
R 7y (kl) —O0m
— am
£33 A T
1k ko#k: (kakl) —O0m

where the sum >  contains the terms with k; = 1,2,...,n; k; # kj_1.
kj#kj—1

By virtue of Lemma 2.2 with v,, = 1 the series (3.13) converges uniformly in
|z — ag| < ri. It follows from (3.11) that gb;co) (z) (k=1,2,...,n) are constants,
since the zeroth approximation is a constant and the operator from the right-hand
side of (3.11) produces constants.

One can see from (3.9) that the constants <p§€0) (z) do not impact on ¢ (z),
hence using (3.10) we have

Z A, Z[ (m>( >—<p,§m> (wm)} : (3.14)

Substitution of (3.13) into (3.14) yields

n n o n n 2 — Qm,
= _ Ay 61 A, 5(7n)1 Z(k1k)
6= =Y An > Gl Y A3 S S
m=1 k=1 (k) ~4m 2 k=1 k1 #k (k1K)
n n am
Y AT Y T cpuon.
m=1 k=1 ki £k karks w(kzklk) — m
(3.15)
Using the properties of ¢}, one can rewrite (3.15) in the form
” *k Z(klk am
= =2 Ay I o D S S JRt
ol A Wi T Om o o i gmm Wik T Om (3.16)

n n ¥ —a

S 4,33 Y m R eDuUaD.
m=1 k=1 k1 £k katkr,m  Llkakik) — Om

In order to write (3.16) in more convenient form we use the following:

Lemma 3.2. There holds the equality

S0 Y AnRekkemk = > o > > Am Rk k-

k=1ki#k ks#ks—1,m ki#m ka#k1  ks#ks—1 k#ks
(3.17)
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Proof. Tt is sufficient to demonstrate that both parts of equality (3.17) contain
the same terms. First, replace k1ks ... ks by ksks—1 ... k1 in the right-hand part of
(3.17) which becomes

Z Z Z ZAmRmksks,lmklk- (318)
ks#m ks—17ks k1#ks k#ky

The left-hand part of (3.17) can be written as the sum

Z Z Z 6k1k6k2k1 5;Csks—15;65mAmRmksks—ln~klk’ (319)

k=1ki=1 ks=1

where 6}, = 1 — 11, dii; is the Kronecker symbol. One can see that the sum (3.18)
written in the similar form (3.19) contains the same product of the complimentary
Kronecker symbols.

This proves the lemma. O

Applying Lemma 3.2 to (3.16) we obtain

n 22X — am
$(2)= - An > I ¥ (3.20)
m=1  ktm k) T Om
n zF
IR 3 3
ot mmign Wnk T 0m
n —an
D An Y > Yo i’“’”’“’ +or, 2€DUAID.
m=1 kit kothy kitks  Llkikak) — Gm
It can be also written in the form
2) =Y Amthm (2),
m=1
where
Wy — Qm, z¥ —a
(k) (klk m
Y (2) = In . +1n
kgz Z(k) — m kll:é[m kgl Wik, k) ~ m
(3.21)
— Qm
+m [T IT II ¢ Pliakar) +eo, 2€DUID,
kot katky ktko (ki kok) — Om
Let us rewrite (3.21) in terms of the group K,
I ¢9 )|, (3.22)

JEKm
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where
i (2)—am
i (w)—am

v (w)—am
75 (2)—am
The numeration on j in (3.22) is fixed with increasing level.

In order to determine the constants A and A,,, substitute z = wz‘k) in the

real parts of (3.8):
_ Z Re | pm <(w€k)>?m)> — VOm (wzm)ﬂ
m#k

— s + A+ Aplnrg + Z Amln‘wz‘k) —
m#k

, if level of «y; is even,

v (2) =
, if level of y; is odd.

(3.23)
aml, k=1,2,....n

The function ¢, has the form (3.13) and linearly depends on the unknown con-
stants A,,. The equalities (3.3), (3.23) generate a system of n + 1 linear algebraic
equations with respect to n+1 unknowns A, Ay, ..., A,. This system has a unique
solution, since in the opposite case it contradicts the uniqueness of the solution to
the Dirichlet problem.

Theorem 3.3. The harmonic measures have the form
= Z A [Retm, (2) + In|z — an|] + A, (3.24)

where Y, (2) is given in (3.22). The infinite product (3.22) converges uniformly
on each compact subset of D\ {oo}. The real constants A and A, are uniquely
determined by the system (3.3), (3.23)).

Proof. Exact formulae for harmonic measures were deduced in a formal way. In
order to justify them it is necessary to prove the change of the summation in (3.16)
to obtain (3.20).

Using the designations of Section 2, we write the series (3.13) in the form

P = Z A*h, (3.25)
k=1
where
_ — Qm
B = Gt " AR = 3 Gt
W= am klyék ' (k1) — Gm
(3.26)
— Gm
M= S Y s T
k1 £k kosthy Wikaky) — dm

It is possible to change the order of summation in each term A*h of the succes-
sive approximations which contains inversions only of the level k. Therefore, it is
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possible to change the order of summation in the series (3.15) in terms having the
same level. The series (3.20) is obtained from (3.16) by application of this rule.
This proves the theorem. O

Remark 3.4. The constants A and A,, depend on the choice of w.

Remark 3.5. The logarithmic terms in (3.24) can be included into infinite product
(3.21). Then (3.24) becomes

as (2) = Z A, In H \1/1,(,2) (z) | + Ao,
m=1

jEK,,U{0}
where Ag := A — Z:anl Ay In|w — ap| -

3.2. Exact formula for the Schwarz operator
Following the previous section we construct the complex Green function M(z, ()
and the Schwarz operator for the circular multiply connected domain ID. One can
find general properties of the Schwarz operator in [Mityushev and Rogosin (2000)],
[Mikhlin (1964)].

Let z and ¢ belong to the closure of D. The real Green function G(z,() =
g9(z,¢{) —In|z — (| is introduced via the function g(z, ) harmonic in D satisfying
the Dirichlet problem

with respect to the first variable. If G(z, () is known, the solution of the Dirichlet
problem

u(t)=f(@t), t—ak| =1 (k=1,2,...,n) (3.28)
has the form
1 < oG
wz) =, ; Q) g, (= 0de, (3.:29)

where v is the outward (in sense of orientation) normal vector at the point ¢ € OD.
The complex Green function M(z,() is defined by the formula

M(z,¢) = G(2,¢) +iH(z,(), (3.30)

where the function H(z,() is harmonically conjugated to G(z,() on the variable

z. It has the form : s 50
H(z,¢) :/ﬂ —8yd:£—|— 6xdy

with z = z + iy.
Introduce the Schwarz kernel (see [Mityushev and Rogosin (2000)], Sec. 2.7.2)

0
7(:,0)= 0 (2,0), CeD. (3.31)

In accordance with (3.28)—(3.31) the function

R =5, 3 [ TOTG O (3.32)
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satisfies the boundary value problem
ReF(t) = f(t), t—ax|=rr (k=1,2,...,n). (3.33)

Here u(z) from (3.29) is the real part of the analytic function F(z) having in
general multi-valued imaginary part in the multiply connected domain D. If we
are looking for single-valued F'(z) by (3.33), we arrive at the Schwarz problem in
accordance with the terminology introduced in our Introduction.

We use the representation for the Green function (see [Mityushev and Rogosin
(2000)], Sec. 2.7.2)

M(z,¢) = )+ Z ap(O)In(z — ag) — In(¢ — 2) + A(C), (3.34)

where «, is a harmonic measure of D, A({) is a real function in ¢. The point w
and the branches of In(z — a) are fixed as in the previous section. Using (3.31),
(3.34) we obtain

OMp

7.0 =50 0+ X Ome—an - 1B 0. @)

m=1

The function My(z,¢) is infinitely C-differentiable in the closure of D in z and
satisfies the boundary value problem which follows from (3.27) and (3.30),

Mo(t,¢) + Y ax(¢) In(t — ar) —In(¢ — 1) + A(Q)
k=1
|t_ak‘ =Tk, k= 172a"'an; MO(waC) =0.

Re =0,

(3.36)

The problem (3.36) has a unique solution. It is reduced to the following system of
functional equations:

HOEEDY [¢>m (4y) = O (w{m))} “In(¢—2)+ 4

m#k

+ a(Q)Inre + Z am(Q)In(z — am) + o (w?k)>7 (3.37)

m#k
|z —ap| <rg, k=1,...,n

where ¢, (2) belongs to C4(Dy) and C-infinitely differentiable in the closure of Dy,.
Here ( is considered as a parameter fixed in the closure of D. The required function
My(z, () is related to the auxiliary functions ¢y (z) by equality

Zn: [ ( <’€>> (w?m)} , 2 € DUID\ {C}. (3.38)

k=1
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In order to solve (3.37) we consider two auxiliary systems of functional equations

() = = > (W () = Won (w3)]| + A+ @ () Iy

m#k
+ Z am(OIn(z — am) + dm (w{k)>,
m#k
Qk(z) =— Z [Qm (zx) — Qm (wﬁn)} —In(¢—2), z—ar| <rg, k=1,...,n.
m#k

The first system coincides with the system (2.5) (v = 1), and thus can be solved
by the method of successive approximations (cf. Lemma 2.2). Let us consider the
second system. If |( — z| < r for some s, the right-hand part of the second system
—In(¢{—z) does not belong to C4(IDs). But by introducing a new unknown function
ng)(z) = Q4(2) — In(¢ — 2) we get an equation in the space C4(Ds). Therefore,
the method of successive approximations can be applied to the second system too,
and

— Qm z* — Qm
RSN LRI AR DI SeRIs A
m#k (k) Am ) 2k mek, Wik, )y — Am
z7 —
T3 Y aw@m YT (330)
k1 £k kok1 mks Wikokik) — dm
C wi
Qe (25) — Qe (w}) = RIS SIRCEINE Sl SRV D
C (k) k1#k (klk) k1 £k ko#k, C (kgklk)
+--, 2€DUID. (3.40)

The series (3.39), (3.40) converge uniformly in every compact subset of DUOD\ {(}.
We have ¢y, (2) = ¥i(z) + Qx(2), hence the values

b (2;) — O (wi) = Wi (27) — Wi (wip) + Qg (27) — Qe (w]) (3.41)

are completely determined. It follows from (3.38) that

Mo(2,¢) = > am(O)vhm(2) — w(2,Q),

m=1

where the functions ©,,(z) have the form (3.21) or (3.22 ), a,,({) are given in
Theorem 3.3,

w(Z,C):hl(ﬁ C_ (k ) H H C (klk) H H H C Z(kzklk

k 1C w(k) k=1k1#k (klk) k= 1k17£kk27£k1 (kgklk)
(3.42)
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This infinite product can be represented in the form
z,¢) zlnnwj(z,g), (3.43)
j=1

where
S
—; (w)?
Wiz, =9
¢=vi(2)”
In order to find A(C) we substitute w(, in the real part of (3.37) and obtain

_ mZ#kRe m ((wzkk)>:m)) — ém (w?m))] —1In ‘C - wzkk)‘ + A(0)

if level of ; is even,

if level of ; is odd.

(3.44)
+ ap(Q) Inrg + Z am(¢)In ’w’{k) —aml|, k=1,...,n.
m#k
The harmonic measures satisfy the equality
> am(@) =1 (3.45)
m=1

One can consider (3.44), (3.45) as a system of n+ 1 real linear algebraic equations
with respect to n + 1 real unknowns «a;(¢), @2(¢),..., an(¢), A({). The systems
(3.44), (3.45) and (3.3), (3.23) have the same homogeneous part. Therefore, the
system (3.44), (3.45) has a unique solution We may at the beginning look for the
complex Green function M (z,() with undetermined periods ay(¢)/2m, find a(¢)
from (3.44), (3.45) and after assert that ay(¢) is a harmonic measure. In order to
determine A((), we fix for instance k = n in (3.44) and obtain

Z Re | éum (( (n)> ) = 0 (W) | + 10 |C = iy
(3.46)
—ar(Q)lnrg — Z am(€) In ‘w?k) — Q| ,
m=1
where [(ﬁm (zz‘m)) — bm (wz‘m)ﬂ has the form (3.39 ), (3.40), (3.41).
The function (3.32) is single-valued in D if and only if
- oo
S f© oy (Qdo =0, m=1,2,....n. (3.47)
k=1"Tk v

Note that one of the relations (3.47) follows from the other ones. For instance, let
(3.47) be valid for m =1,2,...,n — 1. Then ( 3.47) for m = n is fulfilled, since

n n—1 n
> i f<<>a§‘ " ZZ ao‘;"(odo:o.
k=1 ke

m=1 k=1
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Here the identity (3.45) is used. With the help of (3.35) the single- and the multi-
valued components of the Schwarz operator can be separated:

T(z,¢) = Ts(2,€) + T (2, ),

720 = 32 207 (O [ (2) + 10 = ).
m=1
Tn(e,0) = G50 = Lo+ G (0

We now proceed to calculate the normal derivatives in the later formulae.
One can see that

af 1 |of e \>Oof B
8l/da__i [8C+<C—ak> 8(]617_, |C—ak|—rk, (3.48)

for any f € C1(0D). Recall that we deal with the outward normal to D. In order
to apply (3.48) to w(z@) we find from (3.42) that

1
k=1 k1#k (klk) (k1k)
1
+zzzz( SR o
(kgkzklk)

k=1 k1#k ko#k1 ka#ks #(kskakik)
= 1
"
) (3.49)
; (C Yilw) ¢~ ’rj(Z))
where the terms in the later sum are ordered due to increasing even level. We also
have
1 1
(et e
j=1 C_F)/j(z) C_Vj(w)

where elements «y; have the odd level. Substituting (3.49), (3.50) into (3.35), (3.32)
we arrive at the following

Theorem 3.6. The Schwarz operator of D has the form

1 n el " 1 _ 1
¢(z):2m~2 ka(C){Z |:C_'7j(w) C—%‘(ZJ

1 1 1
— — d .
C— (2 <—mme <—z} ¢

IR dA " ,
+ - I;/Tk f(Q) v (C)da—i—mz::lAm In(z — am) + Y (2)] +ic,
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where
1 Zn o,
= == 1 2 “ e

A(C) has the form (3.46), The functions am () and ¥ (2) are derived in Theorem
3.3, ¢ is an arbitrary real constant, Z/ contains 7y; of odd level, Z” — of even level.
The series converges uniformly in each compact subset of DU ID\ {oo} .

The single-valued part of the Schwarz operator can be determined by solution
of the modified Dirichlet problem (see [Mityushev and Rogosin (2000)], Sec. 2.7.2):
Reo(t) = f(t)+ck, t €Ty, k=1,2,...,n, (3.52)

where a given function f € C(9D), ¢ are undetermined real constants. If one of
the constants cj is fixed arbitrarily, the remaining ones are determined uniquely
and ¢ (z) is determined up to an arbitrary additive purely imaginary constant (see
[Mityushev and Rogosin (2000)], Sec. 2.7.2). Thus, we have

Theorem 3.7. The single-valued part of the Schwarz operator of D corresponding
to the modified Dirichlet problem (3.52) has the form

1= g [, 1€ e i"[c—imw)‘c—&w]
()%

=1

1 0A ,
ty ; | J(© g, (Qdo +is.

One of the real constants cy, can be fized arbitrarily, the remaining ones are deter-
mined uniquely from the linear algebraic system
n

Z/T (f(¢) +cx) agm(g)dazo, m=12,...,n—1. (3.54)

14
k=1

1 1
- d .
= (2) C—vj(w)] c-a (% B

4. R-linear problem

4.1. Integral equations

There are two different methods of integral equations associated to boundary value
problems. The first method is known as the method of potentials. In complex
analysis, it is equivalent to the method of singular integral equations [Gakhov
(1977), Muskhelishvili (1968), Muskhelishvili (1966), Vekua (1988)]. The alternat-
ing method of Schwarz can be presented as a method of integral equations of
another type [Mikhlin (1964), Mikhailov (1963)]. Let Ly = 0Dj be Lyapunov’s
simple closed curves. It is convenient to introduce the opposite orientation to the
orientation considered in the above sections. So, it is assumed that each Lj leaves
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the inclusion Dy on the left. In the present section, we discuss the following R-
linear problem corresponding to the perfect contact between components of the
composite with the external field f(t),

0 (1) = or(t) — pror(t) — f(t), te€ Ly (k=1,2,...,n). (4.1)
Here, the contrast parameter pp = ’\”3\\ is introduced via the conductivity of the

host A and the conductivity of the kth inclusion Ag. Introduce a space H(DV)
consisting of functions analytic in DT = U}_, D}, and Hoélder continuous in the
closure of Dt endowed with the norm

w(t1)] — w(ts)] (4.2)

)

llw]| = sup |w(t)] + sup N
teL thaelL  |t1 — o]

where 0 < a < 1. The space H (D) is Banach, since the norm in H#(D™) coincides
to the norm of functions Hélder continuous on L (inf on DT U L in (4.2) is equal
to inf on L). It follows from Harnack’s principle that convergence in the space
H(D™) implies uniform convergence in the closure of D*.

For fixed m introduce the operator

Anflzy= L [ SO o p (4.3)

2mi Jy, t—z

In accordance with Sokhotskij’s formulae,

o 1 1 f(t)dt
Anf(Q) = lim Anf(2) = oS+, [T et )

Equations (4.3)—(4.4) determine the operator A, in the space H(D,,).
Lemma 4.1. The linear operator A, is bounded in the space H(Dp,).

The proof is based on a definition of the bounded operator ||A,,, f|| < C||f]|
and the fact that the norm in H(D,,) is equal to the norm of functions Holder
continuous on L,,. The estimation of the later norm follows from the boundness
of the operator (4.4) in Holder’s space [Gakhov (1977)].

The lemma is proved.

The conjugation condition (4.1) can be written in the form

@k(t)_@_(t) :Pka(t)+f(t)a te Ly (k: 17277n) (45)
A difference of functions analytic in D¥ and in D is in the left-hand part of the
later relation. Then application of Sokhotskij’s formulae yield

2m/ dt+f(), seDp(k=1,2,....n),  (4.6)

where the functlon

fk(z):m)\k—k)\ Z/ t—zdt

is analytic in Dy and Holder continuous in its closure.
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The integral equations (4.6) can be continued to Ly, as follows:

=3 pm [¢k2(z) Pl /Lm o0y

m=1

+ fe(z), z€ Ly, (k=1,2,...,n).

(4.7
One can consider equations (4.6), (4.7) as an equation with linear bounded oper-
ator in the space H(DT).
Equations (4.6), (4.7) correspond to the generalized method of Schwarz.
Write, for instance, equation (4.6) in the form

or(2)— pk,/ (pk() 2m/ dt+f( ), z€ Dy (k=1,2,...,n).

21 S, t—z

(4.8)
At the zeroth approximation we arrive at the problem for the single inclusion Dy
(k=1,2,...,n),

on(z) — 2'0;/ t_( Vit = fu(2), = € Dy (4.9)

Let problem (4.9) be solved. Further, its solution is substituted into the right-
hand part of (4.8). Then we arrive at the first-order problem etc. Therefore, the
generalized method of Schwarz can be considered as a method of implicit iterations
applied to integral equations (4.6), (4.7).

In the case of circular domains the integral term from the left-hand part of
(4.8) becomes a constant:

Pk./ @k(t)dt:pkwk(o)a

2mi Jp, t—2
since @ (t) is analytically continued out of the circle Ly.

Remark 4.2. An integral equation method was proposed in Chapter 4 of [Mityu-
shev and Rogosin (2000)] for the Dirichlet problem. A convergent direct iteration
method for these equations coincides with the modified method of Schwarz. How-
ever, the integral terms of this method contain Green’s functions of the domains Dy,
which should be constructed. One can obtain similar equations by application of
the operator Sk_1 to both sides of (4.8), where the operator Sy, solves equation (4.9).
4.2. Method of successive approximations

We use the following general result.

Theorem 4.3 ([Krasnosel’skii et al. (1969)]). Let A be a linear bounded operator
in a Banach space B. If for any element f € B and for any complex number v
satisfying the inequality |v| < 1 equation

r=vAz+ f (4.10)
has a unique solution, then the unique solution of the equation
x=Ax+f (4.11)
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can be found by the method of successive approximations. The approzimations
converge in B to the solution

T = iAkf. (4.12)
k=0

A weaker form of this theorem, valid for compact operators, is used in the
proof of Lemma 2.2. Theorem 4.3 can be applied to equations (4.6), (4.7).

Theorem 4.4. Let |pi| < 1. Then the system of equations (4.6), (4.7) has a unique
solution. This solution can be found by the method of successive approximations
convergent in the space H(DT).

Proof. Let |v| < 1. Consider equations in H (D),

_szm/ dt+f(), ceDp(k=1,2....n). (4.13)

Equations on Ly look like (4.7).
Let ¢k (2z) be a solution of (4.13). Introduce the function

o(t) = ¢r(t) — vorpe(t) = fu(t), t€Lp(k=12,...,n) (4.14)
Calculate the integral

L[ o) ~ 1 / Pm(t) = Vpm@m(t) = fm(t)
= t = t Dy..
2m'/Lt—zd mz::lm . t— dt, 2 € Di

(4.15)
Taking into account (4.13), formulae

1 om (1) or(t)
27”,/m =0, mtk, Z/Lk 200 = i), ce Dy (116)
and analogous formulae for f,,(2), we obtain I = 0. The latter equality implies that
©(t) is analytically continued into D. In accordance with Corollary to Theorem
1.1, the R-linear problem (4.14) has a unique solution. This unique solution is the
unique solution of the system (4.13).

Theorem 4.3 yields convergence of the method of successive approximations
applied to the system (4.13).

This completes the proof of the theorem. O

5. Conclusion

Though the method of integral equations discussed in Section 4.2 is rather a numer-
ical method, application of the residua for special shapes of the inclusions trans-
forms the integral terms to compositions of the functions. Therefore, at least for
the boundaries expressed by algebraic functions, one should arrive at the functional
equations. An example concerning elliptical inclusions is presented in [Mityushev
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(2009)]. This approach can be considered as a generalization of Grave’s method
reviewed in [Apel’tsin (2000)] to multiply connected domains.

In order to understand the place of the convergence results obtained in this
paper, we return to Section 1.2. It was established in the previous works that for
|b(t)] < |a(t)| the problem has a unique solution. If the stronger condition (1.11)
is fulfilled (always S, > 1), this unique solution can be constructed by the ab-
solutely convergent method of successive approximations. Absolute convergence
implies geometrical restrictions on the geometry which can be roughly presented
as follows. Each inclusion Dy is sufficiently far away from other inclusions D,
(m # k). Only after the results presented in Section 4 of the present paper does
the situation become clear and simplified. In the case (1.10) the method of suc-
cessive approximations can be also applied, but absolute convergence is replaced
by uniform convergence. The same story with convergence repeats for other meth-
ods and problems. In all previous works beginning from Poincaré’s investigations,
i.e., the Schwarz operator, the Poincaré series, the Riemann—Hilbert problem, the
modified alternating Schwarz method etc., all the relevant problems were studied
by absolute convergent methods under geometrical restrictions. The main result of
the present paper is based on the modification of these methods and study of the
problems by uniform convergence methods. This replacement of absolute conver-
gence by uniform convergence abandons all previous geometrical restrictions and
yields solution to the problems and convergence of the methods for an arbitrary
location of non-overlapping inclusions.

This complicated situation concerning absolute and uniform convergences
can be illustrated by a simple example. Let the almost uniformly convergent series
> (n—2)72 (2 ¢ N) be integrated term by term,

e 1 - 1 1
A, ;(n—t)Q dt_;(n—z n—w>'
One can see that this series can be convergent if and only if w # oco. This unlucky
infinity is sometimes taken as a fixed point in similar investigations by specialists
in complex analysis (see for instance Michlin’s study [Mikhlin (1964)] devoted to
convergence of Schwarz’s method).

For engineers it is interesting to get exact and approximate formulae for
the effective conductivity tensor. One can find a description of such formulae
based on the solution to the problems discussed in the present paper in the survey
[Mityushev et al. (2008)].
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Abstract. The idea of an algebraic-analytic approach to equations of mathe-
matical physics means to find a commutative Banach algebra such that mono-
genic functions with values in this algebra have components satisfying to given
equations with partial derivatives.

We obtain here a constructive description of monogenic functions tak-
ing values in a commutative algebra associated with a two-dimensional bi-
harmonic equation by means of analytic functions of complex variables. For
the mentioned monogenic functions we establish basic properties analogous
to properties of analytic functions of complex variables: the Cauchy integral
theorem and integral formula, the Morera theorem, the uniqueness theorem,
and the Taylor and Laurent expansions. Similar results are obtained for mono-
genic functions which take values in a three-dimensional commutative algebra
and satisfy the three-dimensional Laplace equation.

In infinite-dimensional commutative Banach algebras we construct ex-
plicitly monogenic functions which have components satisfying the three-
dimensional Laplace equation. We establish that all spherical functions are
components of the mentioned monogenic functions. A relation between these
monogenic functions and harmonic vectors is described.

We establish that solutions of elliptic equations degenerating on an axis
are constructed by means of components of analytic functions taking values in
an infinite-dimensional commutative Banach algebra. In such a way we obtain
integral expressions for axial-symmetric potentials and Stokes flow functions
in an arbitrary simply connected domain symmetric with respect to an axis.
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1. Algebras associated with the Laplace equation

1.1. Spatial stationary potential solenoid vector field

Consider a spatial stationary vector field defined by means of the vector-function
V = V(z,y,z) of the Cartesian coordinates x,y, z. The vector V is defined by
means of three real scalar functions vy := vi(z,y, 2), va = va(x,y,2), v3 =
v3(x,y, z) which give its coordinates in the point (x, y, 2), videlicet: V = (v1, va, v3).

Defining a potential solenoid field in a simply connected domain @ of the
three-dimensional real space R?, the vector-function V satisfies the system of equa-
tions

divV =0, rot V=0, (1.1)
that we rewrite also in expanded form:
81}1 81}2 81)3
=0
Ox + Oy + Oz ’
81}3 _ 81}2 -0
0 0z
4oz (1.2)
81}1 _ 81}3 -0
oz oz
8’[)2 _ 8’[)1 -0
oxr oy
Then there exists a scalar potential function u(x,y, z) such that
Ju Ou Ou
V= du =
sradu <8x’8y’82) ’
and u satisfies the three-dimensional Laplace equation
02 0? 0? )
Asu(x,y,z) = + + u(x,y,z)=0. 1.3
e D)= (ot oot o )02 13)

Doubly continuously differentiable functions satisfying equation (1.3) are
called harmonic functions, and solutions of the system (1.1) are called harmonic
vectors.

Every harmonic function u(z,y, z) generates a harmonic vector V = gradu,
and the coordinates of vector V = (v1,v9,v3) are solutions of (1.3).

1.2. A relation between the two-dimensional Laplace equation
and the algebra of complex numbers

An important achievement of mathematics is the description of plane potential
fields by means of analytic functions of a complex variable.

A potential u(z,y) and a flow function v(z,y) of plane stationary potential
solenoid field satisfy the Cauchy—Riemann conditions

Ou(x,y) _ Ov(z,y) Ou(z,y) _ Ov(z,y)

Ox oy Oy oxr
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and they form the complex potential F'(z+iy) = u(z,y)+iv(x,y), being an analytic
function of complex variable 2 4 iy. In turn, every analytic function F(x + iy)
satisfies the two-dimensional Laplace equation

0’F  9°F
= + =F'(z+iy) (1*+i*) =0

pur + gy = F@ i) 0240
owing to the equality 12 4 2 = 0 for the unit 1 and the imaginary unit ¢ of the
algebra of complex numbers.

1.3. Attempts to find an algebra associated with the three-dimensional Laplace
equation

Effectiveness of analytic function methods in the complex plane for researching

plane potential fields has inspired mathematicians to develop analogous methods

for spatial fields.

Apparently, W. Hamilton (1843) made the first attempts to construct an
algebra associated with the three-dimensional Laplace equation (1.3) in the sense
that components of hypercomplex functions satisfy (1.3). However, Hamilton’s
quaternions form a noncommutative algebra, and after constructing the quaternion
algebra he made no attempt to construct any other algebra (see [1]).

1.4. Harmonic triads in commutative algebras. Harmonic algebras

Let A be a commutative associative Banach algebra of a rank n (3 < n < 00) over
either the field of real numbers R or the field of complex numbers C. Let {eq, e, e3}
be a part of the basis of A and E3 := {¢ := we1 + yea + ze3 : x,y,z € R} be the
linear envelope generated by the vectors ey, ez, e3.

A function ® : Q¢ — A is analytic in a domain ¢ C Ej3 if in a certain
neighborhood of every point (s € Q¢ it can be represented in the form of the sum
of convergent power series with coefficients belonging to the algebra A:

Q)= (C—G)F, e €A (1.4)
k=0

It is obvious that if the basic elements ey, e2, e3 satisfy the condition
el+es+e3=0, (1.5)
then every analytic function ® : Q¢ — A satisfies equation (1.3), because
Az®(C) =) (e +e2+e3)=0, ¢ = ze1 + yes + zes, (1.6)
where ®”(() can be obtained by a formal double differentiation of the series (1.4),
e, @7(0)= 3 k(k—T)a (- )

We say that an algebra A is harmonic (see [2-4]) if in A there exists a triad
of linearly independent vectors {ei, es, €3} satisfying the equality (1.5) provided
that e? # 0 for k = 1,2,3. We say also that such a triad {e1, 2, e3} is harmonic.
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P.W. Ketchum [2] considered the C. Segre algebra of quaternions [5] in its
relations with the three-dimensional Laplace equation. Indeed, in the Segre alge-
bra of quaternions there is the unit 1, and the multiplication table for the basis
{1,1,7,k} is of the following form:

P=42=—1, k=1, ij=k, ik=—j, jk=—i.
Therefore, there are harmonic triads, in particular: e; = v/2,es = i,e3 = j.

K.S. Kunz [6] developed a method for a formal construction of solutions (1.3)
by using power series in any harmonic algebra over the field C.

1.5. Differentiability in the sense of Gateaux. Monogenic functions

I. P. Mel'nichenko [7] noticed that doubly differentiable, in the sense of Gateaux,
functions form the largest class of functions ¢ satisfying identically the equality
(1.6), where ®” is the Gateaux second derivative of the function ®.

We say that a continuous function ® : Q¢ — A is monogenic in a domain
Q¢ C B3 if @ is differentiable in the sense of Gateaux in every point of €, i.e., if
for every ¢ € Q¢ there exists an element ®'(¢) € A such that

lim (®(¢ +eh) —®(C)) et = hd'(¢) Vhe Es. (1.7)
e—0+0

Thus, if the basic elements eq, e, e5 satisfy the condition (1.5), then every
doubly differentiable, in the sense of Gateaux, function ® : 0 — A satisfies the
equality (1.6) in the domain Q. In turn, if there exists a doubly differentiable, in
the sense of Gateaux, function ® : Q. — A satisfying the equality (1.6) and the
inequality ®”({) # 0 at least at one point ¢ := xey + yea + zes € ¢, then in this
case the condition (1.5) is satisfied.

I.P. Mel’'nichenko suggested an algebraic-analytic approach to equations of
mathematical physics, which means to find a commutative Banach algebra such
that differentiable, in the sense of Gateaux, functions with values in this algebra
have components satisfying the given equation with partial derivatives (see [4,
7]). Inasmuch as monogenic functions taking values in a commutative Banach
algebra form a functional algebra, note that a relation between these functions and
solutions of given equations with partial derivatives is important for constructing
mentioned solutions.

1.6. Three-dimensional harmonic algebras

The problem on finding a three-dimensional harmonic algebra A with the unit 1
was completely solved by I.P. Mel’nichenko [3, 4, 7]. In the paper [7] I.P. Mel’nichen-
ko established that there does not exist a harmonic algebra of third rank with a
unit over the field R, but he constructed a three-dimensional harmonic algebra
over the field C.
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Theorem 1.1 (I. Mel’nichenko, [7]). The commutative associative algebra A is har-
monic, if the multiplication table for the basis {e1, ea,e3} is of the following form:

er el = eg, k=1,2,3;

1 i, 7
C2€2=—, €1, (sinw) eg + 5 (cosw) ez,
) ) 1.8
ese3 = ;(COSW)€2+;(SiHUJ)€3, (1.8)
sert b (sinw)es - ! (cose)
= — n —
€3 €3 261 9 W) €ea 9 w)es,

where i is the imaginary complex unit and w € C.

Let {e1, e2,e3} be a harmonic basis in the algebra A with the multiplication
table (1.8). Associate with a set @ C R? the set Q¢ := {( = ze; + yea + ze3 :
({L‘,y,Z) € Q} in E3'

Theorem 1.2 (I. Mel’nichenko, [7]). Let A be a harmonic algebra with the multi-
plication table (1.8) for a basis {e1,e2,e3}. If a function @ : Q¢ — A is monogenic
in a domain Q¢ C Es, then the components Uy : Q@ = R, V, : Q = R, k=1,2,3,
of decomposition

w

3

D(xey + yes + ze3) = ZUk(gc,y,z) ek —l—iZVk(x,y,z) €k, (xz,y,2) € Q,
k=1 k=1

generate harmonic vectors Vq := (Uy, —% Us, —é Us), Vo := (W1, —% Va, —% V3).

I. Mel’nichenko [3, 4] found all three-dimensional harmonic algebras and de-
veloped a method for finding all harmonic bases in these algebras.

Note that there exist only four commutative associative algebras of third
rank with unit 1 over the field C. If one chooses nilpotent and idempotent elements
generating these algebras, then the multiplication tables will be of the most simple
form.

Let A; be a semisimple algebra with idempotent elements in the basis
{Z1,73,73} and the multiplication table

=0, I3=T, 1Ii=T3, T\I,=TI3 =113 = 0.

Here 1 = Il —|—IQ —|—Ig
Other algebras contain radicals.
Let Ay be an algebra with basis {Z;,Zs, p} and multiplication table

TP =T, I3=1,, T)I,=0, p*=0, Tip=0, Tp=p.

Here 1 =7; + 7, and p is a radical of the algebra.
Algebras Az and A, with the basis {1, p1, p2} have no ideals generated by
idempotents and p; and po are radicals of these algebras.
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The multiplication table in the algebra Ag is of the form

pi=p2,  p3=0,  pip2=0.
The multiplication table in the algebra A, is of the form
pl=ps=pipa=0.
Theorem 1.3 (I. Mel’nichenko, [3]). The algebra A4 is not harmonic. The algebras

A1, Ag, A3 are harmonic.

All harmonic bases in the algebras Aj, Ao, A3 are described (see [4]). Note
that in the semisimple algebra A1, in particular, there exists the family of harmonic
bases constructed in Theorem 1.1.

In the algebra A, there exists the following family of harmonic bases:

e1 =1,
ez = i(sinw) Z; + i(cosw) Iy — (sinw) p,
es = i(cosw) Ty — i(sinw) Zo — (cosw) p,
and in the algebra Aj there exists the following family of harmonic bases:

61:1,

ez = isinw + (cosw) p1 + ¢ (cos (g - w)) P2,

. . (. ™
es =icosw — (sinw) p1 + ¢ (sm (6 —w)) 02,
where w € C (see [3, 4]).

2. Algebraic-analytic properties of monogenic functions
in the algebra A;
2.1. Harmonic bases in the algebra Ag
All harmonic bases in the algebra Az are described in Theorem 1.6 [4], videlicet,
the following statement is true:
Theorem 2.1. A basis {e1,ea,e3} is harmonic if decompositions of its elements
with respect to the basis {1, p1, p2} are of the form
e1 =1,
ez = n1 + Nap1 + N3p2, (2.1)
e3 = my + map1 + mspa2,

where ng and my for k = 1,2,3 are compler numbers satisfying the system of
equations

1+n2+m? =0,

ni1Ng + mimso =0, (22)

n3 +ma + 2(ninz + mims) =0
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and the inequality noms — nzms # 0, and moreover, at least one of the numbers in
each of the pairs (ni,n2) and (m1,me) is not equal to zero. Any harmonic basis
in As can be obtained as a result of multiplication of elements of harmonic basis
(2.1) by an invertible element of the algebra Aj.

For example, if ny =4, ny = i/2, n3 = m1 = 0, mg = —1, mz = —/3i/2,
then we have a harmonic basis {€?, €9, €3} with the following decomposition with
respect to the basis {1, p1, p2}:

i 0 V3
oP2 3= P
The algebra As has the unique maximal ideal Z := {A\1p1 +A2p2 : A1, X2 € C}
which is also the radical of As.
Consider the linear functional f : A3 — C such that the maximal ideal 7 is
its kernel and f(1) = 1. It is well known [8, p. 135] that f is also a multiplicative
functional, i.e., the equality f(ab) = f(a)f(b) is fulfilled for all a,b € As.

0

el =1, ey =i+ ipa. (2.3)

2.2. Cauchy—Riemann conditions for functions taking values in the algebra Ag

Let {e1, e2,e3} be a harmonic basis of the form (2.1).
Let Q be a domain in R? and ¢ = x + yes + ze3, where (z,y, z) € Q. Consider
the decomposition

3
@(C) :ZUk($,y,Z) €k, (24)
k=1
of a function ® : Q¢ — Ag with respect to the basis {e1, ez, e3}, where the
functions Uy : £ — C are differentiable in €2, i.e.,

Up(z + Az, y + Ay, z + Az) — Ug(z,y, 2)

_ aUk(fL',y,Z) 8Uk(x,y,z) 8Uk(x,y,z)
= 9 Az + ay Ay + Py

+ o (VA2 + (Ay2+(A2)2), (A0)? + (Ay)® + (A2)* = 0.

Az

It follows from Theorem 1.3 [4] that the function ® is monogenic in the domain
Q¢ if and only if the following Cauchy-Riemann conditions are satisfied in €2¢:
0® 0P od 0%

oy Oz 2 8 or (25)

2.3. A constructive description of monogenic functions taking values

in the algebra Ag
Below in Section 2, all stated results are obtained jointly with V.S. Shpakivskyi
(see also [9]).

Let {e1, e2,e3} be a harmonic basis of the form (2.1) and ¢ = x 4 yes + zes,
where z,y, z € R.
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It follows from the equality

_ 1 Noy + Moz
t-¢ "= 2y 5 P1
t—x—my—miz (t—z—n1y—mz)
N ngy + msz (noy + maz)?
(t—z—ny—miz)? (t—z—ny—mz)3 P2
VteC:t#x+ny+myz (2.6)

(see [4, p. 30]) that the element ¢ = = + yea + zeg € E3 is noninvertible in Ag if
and only if the point (z,y, z) belongs to the following straight line in R3:

I z+yRni +2z2Rmy = 0,
’ ySny+28mp = 0.

We say that the domain Q C R? is convex in the direction of the straight line
L if Q contains every segment parallel to L and connecting two points (1, y1, 21),
(I‘Q,yz, 2’2) €.

To obtain a constructive description of monogenic functions given in the
domain Q. and taking values in the algebra As, consider an auxiliary statement.

Lemma 2.2. Let a domain Q C R? be conver in the direction of the straight line
L and ® : Q¢ — Az be a monogenic function in the domain Q¢. If (1,(2 € Q¢ and
G2 — (1 € L¢, then

(G1) — 2(¢2) € 1. (2.7)

Proof. Let the segment connecting the points (z1,y1,21), (X2, Y2, 22) € Q be par-
allel to the straight line L.
Let us construct in €2 two surfaces @ and X satisfying the following conditions:

e ( and ¥ have the same edge;
e the surface @ contains the point (z1,y1,21) and the surface ¥ contains the
point (w2, y2, 22);
o restrictions of the functional f onto the sets Q¢ and X are one-to-one map-
pings of these sets onto the same domain G of the complex plane;
o for every (p € Q¢ (and (p € ¥¢) the equality
m (2o +e(¢ ) — ®(¢o)) ™! = ' (¢0) (¢ — o) (2.8)

li
e—0+0

is fulfilled for all ¢ € Q. for which (o + (¢ — (o) € Q¢ for all € € (0,1) (or
for all ¢ € X for which (o +e({ — (o) € X¢ for all € € (0, 1), respectively).

As the surface @, we can take an equilateral triangle having the center
(z1,y1,71) and apexes Aj, As, A3, and, in addition, the plane of this triangle is
perpendicular to the straight line L.

To construct the surface X, first, consider a triangle with the center (22, Yo, 22)
and apexes A}, A, A} such that the segments A} A}, AL AL, A} AL are parallel to
the segments A;As, Az Az, AjAs, respectively, and, in addition, the length of
A} A} is less than the length of A; As. Inasmuch as the domain €2 is convex in the
direction of the straight line L, the prism with vertexes A}, A, A5, A, AY, AY is
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completely contained in €2, where the points A}, A}, A} are located in the plane
of triangle A3 A3 As and the edges A}, A!' are parallel to L for m =1, 3.

Further, set a triangle with apexes Bj, B2, B3 such that the point B,, is
located on the segment A/ A for m = 1,3 and the truncated pyramid with
vertexes Aj, As, As, By, B, B3y and lateral edges A,,B,,, m = 1,3, is completely
contained in the domain 2.

At last, in the plane of triangle A} A, A% set a triangle T with apexes Cy, Cs, C3
such that the segments C1Cs, C2C3, C1C5 are parallel to the segments Aj A5,
AL AL, AL AL, respectively, and, in addition, the length of CyCy is less than the
length of A} AL. Tt is evident that the truncated pyramid with vertexes By, Ba,
Bs3, C1, Cs, C3 and lateral edges B,,Cy,, m = 1,3, is completely contained in the
domain §2.

Now, as the surface 3, denote the surface formed by the triangle 7" and the
lateral surfaces of mentioned truncated pyramids

AlAQAgBlBQBg and BlBngCngCg.
For each ¢ € G define two complex-valued functions H; and Ha so that

Hi(€) == f((C)), where & = f(¢) and ¢ € Q.
Hy(€) = f(®(C)), where € = f() and ¢ € k.

Inasmuch as f is a linear continuous multiplicative functional, from the equal-
ity (2.8) it follows that
lim (f(®(Co +e(¢ ~ <)) — F(@(E)) e = F('(C)(F() — f(o))-

e—0+0

Thus, there exist all directional derivatives of the functions H;, Hs in the point
f(¢) € G, and, moreover, these derivatives are equal for each of the functions
H,, Hs. Therefore, by Theorem 21 in [10], the functions H;, Hy are analytic in the
domain G, i.e., they are holomorphic in the case where & = 7 + in, and they are
antiholomorphic in the case where £ =7 —in, 7,n € R.

Inasmuch as Hy(¢) = H2(€) on the boundary of domain G, this identity is
fulfilled everywhere in GG. Therefore, the equalities

F(2(¢2) — (1)) = f(@(C)) — f(P(¢1)) =0,

are fulfilled for ¢; := x1 +y1e2+21e3 and (o := x2+yaea+29e3. Thus, () —P(¢1)
belongs to the kernel Z of functional f. The lemma is proved. |

Let D := f(Q¢) and A be the linear operator which assigns the function
F : D — C to every monogenic function ® : Q¢ — Ag by the formula F(§) :=
f(@(C)), where ( = ze; + yes + zes and € := f(¢) = z + n1y + myz. It follows
from Lemma 2.2 that the value F(£) does not depend on a choice of a point ¢, for

which f({) =¢.



186 S.A. Plaksa

Theorem 2.3. If a domain 2 C R? is convex in the direction of the straight line
L, then every monogenic function ® : Q¢ — A3 can be expressed in the form

20 =, [ABOE-OT a2 veen,  (29)

211
T¢

where I'¢ is an arbitrary closed Jordan rectifiable curve in D that is homotopic to
the point f(¢) and embraces this point, and o : Q¢ — L is a monogenic function
taking values in the radical .

Proof. 1t is easy to see that the function ®¢ from (2.9) belongs to the kernel of
the operator A, i.e., ®o(¢) € Z for all ¢ € . The theorem is proved. O

Note that the complex number £ = f(() is the spectrum of { € Ag, and the
integral in the equality (2.9) is the principal extension (see [8, p. 165]) of analytic
function F(§) = (A®)(£) of the complex variable £ into the domain Q.

It follows from Theorem 2.3 that the algebra of monogenic in Q. functions is
decomposed into the direct sum of the algebra of principal extensions of analytic
functions of the complex variable and the algebra of monogenic in ¢ functions
taking values in the radical Z.

In Theorem 1.7 in [4] the principal extension of analytic function F: D — C
into the domain Il := {¢ € E5 : f(¢) € D} was explicitly constructed in the form

1
o /F(t)(t — )7t = F(z 4+ niy 4+ mi2) + (noy + moz)F' (z + nyy + mi2)py
e

(noy + maz)
2
V(¢ = ze1 +yea + ze3 € I, . (2.10)

2
+ <(n3y—|—mgz)F’(x—|—n1y+m1z)—|— F”(x—|—n1y—|—m1z))p2

It is evident that the domain II C R?® congruent to Il is an infinite cylinder, and
its generatrix is parallel to L.

In the following theorem we describe all monogenic functions given in the
domain Q. and taking values in the radical Z.

Theorem 2.4. If a domain 2 C R? is convex in the direction of the straight line
L, then every monogenic function ®q : Q¢ — I can be expressed in the form

Do(C) = F1(&) p1 + (F2(&) + (n2y + ma22)F{(€)) pa

V(¢ = ze1 + yea + zez € Q¢,  (2.11)

where F1, Fy are complex-valued analytic functions in the domain D and £ =
T+ nmy+miz.

Proof. For a monogenic function @y of the form

(I)O(C) = Vl(x’:% z)p1 + ‘/2(1',?;, Z)pQ’ (212)
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where Vi, : Q — C for k = 1,2, the Cauchy—Riemann conditions (2.5) are satisfied
with ® = @,

Substituting the expressions (2.1), (2.12) into the equalities (2.5) and taking
into account the uniqueness of decomposition of element of Az with respect to the

basis {1, p1,p2}, we get the following system for the determination of functions
Vi, Va:

oy ov
oy " g
Vs oVy Vs
= N2 +n1 s
dy ox or (2.13)
oy on
0z ™o
oVa 1 Vs
9z " oz tm ox
Inasmuch as
E=(z+yRn1+ 2R8m1) +i(ySni + 28my) =: 7 +in, (2.14)

from the first and the third equations of the system (2.13) we get

oV, oV, oV, oV;
8771 Sny =i 87'1 Snq, 8771 Smy =i 671 Smy. (2.15)
It follows from the first equation of the system (2.2) that, at least one of the
numbers §nq, $my is not equal to zero. Therefore, from (2.15) we get the equality
oy . on
= . 2.16
o~ or (2.16)
Let us prove that Vi(x1,y1,21) = Vi(22,y2,22) for the points (z1,y1,21),
(22,y2,22) € Q such that the segment connecting these points is parallel to the
straight line L. Consider two surfaces @, ¥ in ) and the domain G in C that are
defined in the proof of Lemma 2.2. For each £ € G define two complex-valued
functions H; and Hs so that

Hl(f) = ‘/1(x7yaz) for (fE,y,Z) € Qa
HQ(E) = ‘/1(x7yaz) for (fE,y,Z) € Ea

where the correspondence between the points (z,y, 2) and £ € G is determined by
the relation (2.14). The functions Hy, Hy are analytic in the domain G owing to
the equality (2.16) and Theorem 6 in [11]. Further, the identity Hq(£) = H2(€) in
G can be proved in the same way as in the proof of Lemma 2.2.

Thus, the function V; of the form Vi(xz,y,z) := Fi(§), where Fy(§) is an
arbitrary function analytic in D, is the general solution of the system consisting
of the first and the third equations of the system (2.13).
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Now, from the second and the fourth equations of the system (2.13) we get
the following system for the determination of function Va(z,y, 2):

% Vs oFy

ay  or  "or’ 2.17)
oV, v, oR
0z Yor — "% ox

The function (ney + maoz)Fy(€) is a particular solution of this system and,
therefore, the general solution of the system (2.17) is represented in the form

Va(z,y, 2) = F2(&) + (nay + maz)FL(§),

where F5 is an arbitrary function analytic in D. The theorem is proved. O

It follows from the equalities (2.9), (2.11) that in the case where a domain
Q) C R? is convex in the direction of the straight line L, any monogenic function
® : ¢ — A3 can be constructed by means of three complex analytic in D functions
F, Fy, Fy in the form:

1
B(0) = o [ PUOE= O dt 4 paFia - may )
L¢
+ p2 <F2(93 +n1y +miz) + (n2y + ma2) Fi(z + niy + m12)>
V(¢ = xe1 + yea + zeg € Q¢ (2.18)

and in this case the equality (2.10) is applicable. Thus, we can rewrite the equality
(2.18) in the following form:

®(¢) = F(z + niy +my2)

+ (Fl(x +n1y +mi12) + (noy +maz)F'(z + niy + mlz)>p1

+ (Fz(x +n1y +miz) + (nay + mez)F(z + niy +mq z)

(noy + maz)
2
V(¢ =xe1 +yea + zeg € Q. (2.19)

2
+ (n3y + ma2)F'(x 4+ nyy + myz) + F”(x‘f'nly-i-mlz))m

Using the equality (2.19), one can construct all monogenic functions ® : Q¢ — As
by means of arithmetic operations with arbitrary complex-valued analytic func-
tions F', Fy, F5 given in the domain D C C.

It is evident that the following statement follows from the equality (2.19).

Theorem 2.5. If a domain 2 C R? is convex in the direction of the straight line
L, then every monogenic function ® : Q¢ — Az can be continued to a function
monogenic in the domain Il¢.
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Note that the condition of convexity of €2 in the direction of the line L is
essential for the truth of Lemma 2.2 and consequently for the truth of Theorems
2.3-2.5.

Example 2.6. Let us construct a domain 2, which is not convex in the direction of
the straight line L, and an example of monogenic function ® : Q- — Aj for which
the relation (2.7) is not fulfilled for certain (1,2 € ¢ such that (o — (1 € Le.

Consider a harmonic basis (2.3). In this case the straight line L coincide with
the axis Oz. Consider the domain €2 which is the union of sets

le) ={xtyed+2ed€ By:|x+iy|<2,0<2<2, —1/4<arg(x+iy) <3m/2},
(222) ={z+yed+zed€ By |atiy|<2,2<2<4, /2 <arg(z+iy) < 37/2},
QES) ={z+yed+zed€ By |atiy|<2,4<2<6,7/2<arg(z+iy) <9r/4}.

It is evident that the domain Q C R? congruent to ¢ is not convex in the direction
of the axis Oz.

In the domain {¢€ € C : |{| < 2,—7/4 < argé < 37w/2} of the complex
plane consider a holomorphic branch Hp(§) of analytic function Ln¢ for which
Hy(1) = 0. In the domain {{ € C: €| < 2, /2 < arg& < 97w /4} consider also a
holomorphic branch Hy(§) of function Ln & for which Hs(1) = 2.

Further, consider the principal extension ®; of function H; into the set
Qél) u Q?) and the principal extension ®5 of function Hs into the set Q?) u QE?’)
constructed by using the formula (2.10):

$1(0) = (o tiy)~ 22, (2(\/3iz (22— iy

2z +iy) z+iy) | 8(z+iy

22—y V3iz (22 — iy
2(

®2(¢) = Ha(z +iy) — 2(x + iy) P r+iy) 8z +iy

where ¢ = z + ye + zel.

Now, the function
B(0) i ®,(¢) for ce 0P ua?,
S 220 for¢enl?

is monogenic in the domain ¢, because ®1(¢) = ®2(() everywhere in (222). At the
same time, for the points ¢; = 1+ €3 and (o = 1 + 53 we have (o — (1 € L¢ but

D(C) — D(G1) =2mi—4p1 — (12+2V3i)py ¢ T,

i.e., the relation (2.7) is not fulfilled.



190 S.A. Plaksa

Taking into account the equality (2.10), we can rewrite the equality (2.19) in
the following integral form:

B(() = /(F(t) FOR0 +pBO) -0 Ve, (220

21
T¢

where the curve I'¢ is the same as in Theorem 2.3.
The following statement is true for monogenic functions in an arbitrary do-
main Q.

Theorem 2.7. For every monogenic function ® : Qs — Az in an arbitrary domain
Q¢, the Gateaur nth derivatives ®(™) are monogenic functions in Q¢ for any n.

Proof. Consider an arbitrary point (xo,yo,20) € Q and a ball U C Q with the
center in the point (zg, Yo, 20). Inasmuch as U is a convex set, in the neighbourhood
U¢ of the point {y = xo+yoe2+z0es we have the equality (2.20), where the integral
has the Gateaux nth derivative for any n and these derivatives are continuous
functions in U¢. Thus, the Gateaux nth derivative ®(™) is a monogenic function in
O¢ for any n. The theorem is proved. (|

Using the integral expression (2.20) of monogenic function ® : Q¢ — Ag, we
obtain the following expression for the Gateaux nth derivative ®(™):

n'

o) = / (F&) + i)+ p2Bs0) (- 07) Tt e qc.

L¢

2.4. Isomorphism of algebras of monogenic functions

Let us establish an isomorphism between algebras of monogenic functions at tran-
sition from a harmonic basis to another one. By M(Es5, Q) we denote the algebra
of monogenic functions in a domain )¢ C Es.

Consider a harmonic basis (2.3) and ES := {¢ = ze{+yeS+2€) : z,y,2 € R}.
Let O be a domain in Ef. Consider also an arbitrary harmonic basis {€1, é2, €3}
in As and Es := {C = &é1 + §iés + 3¢5 : 7,7, 2 € R}.

Let us specify a correspondence between EY and E3 under which a domain
Q C Ej corresponds to the domain QO and algebras M (EY, QO) M(Eg, Q~) are
1som0rphlc

It follows from Theorem 2.1 that elements of the basis {€1,és2,€3} can be
represented in the form é; = ae;, €2 = aes, €3 = aez, where a is an invert-
ible element and decompositions of the basis {e1, e, es} with respect to the basis
{1, p1, p2} are of the form (2.1), where without restricting the generality we may
assume that Sny # 0. Then the basis {e1, €2, e3} can be expressed in the form

0
(:’1 == 617
_ 0 0
€2 = ey + aieq + 72101 + 12202,

= Biel + Baed + €3 + r3101 + 322,
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where a3 := Rny, ag := Sny # 0, f1 := Rmy, B := Smy, 7T91 := ng,

1, 3 . .
rogi=mng— 51Ny, T3 :=ma2+1, r32 ::m3—|—\é 1— 513 my.

Theorem 2.8. Let a correspondence between ( = wel + yed + ze§ € EY and
( =xé1 + yes + zés € E3  be given by the equalities

=T+ o9+ [z,

= a2g + 6227

== z.

ISR

Then the algebras M(EY, Qg), M(Eg, QE) are isomorphic, and the correspondence
M(EQ, Q) 5 @ «— ® € M(Es, QE) are established by the equality

B(¢) = ‘I)(C)+‘I’/(§)((7"21ﬂ+7“315)f01 + (7“2237+T325),02> + ;Q)H(C)(T21§+T315)2P2~

3. Integral theorems in the algebra Aj

3.1. On integral theorems in hypercomplex analysis

In the paper [12] for functions differentiable in the sense of Lorch in an arbitrary
convex domain of a commutative associative Banach algebra, some properties sim-
ilar to properties of holomorphic functions of a complex variable (in particular, the
integral Cauchy theorem and the integral Cauchy formula, the Taylor expansion
and the Morera theorem) are established. The convexity of the domain in the
mentioned results from [12] is excluded by E.K. Blum [13].

In this paper we establish similar results for monogenic functions ® : 3¢ — A3
given only in a domain ¢ of the linear envelope Es5 instead of the domain of the
whole algebra Ag. Let us note that a priori the differentiability of the function
® in the sense of Gateaux is a restriction weaker than the differentiability of this
function in the sense of Lorch. Moreover, note that the integral Cauchy formula
established in the papers [12, 13] is not applicable to a monogenic function ® :
Q¢ — A3 because it deals with an integration along a curve on which the function
® is not given, generally speaking.

Note that as well as in [12, 13], some hypercomplex analogues of the integral
Cauchy theorem for a curvilinear integral are established in the papers [14, 15]. In
the papers [14, 16-18] similar theorems are established for surface integrals.

Below in Section 3, all stated results are obtained jointly with V.S. Sh-
pakivskyi (see also [19, 20]).

3.2. Cauchy integral theorem for a surface integral

Let {e1 = 1,e2,e3} be a harmonic basis in the algebra Ags.
Along with monogenic functions satisfying the Cauchy—Riemann conditions
(2.5), consider a function ¥ : ¢ — Az having continuous partial derivatives of
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the first order in a domain (¢ and satisfying the equation

ov n ov n ov
dr Oy 27T 5,

in every point of this domain.

In the scientific literature, different denominations are used for functions
satisfying equations of the form (3.1). For example, in the papers [14, 15, 21] they
are called regular functions, and in the papers [16, 17, 22] they are called monogenic
functions. As well as in the papers [18, 23, 24], we call ¥ a hyperholomorphic
function if it satisfies equation (3.1).

It is well known that in the quaternion analysis the classes of functions de-
termined by means of conditions of the form (2.5) and (3.1) do not coincide (see
[14, 25]).

Note that in the algebra A3 the set of monogenic functions is a subset of the
set of hyperholomorphic functions, because every monogenic function ® : Q. —
Aj satisfies the equality (3.1) owing to conditions (1.5), (2.5). But, there exist
hyperholomorphic functions which are not monogenic. For example, the function
U(x + yes + ze3) = zeg — yes satisfies condition (3.1), but it does not satisfy
equalities of the form (2.5).

Let © be a bounded closed set in R?. For a continuous function ¥ : Q¢ — Ag
of the form

€3 = 0 (31)

3 3
U(z 4 yeg + ze3) = Z Up(z,y,2)ex +1 Z Vie(x, y, 2)eg, (3.2)
k=1 k=1
where (2,y,2) € Q and Uy, : Q@ = R, Vi : Q@ = R, we define a volume integral by
the equality

/ ({)dzdydz —Zek/Uk T,Y,2 )dxdydz—FzZek/Vk x,y, z)drdydz.

Qe k=1 k=1

Let ¥ be a quadrable surface in R with quadrable projections on the coor-
dinate planes. For a continuous function ¥ : £, — Aj of the form (3.2), where
(z,y,2) € Zand Uy : ¥ = R, Vi : ¥ — R, we define a surface integral on
¢ with the differential form g, 05,05 = @1dydz + aadzdzes + azdrdyes, where
a1, as, a3 € R, by the equality

3 3
/\Il(()aa1 R quk(x, y, z)dydz + Z egek/azUk(x, y, z)dzdx

e k=1 k=1 )

3
/a3Uk (x,y, z)dxdy —l—iZek/ale(x,y,z)dydz
b k=1 %
3
—|—zZegek/a2Vk T,Y,2 dzdx—!—zZegek/agvk(x,y,z)dxdy.

k=1 ) k=1 >

OJ)—A



Commutative Algebras and Equations of Mathematical Physics 193

A connected homeomorphic image of a square in R? is called a simple surface.
A surface is locally-simple if it is simple in a certain neighborhood of every point.

If a simply connected domain @ C R?® has a closed locally-simple piece-
smooth boundary 02 and a function ¥ : Qs — As is continuous together with
partial derivatives of the first order up to the boundary 0, then the following
analogue of the Gauss—Ostrogradsky formula is true:

ov oV ov
/ U(()o = / <8x + oy ex + 95 63) dxdydz, (3.3)

o0, Q¢
where 0 := 01,11 = dydz + dzdzes + dzdyes. Now, the next theorem is a result of
formula (3.3) and equality (3.1).

Theorem 3.1. Suppose that § is a simply connected domain with a closed locally-
sitmple piece-smooth boundary 0S2. Suppose also that the function ¥ : Q¢ — Ag is
continuous in the closure Q¢ of domain Q¢ and is hyperholomorphic in Q¢. Then

/ T(¢)o = 0.

80,

3.3. Cauchy integral theorem for a curvilinear integral

Let v be a Jordan rectifiable curve in R?. For a continuous function W : v, — Ag
of the form (3.2), where (z,y,2) € yand Uy : v = R, V;, : v = R, we define an
integral along the curve 7, by the equality

3
/ Zek/ (z,y,2 dx+2626k/Uk($’y7Z)dy
k=1

k=1

Y ¥ ¥
3 3
Zegek/Uk T y,z)dz—FiZek/Vk(x,y,z)dx
k=1 5 k=1
+ZZ€2€k/Vk (z,y,2 dy—i—zZegek/Vk(x,y,z)dz,
¥ k=1 ¥

where d( := dx + eady + esdz.

If a function ® : Q0 — A3 is continuous together with partial derivatives of
the first order in a domain ¢, and X is a piece-smooth surface in 2, and the edge
~ of surface ¥ is a rectifiable Jordan curve, then the following analogue of the
Stokes formula is true:

/ ¢)d¢ = / 8(1) 8(1) dzdy + 8@63_64)62 dydz
dy 0z

+ <6(I) — 6¢€3> dzdx.

(3.4)

0z ox
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Now, the next theorem is a result of formula (3.4) and equalities (2.5).

Theorem 3.2. Suppose that ® : ¢ — Az is a monogenic function in a domain
Q¢, and X is a piece-wise smooth surface in S, and the edge v of surface ¥ is a
rectifiable Jordan curve. Then

/cp(g)dc =0. (3.5)

¢

Now, similarly to the proof of Theorem 3.2 in [13] we can prove the following

Theorem 3.3. Let @ : Q¢ — A3z be a monogenic function in a domain ¢. Then
for every closed Jordan rectifiable curve vy homotopic to a point in ), the equality
(3.5) is true.

For functions taking values in the algebra Ags, the following Morera theorem
can be established in the usual way.

Theorem 3.4. If a function ® : Q¢ — Az is continuous in a domain ¢ and satisfies
the equality

/ () =0 (3.6)

CY.

for every triangle A¢ such that A: C ¢, then the function ® is monogenic in the
domain .

3.4. Cauchy integral formula
Inasmuch as according to Theorem 2.8 there exists an isomorphism between alge-
bras of monogenic functions ®(¢) of the variable { = xe; + yes + ze3 determined
in various harmonic bases, it is enough to study properties of monogenic functions
given in domains of a linear envelope F3 generated by one of its harmonic bases.
Thus, let us consider a basis (2.3) as the harmonic basis {ej, e, e3}.
It follows from equality (2.6) that

1 z 7 \/32 -y 22
-1
= .+ . + . + . 3.7
¢ x4y (x4 iy)? P (2 (z + iy)? (x—|—zy)3> p2 (3.7)

for all ( = &+ yea + ze3 € E3\ {ze3 : z € R}. Thus, it is obvious that the straight
line {ze3 : z € R} is contained in the radical of the algebra Aj.
Using equality (3.7), it is easy to calculate that

/T_ldT = 2, (3.8)

¢

where J¢ := {7 = x + yea : 2? +y? = R?*}.
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Theorem 3.5. Let 2 be a domain convex in the direction of the axis Oz and @ :
Q¢ — A3z be a monogenic function in the domain ¢. Then for every point (o € €)¢
the following equality is true:
1 _
2(60) = o [ O G . (39
i
LS

where ¢ is an arbitrary closed Jordan rectifiable curve in Q¢, which winds once
around the straight line {(o + zes : z € R} and is homotopic to the point (.

Proof. We represent the integral from the right-hand side of equality (3.9) as the
sum of the following two integrals:

/ D(¢) (¢ —Co) Hd¢ = / (@(¢) — ®(¢o)) (¢ —Co)~Hd¢

+<I>(<o>/ (€= )¢ =T, + L.
¢

Inasmuch as the domain {2 is convex in the direction of the axis Oz and the
curve 7 winds once around the straight line {(y + zes : z € R}, 7 is homotopic to
the circle K(R) := {(x—0)?+(y—v0)? = R?, 2z = 29}, where (o = z0+yoe2+20€3.
Then using equality (3.8), we have Iy = 2mi®((p).

Let us prove that I; = 0. First, we choose on the curve v two points A and
B in which there are tangents to 7, and we choose also two points A;, B on the
circle K (¢) which is completely contained in the domain §2. Let 7!, 42 be connected
components of the set v\ {4, B}. By K! and K? we denote connected components
of the set K () \ {41, B1} in such a way that after a choice of smooth arcs I't, T2
each of the closed curves v' UT2U K'UT! and 42 UT! U K2 UT? will homotopic
to a point of the domain Q\ {(zo, yo,2) : z € R}.

Then it follows from Theorem 3.3 that

(@(¢) — ®(Co)) (¢ — ¢o)~Hd¢ =0, (3.10)

12U KIUTL
WCUFCUKCUI‘C

(2(0) = ®(¢0)) (¢ = o)~ d¢ = 0. (3.11)
'y?UFéUK?UF%
Inasmuch as each of the curves T'l, I'? has different orientations in the equal-
ities (3.10), (3.11), after addition of the mentioned equalities we obtain

J@© -2 - a= [ @0-eenc-wre @

Ve Ke(e)
where the curves K¢(¢), 7¢ have the same orientation.

The integrand in the right-hand side of the equality (3.12) is bounded by
a constant which does not depend on e. Therefore, passing to the limit in the
equality (3.12) as e — 0, we obtain I; = 0 and the theorem is proved. O
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Using formula (3.9), we obtain the Taylor expansion of a monogenic function
in the usual way (see, for example, [26, p. 107]). A uniqueness theorem for mono-
genic functions can also be proved in the same way as for holomorphic functions
of a complex variable (see, for example, [26, p. 110]).

3.5. Different equivalent definitions of monogenic functions taking values
in the algebra Ag

Thus, the following theorem giving different equivalent definitions of monogenic
functions is true:

Theorem 3.6. A function ® : Q¢ — Az is monogenic in an arbitrary domain Q¢ if
and only if one of the following conditions is satisfied:

(I) the components Uy, k = 1,3, of the decomposition (2.4) of the function ® are

differentiable in Q and the conditions (2.5) are satisfied in the domain Q¢ ;

(I) in every ball By C Q¢ the function @ is expressed in the form (2.19), where
the triad of holomorphisms in the domain f(U¢), functions F, Fi, Fy, is
unique;

(IIT) the function ® is continuous in Q¢ and satisfies the equality (3.6) for every
triangle A¢ such that A¢ C Q¢;

(IV) for every (o € Q¢ there exists a neighborhood in which the function ® is
expressed as the sum of the power series (1.4), where A = As.

4. Infinite-dimensional commutative Banach algebras and spatial
potential fields

4.1. An infinite-dimensional harmonic algebra

Note that it is impossible to obtain all solutions of the three-dimensional Laplace
equation (1.3) in the form of components of monogenic functions taking values
in commutative algebras of third rank. In particular, for every mentioned algebra
there exist spherical functions which are not components of specified hypercomplex
monogenic functions.

Indeed, it is well known that there exists (2n + 1) linearly independent ho-
mogeneous polynomials (of real variables z,y, z) of the degree n, which satisfy
(1.3). At the same time, in every algebra A over the field C with harmonic basis
{e1, €2, e3}, the mentioned polynomials are real components of decomposition on
the vectors ey, ea, €3, ie1, ies, iez of functions of the form a(xe; +yea+ zes)™, where
a € A, but there are only six linearly independent real components for all n > 3.

Hence, for every harmonic algebra A of the third rank there exist spherical
functions which are not components of monogenic functions taking values in the
algebra A.

In the papers [4, 27, 28] we considered an infinite-dimensional commutative
Banach algebra F over the field of real numbers and established that any spherical
function is a component of some monogenic function taking values in this algebra.
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We described relations between monogenic functions and harmonic vectors in the
space.
Consider an infinite-dimensional commutative associative Banach algebra

0o o
F .= {g:ZCkek:Ck ER,Z‘CIC‘ <OO}
k=1 k=1

over the field R with the norm ||g||F := Z |ck| and the basis {e;}52 ;, where the
=1
multiplication table for elements of its bas1s is of the following form:

1
€ntl = €n, €an+1€2n = , €dn Vn>1,
1
€ant1€2m =, (€2n+2m — (=)™ €2n—2m> Vn>m>1,
1
€2n+1€2m = 9 (€2n+2m —1)"eam— 2n> Vm>n2>1,
1
Cant1€2m+1 = (€2n+2m+1 + ( 1)m€2n—2m+1> Yn>m>1,
1
€anam =, (—62n+2m+1 + (—1)m62n—2m+1> Yn>m>1.

It is evident that here eq, es, e3 form a harmonic triad of vectors.
Let © be a domain in R3 and { = 2+ yes + ze3, where (z,y, z) € 2. Consider
the decomposition

o) = ZUk(x,y,z) ek, (4.1)
k=1

of a function ® : Q¢ — F with respect to the basis {ex};, where the functions
Uy : Q — R are differentiable in €.

In the following theorem we establish necessary and sufficient conditions for
a function ® : ¢ — IF to be monogenic in a domain ¢ C Es.

Theorem 4.1. Let a function ® : Q¢ — I be continuous in a domain Q¢ and the
functions Uy : Q — R from the decomposition (4.1) be differentiable in Q. In order
that the function ® be monogenic in the domain Q¢, it is necessary and sufficient
that the conditions (2.5) be satisfied and the following relations be fulfilled in Q:

= |oU
Z k(xhyﬂz) 0, (42)
ox
k=1
. = U, (x,y, z
sl}&o ,; Ui(x 4+ ehy,y + eha, z + €h3) — Ug(z,y,2) — k(ﬁxy )Ehl

_aUk(x7y7'z) Ehg _ aUk(x7y7Z)

dy 0z ehs

“L=0 Vhi,hy,hs €R. (4.3)
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Proof. Necessity. If the function (4.1) is monogenic in the domain €, then for
h = e; the equality (1.7) turns into the equality

09(¢) _ N\~ OUk(z,y,2)
(b/ — = ER>
(©) o > P €k s
k=1
and the relation (4.2) is fulfilled. Now, setting in series h = ez and h = e3 in the
equality (1.7), we obtain the conditions (2.5).
Let us write the conditions (2.5) in expanded form:

6U1(x7yaz) _ _1 5U2($,y72)

Oy 2 Ox ’
oUs(x,y,2z)  OUi(z,y,2) n 1 OUs(x,y,2)
Ay Ox 2 Ox ’
0Uz(x,y,2z) 1 OUy(w,y,2)
Oy T2 Ox ’
OUsk(z,y, 2) _ 1 OUsg—1(z,y,2) n 1 OUsg1s3(z,y, 2) E—93
Oy 2 Ox 2 Ox ’ R
OUsg11(2,y, 2) _ 1 Osk—2(x,y,2) 1 OUzpia(z,y,%) k— 93 (4.4)
Oy 2 Ox 2 Ox ’ B
oUy(x,y,2) 1 OUs(w,y,z2)
0z T2 Ox ’
0Us(x,y,2) 1 OUy(w,y,2)
0z T2 Ox ’
oUs(x,y,z)  OUi(z,y,2) 1 OUs(x,y,2)
0z N Ox 2 Ox ’
6Uk(1',y,2) _ 1 6Uk_2(13,y,2) _ 1 8Uk+2($,y,z) k=45
0z 2 Ox 2 Ox ’ e

At last, for hi,hs,hs € R and € > 0, writing h := hie; + hoes + hzes and
taking into account the equalities (4.4), we have

(@(C+eh) —@(¢)) e~ —h®'(C)
— (Z(Uk(x +ehy,y+cha, z + chs) — Uk(x,y,z)>ek

k=1
— OU(z,y,
— € (h1€1 + h2€2 + h3€3) Z k(énmy Z) (:’k)&'_l

k=1

=t Z ( Uk(z +eh1,y + eha, z + ehz) — Ug(z,y, 2)
k=1

(4.5)

B AU (z,y, 2) chy — Uk (x,y, 2) chy — OUk(z,y, 2) chs ey .
ox dy 0z
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Therefore, inasmuch as the function (4.1) is monogenic in the domain ¢, the
relation (4.3) is fulfilled in 2.

Sufficiency. Let € > 0 and h := hiey +hoes+hses, where hy, ho, hs € R. Then
under the conditions (4.4) and (4.2) the equality (4.5) is true. Now, it follows from
the equality (4.5) and the relation (4.3) that the function (4.1) has the Gateaux
derivative ®'(¢) for all ¢ € Q.. The theorem is proved. O

Note that the conditions (4.4) are similar by nature to the Cauchy—Riemann
conditions for monogenic functions of complex variables, and the relations (4.2),
(4.3) are conditioned by the infinite dimensionality of the algebra F.

It is clear that if the Gateaux derivative ®" of monogenic function ® : Q¢ — F,
in turn, is a monogenic function in the domain €, then all components U}, of
decomposition (4.1) satisfy equation (1.3) in © in consequence of condition (1.5).
At the same time, the following statement is true even independently of the relation
between solutions of the system of equations (4.4) and monogenic functions.

Theorem 4.2. If the functions U : Q — R have continuous second-order par-
tial derivatives in a domain Q and satisfy the conditions (4.4), then they satisfy
equation (1.3) in Q.

To prove Theorem 4.2 it is easy to show that if the functions Uy are doubly
continuously differentiable in the domain €2, then the equalities AUy (z,y,2) = 0
for k =1,2,... are corollaries of the system (4.4).

Note that the algebra FF is isomorphic to the algebra F of absolutely conver-
gent trigonometric Fourier series

g(t) = a0+ Z (ak i* cos kT + by, i¥ sin k7'>
k=1

e}
with real coefficients ag, ax, by and the norm ||g|l¥ := |ao| + > (|ak| + \bk\). In
k=1

this case, we have the isomorphism eo;_1 +— i*=1 cos (k— 1)1, eg +— i* sin kr
between basic elements.

Let us write the expansion of a power function of the variable £ = xe; +
yes + zeg in the basis {ex}72 , using spherical coordinates p, 8, ¢ which have the
following relations with x,y, z:

x=pcosl, y=psinfsing, z=psinfcosg. (4.6)

In view of the isomorphism of the algebras F and F, the construction of expansions
of this sort is reduced to the determination of relevant Fourier coefficients. So, we
have

n !
= p" (Pn(cos 0)er + 2 Z n :—l'm)'P;L”(cos 0) (sin maeo esy, + cos mao €2m+1>>,
m=1 .

(4.7)
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where n is a positive integer, P, and P are Legendre polynomials and associated
Legendre polynomials, respectively, namely:
1 d am
2n nl din dtm
We obtain in exactly the same way the following expansion of the exponential
function:

Pu(t) := - 1", PT(t)=(1-tH)™/?

n

Put). (4.8

¢S — gpcosd (Jo(p sinf)e; + 2ZJm(,0 sin ) (Sin mae eam + cos mo €2m+1)>,
where J,,, are Bessel functions, namely:
—_1)m o
I (t) == (=1) /e” ST cosmt dr . (4.9)

s
0

Thus, 2n + 1 linearly independent spherical functions of the nth power are
components of the expansion (4.7) of the function (™. Using the expansion (4.7)
and rules of multiplication for basic elements of the algebra F, it is easy to prove
the following statement.

Theorem 4.3. Every spherical function
o (amoPn(cos 0) + Z (an,m cosme + by, sin m¢> P (cos 9))
m=1

where an,0, Gn,m, bn,m € R, is the first component of expansion of the monogenic
function

n +m
(an oer + Z ) (bn,m €2m + An,m 62m+1>> e

in the basis {ex}72 |, where £ := ze1 + yea + ze3, and x,y,z have the relations
(4.6) with the spherical coordinates p,0, ¢.

4.2. Relation between the system (4.4) and harmonic vectors

Let us specify a relation between solutions of the system (4.4) and spatial potential
fields.

Theorem 4.4. Every solution of the system (4.4) in a domain  C R? generates a
harmonic vector V := (U, —% Us, —% Us) in Q.

Proof. The equalities (1.2) for a vector V := (Ui, —4 Uz, —4 Us) are corollaries
of the system (4.4). Really, the system (4.4) contains the third equation and the
fourth equation from (1.2). The second equation from (1.2) is a corollary of the
third condition and the seventh condition of the system (4.4). Finally, the first
equation from (1.2) is a corollary of the second condition and the eighth condition
of the system (4.4). The theorem is proved. |
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Theorem 4.5. For any function Uy : @ — R harmonic in a simply connected
domain Q C R? there exist harmonic functions Uy : Q — R, k = 2,3,..., such
that the conditions (4.4) are fulfilled in .

Proof. Let us add and subtract the second condition and the eighth condition as
well as the third condition and the seventh condition of the system (4.4). Let us
also add and subtract the fourth condition for k& = m and the ninth condition of
the system (4.4) for k = 2m+1, where m = 2,3,... . Let us else add and subtract
the fifth condition for ¥ = m and the ninth condition of system (4.4) for k = 2m,

where m = 2,3,... . Thus, we rewrite the system (4.4) in the following equivalent
form:

UL _10U: 10Us _

Or 2 0y 2 Oz ’

oUs _oU; _

Ay 0z ’

Uy 10Uy _

dy 2 Oz ’

oUL 1 0Us _

0z 2 Oz ’

OUzx  OUzk—o  OUzk—1 (4.10)

Ox 0z oy

OUzpt1 _ OUsk—z _ OUzp—

Ox Ay 0z

Uz _ OUzkt1 _ OUsk—z

0z Oy oxr

OUzi | OUzpy1  OUzp—

ot e = o k=2,3,....

First of all, note that there exists a harmonic vector Vo := (U, 09,vJ) in

the domain Q. Moreover, for any vector V := (Uj,ve,v3) harmonic in 2, the

components va, vs are determined accurate within the real part and the imaginary
part of any function f1(¢) holomorphic in the domain {t = z + iy : (z,y,2) € Q}
of the complex plane, i.e., the equalities

U2($ay7z) = vg(x,y,z) +§Rf1(z +7’y)a US(%%Z) = vg(x,y,z) —|—C\\yf1(z +Zy)
are true for all (x,y,z) € Q. Then, using Theorem 4.4, we find the functions Us
and Us, namely:

U2 =2 V2, U3 = —21]3.

Now, let us show that the last four conditions of the system (4.10) allow us to
determine the functions Uy, Usgy1, if the functions Us, Us, ..., Usi—1 are already
determined. Really, integrating the fifth equation and the sixth equation of the
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system (4.10), we obtain the expressions

x

OUsgp— Uz — -
UQk(xhyﬂz) = _/< o ;(;—’yVZ) + o é:(;-’y,z)) dT-'—'U/Qk(Z,y),

zo
xT

Uppor (2.9, 2) = /<8U2k_;(yf,y,z) _ 8ng_é(ZT,y,z)) dr + Tiopsr (2, 1)
Zo
for (x,y, z) belonging to a certain neighborhood N C Q of any point (xg, yo, 20) € Q.
Substituting these expressions into the seventh equation and eighth equation
of the system (4.10) and taking into account that Usg_o, Usg—1 are harmonic func-
tions in the domain N, we obtain the following inhomogeneous Cauchy—Riemann
system (see, for example, [29]) for finding the functions sy, Uok11:

Ougk(z,y) _ Otigry1(2,y) _ OUsk—2(2,y,2)

0z Oy Ox e
N N =0 (4.11)
Dok (z,y) | Ousky1(2,y)  OUsp—1(z,y,2)
_l’_ =
dy 0z oz w—z0

Solutions of the system (4.11) are determined accurate within the real part and the
imaginary part of any function holomorphic in the domain {t = z + iy : (z,y,2) €
N} of the complex plane. Therefore, inasmuch as the domain Q is simply con-
nected, taking into account the uniqueness theorem for spatial harmonic functions,
it is easy to continue the functions Usg, Usky1 defined in the neighborhood A into
the domain (2. The theorem is proved. |

Let us note that the functions Us,,, Usy, 41 satisfying the last four conditions
of the system (4.10) for k¥ = m > 2 are determined accurate within the real
part and the imaginary part of any function f,,,(¢) holomorphic in the domain
{t=z2+1y: (z,y,2) € Q} of the complex plane, i.e., the equalities

Ui (2,9, 2) = US (2, y,2) + R fu(z +iy),
U2m+l(x7yaz) = Ugm-‘rl(x)yaz) + C\\yfm(z +Zy)

are true for all (z,y,2) € Q, where U3, U3, are functions forming together
with the functions Uy, Us, ..., Usm—1 a particular solution of the system (4.10), in
which £k =2,3,...,m.

4.3. Monogenic functions and axial-symmetric potential fields

In the case where a spatial potential field is symmetric with respect to the axis
Oz, a potential function u(x,y, z) satisfying equation (1.3) is also symmetric with
respect to the axis Oz, i.e., u(x,y, z) = p(z,r) = p(x, —r), where r := \/y2 + 22,
and ¢ is known as the azxial-symmetric potential. Then in a meridian plane zOr
there exists a function ¥(x,r) known as the Stokes flow function such that the
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functions ¢ and 1 satisfy the following system of equations degenerating on the
axis Ox:

dp(x.r) _ du(a.r) dp(r.r) _ O(a.r)
— = — ) 4.12
" o or " o Ox (4.12)
Under the condition that there exist continuous second-order partial deriva-

tives of the functions p(z,r) and ¥(z,r), the system (4.12) implies the equation

0
rAp(z,r) + ol ) =0 (4.13)
or
for the axial-symmetric potential and the equation
0
rAg(z,r) — v g (4.14)
or
0? 0?
for the Stokes flow function, where A:= ~, + PR
x r

We proved in the papers [4, 30] that in a domain convex in the direction of
the axis Or the functions ¢ and ¥ can be constructed by means of components of
principal extensions of analytic functions of a complex variable into a correspond-
ing domain of a special two-dimensional vector manifold in an infinite-dimensional
commutative Banach algebra H¢ over the field of complex numbers.

In such a way for solutions of the system (4.12) we obtained integral ex-
pressions which were generalized for domains of general form (see [4, 31]). Using
integral expressions for solutions of the system (4.12), in the papers [4, 32-35] we
developed methods for solving boundary problems for axial-symmetric potentials
and Stokes flow functions that have various applications in mathematical physics.
In particular, the developed methods are applicable for solving a boundary prob-
lem about a streamline of the ideal incompressible fluid along an axial-symmetric
body (see [4, 36]).

Now, let us consider a subalgebra

o0 oo
H:={a= Zak€2k—1 i ap €R, Z lak| < oo}
k=1 k=1

of the algebra F. In the paper [37] I. Mel’nichenko offered the algebra H for de-
scribing spatial axial-symmetric potential fields.
As in the papers [30, 38|, consider a complexification

He:=H@®iH={c=a+ib : a,bec H}

o0
of the algebra H such that the norm of element g := cpear—1 € Hg is given by
k=1

OO
means of the equality ||g||lm. :== > |kl
k=1
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The algebra Hg is isomorphic to the algebra F.os of absolutely convergent
trigonometric Fourier series

Z cp i* Leos(k — 1)1

[ee]
with complex coefficients ¢ and the norm ||¢||p_.. := . |ck|- In this case, we have

the isomorphism esf_1 +— k1 cos(k — 1)7 between basic elements.

The structure of maximal ideals of the algebra of absolutely convergent com-
plex Fourier series is described in the monograph [39]. This description allows us
to make a conclusion about the structure of maximal ideals of the algebra H¢ and
about the fact that there do not exist inverse elements in H¢ for the basic elements
er, where k =2,3,....

In particular, the set

oo oo
Io:z {gEHch( ) (3?02]C 1—\$CQk O,Z %Cgk-f—\SCQk 1) 0}
k=1 =1
is a maximum ideal of the algebra Hc.
Let fr, : Hg — C be the linear functional defined by the equality

o (Z Clc€2lc—1> == (1) (Reap-1 — Sew) — ZZ PR cor + S 1)
k=1 k=1 k=1

It is evident that the ideal Z; is the kernel of the functional fr, and f(e;) = 1,
i.e., fz, is a continuous multiplicative functional.

Consider the Cartesian plane u := {{ = ze; +res : z,r € R}. For a domain
E C R? we use coordinated denotations for congruent domains of the plane y and
the complex plane C, namely: E; := {( = ze; +res : (z,7) € E} C p and
E,={z=x+1ir : (z,r) € E} CC.

We say that a continuous function ® : E; — Hc is monogenic in a domain
E; if ® is differentiable in the sense of Gateaux in every point of E, i.e., for every
¢ € E¢ there exists an element ®'(¢) € H¢ such that the equality (1.7) is fulfilled
for all h € pu.

The proof of the following theorem is similar to the proof of Theorem 4.1.

Theorem 4.6. Let a function ® : E; — Hc be continuous in a domain E; C p and
the functions Uy : E — C from the decomposition

O(xey + reg) = ZUk(x,T) €2k—1

be differentiable in E. In order that the function ® be monogenic in the domain
E¢, it is necessary and sufficient that the conditions

00(0) _ 9%(0)

4.1
dy ox (4.15)
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be satisfied and that the following relations be fulfilled in E:

Z 8Uk 1‘ T < o0, (416)
k=
. 0o aUk(x7r)
62101—1’_0 2 Uk(l’+€hlar+€h27) - Uk(x’r) B ox ehy
O g vhmer. @
r

Note that the conditions (4.15) rewritten in expanded form
oUy(x,r) 1 OUx(x,7)

or 2 oz
oUs(z,r)  OUi(x,r) 1 OUs(x,r)
or 0z 2 9z
OUg(z,7) _1 OUg-1(z,r) 1 OUpta(z,7) k—3.4
or 2 oz 2 Oz ’ U

are similar by nature to the Cauchy—Riemann conditions for monogenic functions
of a complex variable, and the relations (4.16), (4.17) are conditioned by the infinite
dimensionality of the algebra Hc.

In the papers [4, 30] we established relations between monogenic functions
taking values in the algebra H¢ and solutions of the system (4.12) in so-called
proper domains.

We call E, a proper domain in C, provided that for every z € E, with & z # 0
the domain E, contains the segment connecting points z and z. In this case E¢ is
also called a proper domain in pu.

Let A be the linear operator which assigns the function F': E, — C to every
function @ : E; — Hg¢ by the formula F(z) := fr,(®(()), where z = = + ir and
¢ = xey + res. It is easy to prove that if ® is a monogenic function in E¢, then F
is an analytic function in E,.

Theorem 4.7 ([4, 30]). If E¢ is a proper domain in p, then every monogenic func-
tion ® : Ec — Hc can be expressed in the form

1 . /(A(I))(t)(tel — )7t 4 ®o(¢) V(€ E, (4.18)

211

®(¢) =
¥
where v is an arbitrary closed Jordan rectifiable curve in D, that embraces the

segment connecting the points z = f1,(¢) and z, and ®¢ : Ec — Ly is a monogenic
function taking values in the ideal Zy.

Note that under the conditions of Theorem 4.7 the integral in the equality
(4.18) is the principal extension (see [8, p. 165]) of an analytic function F =
A® into the domain D.. Thus, the algebra of monogenic functions in E¢ can be



206 S.A. Plaksa

decomposed into the direct sum of the algebra of principal extensions of complex-
valued analytic functions and the algebra of monogenic functions taking values in
the ideal Z.

In the papers [4, 30], for every function F : E, — C analytic in a proper
domain F, we constructed explicitly the decomposition of the principal extension
of F into the domain E. with respect to the basis {ear_1}7;:

;j/uq—crﬂpmdszﬂ@ﬂe1+2Z;L@um)QMJ, (4.19)

3
where

o Py (V-2 —a))
Ug(z,r) = o 7/ =)t —2) ( . ) dt, (4.20)

¢ = ze; +reg and z = x + ir for (z,r) € E, and the curve v has the same
properties as in Theorem 4.7, and \/(t — z)(t — ) is a continuous branch of this
function analytic with respect to t outside of the segment mentioned in Theorem
4.7. Note that for every z € F, with Sz = 0, we define \/(t — 2)(t — 2) :=t — 2.

In the following theorem we describe relations between principal extensions
of analytic functions into the plane p and solutions of the system (4.12).

Theorem 4.8 ([4, 30]). If F' : E, — C is an analytic function in a proper domain
E., then the first and the second components of principal extension (4.19) of func-
tion F into the domain E; generate the solutions ¢ and ¢ of system (4.12) in E
by the formulas

olx,r) =Us(z,r), (x,r)=rUsx,r). (4.21)

From the relations (4.19)—(4.21) it follows that the functions

1 F(t)
el ) 2mi V(= 2)(t - 2) ar (4.22)
_ [ OG- o

are solutions of system (4.12) in the domain F.

In the following theorem we describe relations between components Uy of
hypercomplex analytic function (4.19) and solutions of elliptic equations degener-
ating on the axis Ox.

Theorem 4.9 ([40, 41]). If F : E. — C is an analytic function in a proper domain
E., then the components Uy of principal extension (4.19) of function F into the
domain F¢ satisfy the equations

6Uk (1’, T)

r? AUg(x,r) +7 9

— (k= 1)?*Ug(z,7) =0, k=1,2,...,
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in the domain E. In addition, the function
Up(z,r) =11 Up(z,r)
is a solution in E of the equation

Oy (x, )

r Ay (z,r) — (2k — 3) 5

=0, k=1,2,....
In the following theorem we establish an expression of generalized axial-

symmetric potential via components Uy of the hypercomplex analytic function
(4.19).

Theorem 4.10 ([42]). If F : E, — C is an analytic function in a proper domain
E., then the function

u(@,r) = (1 R _2431)(‘2',;!()"1 ~dntl) C&) Ur(wr)  (4.24)

n=1

S (Z (m —1)(m —24?;3(.2.7;!()m —4n+1) an_k> sl

k=1 \n=k
(= (m—=1)(m—=3)...(m—4n—1) .
+ ];) (; 24n+2(2n + 1)| C(2n—|-1 U4k+3(xar)7
where C¥ are the binomial coefficients, satisfies the equation
m Ou(z,r)
A =0 4.25
u(z,r) + , or (4.25)

on the set {(x,r) € D :r # 0} form > 1.
Furthermore, the function (4.24) is ea:pressed in the form

2(m=3)/ (m—1)/2
= t—2)(t — dt,
! |,r-|m ! / \/ t—Z t—Z [( )( )}

where ' is an arbitrary closed Jordan rectifiable curve in E, that contains the
points z and Z and embraces the set {z+in: |n| <|r|}, and [(t — 2)(t — 2)}(7”_1)/2

s a continuous branch of this function, analytic with respect to t outside of the cut
{z+in:[nl = |r[}.

Let us write expansions with respect to the basis {egk_l}zo:l of some ele-
mentary analytic functions of the variable ( = xe; 4 res (note that in view of the
isomorphism between algebras H¢ and Fcos, the construction of expansions of this
sort is reduced to a determination of relevant Fourier coefficients). The expansion
of a power function has the form

u(z,r) =

(sgnr)kn

Cn:(x2+r2)n/2( ) (cos ) €1+2Z (n+ k)!

Pk(cos 9) €2k+1>
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where n is a positive integer, cos¥ := z(z* + 1r2)"1/2,
sony e 1, forr >0,
gnrT = -1, forr <0,

and Legendre polynomials P, and associated Legendre polynomials P are defined
to be the equalities (4.8).
For the functions e¢, sin( and cos¢ we have

et =e” <J0(7") er+2 Z Ji(r) 32k+1)7
k=1

sin( = Sinx<J0(ir) e+ 2 Z Jok (ir) e4k+1> — 24 coszx Z Jak—1(ir) eqp—1,
k=1 k=1

cos( = cosx <J0 (ZT) e+ 2 Z Jor (ZT) 64k+1> + 2 sinx Z Jok_1 (ZT) €4k—1,
k=1 k=1
where Bessel functions J,,, are defined by the equality (4.9).
For the functions (~* and Ln ¢ we obtain

1 > 2 2_ \F
N <61 + 22(_1)k<\/x +TT x) €2k+1) for x > 0,
22+ Pt

(= 5
RGO A S It
(ln Va? +2r2 o + 2mm')61
+2i (—1]zk+l <\/x2 —|—r7“2 - x>k€2k+1 for z > 0,
Lo — k=1
" (111 Va2 +2T2 Ty (2m + 1)7ri> e1
+2i ]1 <\/x2 +TT2 + x>kegk+1 for x <0,
k=1

where m is an integer number. In this case, the functions (= and Ln( are not
defined for x = 0.

4.4. Integral expressions for axial-symmetric potential and
the Stokes flow function

In the papers [4, 31] we generalized integral expressions (4.22) and (4.23) for the
axial-symmetric potential and the Stokes flow function, respectively, to the case
of an arbitrary simply connected domain symmetric with respect to the axis Ox.

Below in Section 4, E is a bounded simply connected domain symmetric with
respect to the axis Ox. For every z € E, with S z # 0, we fix an arbitrary Jordan
rectifiable curve I',; in E, which connects the points z and Z. In this case, let
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V/(t = 2)(t — Z) be a continuous branch of this function analytic with respect to ¢
outside of the cut along I',;. As earlier, for every z € E, with §z = 0 we define

VE—=2)t—2):=t—z

Theorem 4.11 ([31, 35]). If F is an analytic function in the domain E,, then
the functions (4.22) and (4.23) are solutions of system (4.12) in E, where v is
an arbitrary closed Jordan rectifiable curve in E, which embraces I',5. Functions
(4.22) and (4.23) are also solutions of equations (4.13) and (4.14), respectively.

It is evident that if the boundary 0F, is a Jordan rectifiable curve and the
function F belongs to the Smirnov class E; (see [43], p. 205) in the domain E,,
then the formulas (4.22) and (4.23) can be transformed to the form

! F(t)
o(z,r) = o / =) —3) dt, (4.26)

Y(x,r) = / \/(t (t—2) dt, z=ux+ir, (4.27)

t—z t—z

for all (z,7) € E, where F(t) is the angular boundary value of the function F
which is known to exist almost everywhere on 0F,.

If z € B, with §z # 0 and o € R, then ((t — 2)(t — Z))a is understood as a
continuous branch of the function L(t) := ((t — 2)(t — 2))a analytic with respect
to t outside of the cut along a Jordan curve that successively connects the points
z, 0o and Z, and the only common points of which with the set ',z UR are the
points z and z. In this case L(t) > 0 for all ¢ > max R 7.

Tel'zz

In the following theorem we establish an integral expression of generalized
axial-symmetric potential that is a generalisation of integral expressions obtained
by A.G. Mackie [44], P. Henrici [45], Yu.P. Krivenkov [46] and G.N. Polozhii [47].

Theorem 4.12 ([48]). If m > 0 and F is an analytic function in the domain E.,
then the function

W) = g /F ((t— =)t — 2)

zZZ

satisfies equation (4.25) on the set {(x,y) € E : y # 0}. Moreover, there exists the
limat

MG s =atiy, (4.28)

B m, 1
lim u(z,y) = (5 2) F(xp) Vg € R: (29,0) € E,
(@,y)—(20,0) 27

where B(p, q) is the Euler beta function.

We proved converse theorems on integral expressions of axial symmetric po-
tentials and Stokes flow functions in domains of a meridian plane.
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Theorem 4.13 ([32, 35]). Suppose that the axial-symmetric potential p(x,r) is even
with respect to the variable r in the domain E. Then there exists the unique function
F analytic in the domain E, and satisfying the condition

F(z)=F(z) Vze D, (4.29)
such that the equality (4.22) is fulfilled for all (x,r) € E.

Theorem 4.14 ([34, 35]). Suppose that the Stokes flow function (x,r) is even with
respect to the variable r in the domain E and satisfies the additional assumption

Y(x,0)=0 V(z,0) € E. (4.30)
Then there exists a function Fy analytic in the domain E, such that the equality
(4.23) is fulfilled with F = Fy for oll (x,7) € E. Moreover, any analytic function

F which satisfies the condition (4.29) and the equality (4.23) for all (z,7) € D is
expressed in the form F(z) = Fy(z) + C, where C is a real constant.

Note that the requirement (4.30) is natural. For example, for the model of
steady flow of an ideal incompressible fluid without sources and vortexes it means
that the axis Ox is a line of flow.

Using integral expressions (4.26) and (4.27), we developed a method for
effectively solving boundary problems for axial-symmetric potential fields (see
4, 32-36)).

5. Monogenic functions in the biharmonic algebra

5.1. Biharmonic algebra
We say that an associative commutative two-dimensional algebra B with the unit
1 over the field C is biharmonic if in B there exists a biharmonic basis {e1,ea}
satisfying the conditions
(e? +e3)? =0, e? +e3#0. (5.1)
V.F. Kovalev and I.P. Mel’'nichenko [49] found a multiplication table for a
biharmonic basis {e1, e2}:
e1 =1,  e3=e; + 2ieo. (5.2)

In the paper [50] I.P. Mel’nichenko proved that there exists a unique bihar-
monic algebra B with a non-biharmonic basis {1, p}, for which p? = 0. Moreover,
he constructed all biharmonic bases in the form:

1
e1=a;+asp, 62=:|:i<a1—|—(a2— >p>, (5.3)
2&1

where complex numbers a1 # 0, as can be chosen arbitrarily. In particular, for the
basis (5.2) in the equalities (5.3) we choose a7 = 1, ag = 0 and + of the double
sign:

e; =1, €2 =1— ;p, (5.4)
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Note that every analytic function ®({) of the variable { = xe; + yes satisfies
the two-dimensional biharmonic equation

o* o* o
UG = (i +2 gt gt ) U@ =0 (63

owing to the relations (5.1) and (Ag)?® = X (¢) (e? + €3)2.

The algebra B has the unique maximum ideal Z := {A\p : A € C} which is
also the radical of B. In what follows, f : B — C is the linear functional such that
the maximum ideal Z is its kernel and f(1) = 1.

5.2. Monogenic functions given in a biharmonic plane.

Cauchy—Riemann conditions
Consider a biharmonic plane fie, e, = {( = ze1 +yes : z,y € R} which is a
linear envelope generated by the elements e, es of biharmonic basis (5.3). In what
follows, ( =z e1 +yeo and z,y € R.

Let G¢ be a domain in the biharmonic plane e, ,. Inasmuch as divisors of
zero don’t belong to the plane fic, ¢,, the Gateaux derivative of function ® : G —
B coincides with the derivative

/ R . —1
V(Q=,  m (@R - BO)A
Therefore, we define monogenic functions as functions ® : G¢ — B for which the
derivative ®'({) exists in every point ¢ € G¢.

It is established in the paper [49] that a function ®(¢) is monogenic in a
domain of biharmonic plane generated by the biharmonic basis (5.4) if and only if
the following Cauchy-Riemann condition is satisfied:

0(C) _ 0%(0)
y ox =’
It can similarly be proved that a function ® : G — B is monogenic in a

domain G¢ of an arbitrary biharmonic plane fie, ., if and only if the following
equality is fulfilled:

00(c) , _ 00(0)
dy Or

Below in Section 5, all stated results are obtained jointly with S.V. Gryshchuk
(see also [51]).

(5.6)

e V¢ =xer + yes € Ge. (5.7)

5.3. A constructive description of monogenic functions given in a biharmonic plane

Let D := f(G¢) and A be the linear operator which assigns the function F :
D — C to every function ® : G; — B by the formula F(§) := f(®(¢)), where
£ = f(0) = au(w £ iy).

It is evident that if ® is a monogenic function in the domain G¢, then F'is an
analytic function in the domain D, i.e., F' is either holomorphic in the case where
¢ = a1(z + 1y) or antiholomorphic in the case where £ = a1(x — iy).
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The following theorem can be proved similarly to Theorem 2.3.

Theorem 5.1. Every monogenic function ® : G¢ — B can be expressed in the form

1
T oW

3(0) /umww@—crhu+¢ao V(e Ge (5.8)

T¢

where T'¢ is an arbitrary closed rectifiable curve in D that embraces the point f((),
and ®¢ : G¢ = T is a monogenic function taking values in the radical T.

Note that the complex number £ = f({) is the spectrum of ¢ € B, and the
integral in the equality (5.8) is the principal extension (see [8, p. 165]) of analytic
function F(§) = (A®)(&) of the complex variable £ into the domain G.

It follows from Theorem 5.1 that the algebra of monogenic in G functions is
decomposed into the direct sum of the algebra of principal extensions of analytic
functions of a complex variable and the algebra of monogenic in G¢ functions
taking values in the radical Z.

In the following theorem we describe all monogenic functions given in the
domain G¢ and taking values in the radical Z.

Theorem 5.2. Every monogenic function ®q : G¢ — L can be expressed in the form

o(¢) =Fo(§)p  V(EGe, (5.9)
where Fy : D — C is an analytic function and £ = f(¢).

Proof. Substituting the function (5.9) in the equality (5.7) in place of ® and taking
into account the equalities pe; = ayp, pes = £ayip, we get

X IFy(§) P OFy(§) ip

D. 1
ay P V¢ e (5.10)

e
From the equality (5.10), taking into account the uniqueness of decomposition
of elements of B with respect to the basis {1, p}, we obtain the equality
OF OF
o€ _ . OF(E)

oy Or

Thus, the function Fy is either holomorphic in D in the case where £ =

oy (z + iy) or antiholomorphic in D in the case where £ = a;(x — iy), i.e., Fy is
analytic in the domain D. The theorem is proved. |

VéeD.

It follows from the equalities (5.8), (5.9) that any monogenic function @ :
G¢ — B can be constructed by means of two complex analytic in D functions F,
Fp in the form:

() ="

~ omi

[FOe-07 Rl WeGe  Gay

T¢
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Moreover, by using the expression

_ 1 1 200€ + 1y
t—¢) = -
V¢ =xer +yes € Ge¢ VteC:t#E&=ai(xtiy),

the principal extension of an analytic in D function F' into G¢ can explicitly be
constructed in the form

s [ PO =r© - T (a2 T ) o
i (5.12)

§=f(Q)eD, V(=umer+yes€CGe.

Note that in a particular case, in the paper [49] principal extensions of ana-
lytic functions of a complex variable was explicitly constructed into the biharmonic
plane generated by the biharmonic basis (5.4).

The following theorem can be proved similarly to Theorem 2.7.

Theorem 5.3. Every monogenic function ® : G¢ — B has derivatives of all orders
in the domain G¢.

5.4. Isomorphism of algebras of monogenic functions

There is an isomorphism between algebras of monogenic functions at transition
from a biharmonic basis to another one. By M (e, ,, G¢) we denote the algebra
of monogenic functions in a domain G¢ C fie, e, -

Theorem 5.4. Let {e1,ea} be the biharmonic basis composed of the elements (5.4)
and {€é1,€2} be an arbitrary biharmonic basis composed of elements of the form

(5.3). Let G¢ be a domain in the biharmonic plane fie, ¢, and G~ = {( = xé1+yé, :
¢ = ze1+yea € G¢} be the congruent domain in the bzharmomc plane s, &,. Then
the algebras M(fie, ey, Ge), M(pe, &y, G7) are isomorphic, and the correspondence

M (ftey.ep,Ge) 3P +— @ € M(Méhéz,éz) are established by the equality

B(C) = () + D (¢)(xr1 + yra)p,

where 11 := az/ai, re == i(a? + 2a1a2 — 1)/(203) and oy, ag are the same com-
plex numbers which are situated in the equalities of the form (5.3) for elements of
the basis {€1,€2}.

5.5. A representation of a biharmonic function in the form of the first component
of a monogenic function

In what follows, the basic elements e, eq are defined by the equalities (5.4) and
(=ze1+yer, z=x+iy and z,y € R.

U : G — Ris called a biharmonic function in a domain G' C R? if it satisfies
equation (5.5) in G.
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We shall prove that every biharmonic function U; (x,y) in a bounded simply
connected domain G' C R? is the first component of some monogenic function

B(C) = Ur(z,y) ex + Ua(z,y) ier + Us(x,y) e2 + Us(x, y) iea, (5.13)

in the corresponding domain G¢ := {{ = we1 +yez : (x,y) € G} of the biharmonic
plane fie, ¢, Wwhere U, : G — R for k =1,4.
At first, consider some auxiliary statements.

Lemma 5.5. Every monogenic function (5.13) with Uy = 0 is of the form
®(¢) = i(—az® + kx — ay® — by +n) + e2(2ay® + 2by + ¢)
+ iea(—2azy — bz + ky + m) V(€ ey ens (5.14)
where a, b, c, k,m,n are arbitrary real constants.

To prove Lemma 5.5, taking into account the identity U; = 0, one should
integrate the Cauchy—Riemann condition (5.6) rewritten in expanded form:

0= OUs(x,y)
ox
aUQ(x’y) _ 3U4(x,y)
oy  o0x
aU?)(x?y) _ _28U4(x,y)
oy ox
OUy(z,y) _ OUs(w,y) +28U3(x,y)
oy  Ox ox

Lemma 5.6. If F' is a holomorphic function in a bounded simply connected domain
D C C, then the functions
(I)I(C) = u(x, y) + iU(:L‘, y) - 62’0(‘7‘.7 y) + 7;€2u($7 y)7
2(C) = yulz, y) + iyv(w,y) + ez U(x,y) — yv(@,y))
+ i€2 (V(l', y) =+ yU(l’, y)) )
@3(<) = I'U(JJ, y) + '1:1"1}(1', y) + e2 (V('Ia y) - 1’7}(1’, y))
+ieg (zu(z,y) —U(z,y)) V{=2xe1 +yes € G
are monogenic in the domain G = {¢ = xe1 + yes : © + iy € D} of a biharmonic
plane pe, e,, where
u(z,y) =REE), vlz,y) =IF),
Uz,y) =RF(E), V(z,y):=SF() VYEeD

and F is a primitive function for the function F.

To prove Lemma 5.6, it is easy to show that the functions ®;, ®5, ®3 satisfy
the conditions of the form (5.6).
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It is well known that every biharmonic function Uy (z,y) in the domain G is
expressed by the Goursat formula

Ui(z,y) = R (p(&) +EY(), &= +iy, (5.15)
where ¢, 1 are holomorphic functions in the domain D = {z + iy : (v,y) € G},
&i=x—1y.

Theorem 5.7. Fvery biharmonic function Ui(x,y) in a bounded simply connected
domain G C R? is the first component in the decomposition (5.13) of the function

B(C) = (&) + EP(E) +iea (0(€) + EW(E) — 2F(€)) (5.16)

monogenic in the corresponding domain G¢ of the biharmonic plane p, .,, where
@, ¥ are the same functions as in the equality (5.15) and F is a primitive function
for the function . Moreover, all monogenic in G¢ functions for which the first
component in the decomposition (5.13) is the given function Uy are expressed as
the sum of the functions (5.14) and (5.16).

Proof. Introducing the functions
ur(z,y) = R(2), wua(z,y) :=RY(z), valz,y) :=I¢Y(2),
we rewrite the equality (5.15) in the form
Ul(xvy) :ul(x,y)—l—xug(x,y)—i—yvg(x,y). (517)

Now, it follows from equality (5.17) and Lemma 5.6 that the function (5.16) is
monogenic in the domain G¢ and its first component in the decomposition (5.13)
is the given function U;. Finally, it evidently follows from Lemma 5.5 that all
monogenic in G¢ functions for which the first component in the decomposition
(5.13) is the given function U; are expressed as the sum of functions (5.14) and
(5.16). The theorem is proved. O

5.6. Integral theorems

In contrast to the papers [12, 13], where integral theorems are established for func-
tions differentiable in the sense of Lorch in domains of a commutative associative
Banach algebra, we establish similar results for monogenic functions ® : G; — B
given only in a domain G¢ of the biharmonic plane p, ., instead of a domain of
the whole algebra B. Moreover, note that the integral Cauchy formula established
in the papers [12, 13] is not applicable to a monogenic function ® : G — B be-
cause it deals with an integration along a curve on which the function ® is not
given, generally speaking.

For the Euclidian norm [a]| := /|&1]2 + |2, where a = &1eq + &aeo and
&1,& € C, in the algebra B the inequality

|abl| < V10 ||a| b Ya,beB (5.18)

is fulfilled.
In the same way as in the complex plane, a rectifiable curve and an integral
along a rectifiable curve are defined in the biharmonic plane fie, c,.
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The Cauchy integral theorem and integral formula for monogenic functions
of the variable { € pe, ., are proved by a classic scheme (see, for example, [26])
by using the inequality (5.18). For a proof of the Cauchy integral formula we use
as well the equality (3.8) which is also fulfilled in the biharmonic plane pe, e,.
Thus, the following statement is true:

Theorem 5.8. Suppose that the boundary 0G¢ of domain G¢ is a closed Jordan
rectifiable curve, and a function ®: G¢ — B is continuous in the closure G¢ of
the domain G¢ and is monogenic in G¢. Then the following equalities are fulfilled:

/ O(7)dr =0 (the Cauchy theorem), (5.19)
o(¢) = 27171' / O(1)(r—¢)"tdr V¢ €Ge (the Cauchy formula).  (5.20)
8G,

For functions of the biharmonic variable (, the following Morera theorem can
be established in the usual way (see, for example, [26]) by using Theorem 5.3 and
the inequality (5.18).

Theorem 5.9. If a function ®: G — B is continuous in a domain G¢ and satisfies
the equality (3.6) for every triangle A¢ such that A: C G, then the function @ is
monogenic in the domain G¢.

5.7. The Taylor expansion

Consider a problem on an expansion of a monogenic in D, function ® in the Taylor
power series. Applying to the function (5.20) a method similar to a method for
expanding holomorphic functions, which is based on an expansion of the Cauchy
kernel in a power series (see, for example, [26, p. 107]), we obtain immediately the
following expansion of the function ® in the power series:

(C) =) bal(¢— o)™, (5.21)
n=0

where

(n) n
b= = L e (- ) T, w0

n! 2
r

and I' is an arbitrary closed Jordan rectifiable curve in G¢ that embraces the point
Co. But in such a way it can only be proved that the series (5.21) is convergent in
a disk K, (Co) := {C € pey,es : [IC — Col| < 7} with a radius r which is less than the
distance between (y and the boundary of domain G¢. It is connected with that
fact that the constant v/10 can not be replaced by 1 in the inequality (5.18).

Nevertheless, taking into account the equality (5.12) in the plane pie, ¢, gen-
erated by the basis (5.4) and using the equality (5.11) which is transformed now
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into the form

Q=0 (§ FO-F©)s Webe (52

we can prove the convergence of the series (5.21) in the disk Kp((o) with the

dius R := mi — (ol
radius TrenalgC Il — Coll

Theorem 5.10. If a function ®: G; — B is monogenic in a domain G¢ and
Co = xoe1 + yoez is an arbitrary point in G¢, then ® is expressed in the disk
Kgr(p) as the sum of the convergent power series (5.21). In this case

b, = (cn + (cg?) —(n+ 1)230 cn+1>p> , (5.23)

where ¢, and c%o) are coefficients of the Taylor series

F(&) = cal&—&)", Fy(&) =D (€ — &), o = zo +iyo, (5.24)
n=0 n=0

for the functions F and Fy included in the equality (5.22).

Proof. Inasmuch as in the equality (5.22) the functions F' and Fy are holomorphic
in the domain D := {{ = x + iy : ze1 +yea € G}, the series (5.24) are absolutely
convergent in the disk {€ € C: |£ — &]| < R}. Then we rewrite the equality (5.22)
in the form

GERED S (SO

— S Ve (€~ &)+ (€~ ).
n=0 n=0

Now, using the relations

(C=C)"=(—&)" — ni(y ; o) €E—&)" ' ((—=C0)"p=(£—&)"p (5.25)

for all ¢ € e, e, and n = 0,1,..., we obtain the expression (5.21), where co-
efficients are defined by the equality (5.23) and the series (5.21) is absolutely
convergent in the disk Kr(p). The theorem is proved. |

Now, in the same way as for holomorphic functions of a complex variable
(see., for example, [26, p. 118]), we obtain the following uniqueness theorem for
monogenic functions of a biharmonic variable.

Theorem 5.11. If two monogenic in G¢ functions coincide on a set which have at
least one limit point belonging to the domain G¢, then they are identically equal in
the whole domain G¢.
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5.8. Different equivalent definitions of monogenic functions

Thus, we obtain the following theorem which gives different equivalent definitions
of monogenic functions in the biharmonic plane:

Theorem 5.12. A function ®: G — B is monogenic in the domain G¢ if and
only if one of the following conditions is satisfied:

(I) the components Uy, k = 1,4, of the expansion (5.13) of the function ® are dif-

ferentiable in the domain G and the condition (5.6) is satisfied in the domain
GC;

(IT) the function ® is expressed in the form (5.22), where the pair of holomorphic
in D functions F' and Fy is unique;

(IIT) the function @ is continuous in G¢ and satisfies the equality (3.6) for every
triangle A¢ such that A¢ C Ge;

(IV) for every o € G¢ there exists a neighborhood, in which the function ® is
expressed as the sum of the power series (5.21).

5.9. The Laurent expansion
Consider Laurent series in the biharmonic plane. Set K, r(Co) := {C € pey,ep : 0 <
r < [I¢ = Goll < R < oo}

Theorem 5.13. Every monogenic function ®: K, r(Co) — B is expressed in the
ring K, r(Co) as the sum of the convergent series

oo

B = D bal¢—G)", (5.26)
where (¢ —Co)™ = ((C —¢o) ™)™ formn=—1,-2,...,
bn = 211-2' /‘I’(T)(T —C) " Ndr,  m=0,41,42,..., (5.27)
r

and T is an arbitrary closed Jordan rectifiable curve in K, r((o) that embraces the
point (.

Proof. Inasmuch as in the equality (5.22) the functions F' and Fy are holomorphic
in the ring {£€ € C: r < |£ — &| < R} with its center in the point & = xo + i¥o,
they are expanded into Laurent series

o0

F(f): Z Cn(f_EO)na

n=—oo

o0

By = > E—-&)m,

n=—oo
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which are absolutely convergent in the mentioned ring. Then we rewrite the equal-
ity (5.22) in the form

B =t Yo (660 =" M ute - g
n=1
=D Dewn (€= &)
n=0

o~ (O ¢n 1 i(y — o) )
+ch (€= Go)"p+ e (§—§0+2(§—§0)2p

( )

1§+§cn(§§ v~ yo)(éf)"l)

. -2 -2
=N Do &)+ Y D€ &)
Further, using the equalities (5.25) for all { € K, r({o) and n = 0,£+1,+2,...,
we obtain the expansion of the function ® in the series (5.26), where coefficients
are defined by the equalities (5.23), and, moreover, the series (5.26) is absolutely
convergent in the ring K, r((p). Multiplying by (¢ — (o)™™' both parts of the
equality (5.26) and integrating then along the curve I', we obtain the formulas
(5.27) for coeflicients of the series (5.26). The theorem is proved. O

5.10. The classification of isolated singular points of monogenic functions
in the biharmonic plane

It is an evident fact that every convergent in K, r({p) series of the form (5.26)
with coefficients from B is the Laurent series of its sum. Terms of the series (5.26)
with nonnegative powers form its regular part, and terms with negative powers
form the principal part of the series (5.26).

Let us compactify the algebra B by means of addition of an infinite point. Let
us agree that every sequence wy, := &1 ne1 + &2,ne2 With &1 5,82, € C converges
to the infinite point in the case, where at least one of the sequences &, &2
converges to infinity in the extended complex plane.

Now, for a removable singular point and a pole and an essential singular point
of a function ® which is monogenic in a pierced neighborhood Ky ,-({p) of a point
€0 € [tes,eq, ONe can give the same definitions as for appropriate notions in the
complex plane (see, for example, [26]).

Moreover, an isolated singular point of monogenic function ®(¢) of the bihar-
monic variable ¢ has a relation with the form of Laurent expansion of this function.
More precisely, the following statement is true:

Theorem 5.14. If in a pierced neighbourhood Ko »(Co) of an isolated singular point
Co € fer,e, Of a monogenic function ®: Ko r((o) — B, the principal part of the
Laurent series (5.26):
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a) equals to zero, then (o is a removable singular point;

b) contains only a finite number of nonzero terms, then (y is a pole;

c) contains an infinite number of nonzero terms, then (y is either a pole or an
essential singular point.

Indeed, it is evident that in the case a) the point &y is a removable singular
point for the functions F' and Fy from the equality (5.22). It is also evident that
in the case b) the point & is a pole at least for one of the functions F, Fp, and
is not an essential singular point for these functions. Therefore, the point (y is
a removable singular point of the function ® in the case a) and is a pole of this
function in the case b). In the case ¢) the point {y can be either a pole of the
function ® (for example, in the case where the point & is a pole of the function
F and is an essential singular point of the function Fj) or an essential singular
point of this function (for example, in the case where F' = 0 and the point &, is
an essential singular point of the function Fp).
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1. Introduction

1 In 1898 the British engineer Henry Selby Hele-Shaw published a paper [11]
in which he described an experiment on moving a viscous fluid in a so-called
cell, a narrow channel between two closely situated glass plates. By coloring the
fluid he could see the behavior of the flow as it meets different obstacles in the
cell. Therefore, he could confirm Stokes’s prediction (see, e.g., [24]) that for low
Reynolds numbers the flow velocity field u becomes irrotational. In this case,
pressure plays the role of potential of the field, satisfying the following conditions:

u=-Vp, Ap=0, in (1.1)
SZ:O, on L, (1.2)

where §2; is a domain occupied by the fluid at the time instant ¢, and L is the
boundary of obstacles. The role of the Hele-Shaw cell as a tool for description of
two-dimensional flows is especially important in the case of flows in porous media,
which are sufficiently slow to satisfy the Darcy Law.

Much later (see, e.g., [20], [28]) it was understood that many filtration prob-
lems lead to the models in which the fluid domain has to be separated from the

L This section is partially based on the survey articles [24] and [47].
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“dry” media. P.Ya. Polubarinova-Kochina came to the conclusion that in this case
the pressure on the boundary has to be constant on the free boundary and thus the
normal velocity of the flow u,, has to be proportional to the normal “geometric”
velocity v, of the free boundary. Therefore, we arrive at the problem

u=-V({p+pgz), Ap=0, in Q, (1.3)
o —gnng) =uv,, on I, (1.4)

where I'; is a free boundary, and z is the vertical coordinate. For this problem
were found (see [12]) several exact solutions (following pioneering work by P.Ya.
Polubarinova-Kochina [28]), which are in a good agreement with experimental
data. Thus, the nonlinear problem (1.3)—(1.4) is useful for description of flows
under different circumstances.

In fact, this problem has been used and generalized for modeling more com-
pound situations that can be also considered as processes with free boundary.
Essential development of the theory is due to appearance of several Stefan-type
models. The classical Stefan model (see [18]) describes the so-called theory of
albedo, characterizing the reflective abilities of body surfaces. The prototype for
this model is the problem on freezing/cooling of a material whose initial stage has
a temperature of a phase transition, on condition that the heat is transferred only
via conduction and there exists a fixed value of the latent melting heat. Then the
value of p in (1.3)—(1.4) (in the case g = 0) can be interpreted as a temperature (or
concentration) in the new phase, corresponding to zero melting temperature and
to dimension-free latent melting heat, equal to 1. This model deals with different
technological processes, namely, steel production, semi-conductors construction,
foot freezing, laser welding etc. From the other side, if p is understood as electric
potential, then we arrive at the model of electro-chemical machining (see, e.g.,
[17]). Whereas, if p is a concentration of a certain biological agent, then taking
into account diffusion in the Stefan model, one can model a tumor’s necrosis (see,
e.g., [27]). Another interpretation of the Hele-Shaw model (1.3)—(1.4) (in the case
g = 0) arises, if we introduce w(x,y) as an instance of time at which the free
boundary I reaches the point (z,y) in the Hele-Shaw cell, then the function

t

u(x,y,t)z/p(x,y,T)dT, (1.5)

w

satisfies Au = 1 and thus describes transversal displacement of the membrane
under a homogeneous load. Further, it follows from the relation (1.4) that v =
gz = 0. Therefore, (in the framework of the mechanics of contact interactions) u
can be interpreted as the displacement of the pressurised membrane jammed to the
rigid smooth plane. If we again suppose existence of diffusion, then a corresponding
problem arises in the theory of the choice of optimal time for option realization,
where the value p is connected with the price of an option and the role of spatial

variable is played by the share price (see, e.g., [49]).
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We can also note a series of intensively studied mathematical problems which
are not really free boundary value problems. The problem (1.3)—(1.4) plays the
role of a limiting singular case for these problems. Among them we single out the
models described by

— Allen-Khan equation
du

Tat =2Au+u—ud, as e£,7—0,
— Khan-Chilliard equation
0
7'81; =-A (52Au+u—u3), as e,7 — 0,
— equation of the phase field
Ju 9 0T Ou
58t e“Au+u—u’+ T, 78t+8t , as &,7—0,
— filtration equation
0
pa? =V - (u"Vu), as m — oo.

The celebrated P.Ja. Polubarinova-Kochina’s exact solution (see, e.g., [28],
[10], [46]) to the Hele-Shaw problem shows that there is an essential difference be-
tween two cases of problem (1.3)—(1.4), namely, a well-posed case (when the fluid
domain is extended) and an ill posed case (when the area of the fluid domain is
decreasing). Namely, in the well-posed case known exact solutions (see [12]) cor-
respond to smoothing of the free boundary in time. Vice versa, in the ill-posed
case some of the exact solution corresponds to cusp formation. Such an instability
illustrates an irreversibility in time the considered model. Occurrence of such an
effect is demonstrated in particular by so-called “fingering” ([41], see also [40]),
known also as Saffman-Taylor instability. In fact, Saffman-Taylor instability gen-
erates a series of delicate regularization analyses of the Hele-Shaw model with the
aim of understanding dendrite growth and the development of two-phase domains
in the case of solidification of alloys. Morphology of domains in such processes has
a great level of unpredictability similar to the turbulence effect. Therefore, the
Hele-Shaw model is still very important for modelling and has lead to many new
considerations and results.

This paper is devoted mainly to the classical Hele-Shaw model and its modern
counterpart. The article is organized as follows. Section 2 contains auxiliary results
devoted to modeling fluid dynamics on the base of the Reynolds Transport Theo-
rem. In Section 3, starting from the Navier-Stokes equation we describe a number
of assumptions and simplifications, and arrive finally at the Hele-Shaw model. It is
known that this model exists in two forms. Dynamics of the free boundary is stud-
ied in the framework of boundary value problems for evolution-type differential
equations for real-valued functions (so-called “real Hele-Shaw model”). Another
variant of the model is connected with possible parametrization of the phase do-
main (and thus of the free boundary) by using conformal mapping theory. The



228 S.V. Rogosin

latter is derived in Section 4 in the form of a Polubarinova-Galin equation. In [30]
(see also [31], [32], [33]) it was proposed to reformulate the complex Hele-Shaw
model in the form of an abstract Cauchy-Kovalevsky problem and to study of the
latter in the corresponding scale of Banach spaces. In order to apply this method
we present in Section 5 an auxiliary result, the Ovsjannikov-Nirenberg-Nishida
theorem on solvability of the abstract Cauchy-Kovalevsky problem in a proper
scale of Banach spaces.

The known exact solutions show the time irreversibility of the Hele-Shaw
model. Thus, the injection problem can have infinite life-time (see, e.g., [9]). Con-
trariwise, the suction problem has a finite-time blow-up and cusp formation at the
free boundary before the moving boundary reaches the sink (see, e.g., [12]). Con-
sequently, the above model is globally ill-posed in this respect. That is why several
attempts have been made to regularise the classical Hele-Shaw model with suction.
In this paper we use the so-called kinetic undercooling reqularization. A correspond-
ing model is presented in Section 6. This model is analysed and rewritten in the
form of Problem (@), in Section 7. It is formulated as two coupled problems — an
abstract Cauchy-Kovalevsky problem and a Riemann-Hilbert-Poincaré problem.

Preliminary analysis of these two problems is performed in Section 8. In
order to apply the Ovsjannikov-Nirenberg-Nishida theorem, we construct a spe-
cial Banach space with the scale property. Solvability of the (time-independent)
Riemann-Hilbert-Poincaré problem and analytic continuation of its solution is in-
vestigated too. The main theorem on local-in-time existence and uniqueness of the
complex Hele-Shaw moving boundary value problem with kinetic undercooling
regularization is presented in the last Section 9.

2. Flow of a viscous fluid

Let us introduce some basic notions of two-dimensional flows of viscous fluid,
following mainly to monograph [10].

Fluid (liquid) is a substance which changes its form under the influence of an
external disturbing force F. If F is acting on the domain of area A, then the ratio of
the tangential component of F' to A determines shear stress inside the fluid. Hence
the fluid begins to flow. This stress determines the velocity of the deformation
of fluid particles. If the density of the fluid changes are negligible under high
external load, then the fluid is called incompressible (it is also said that this is
a case of incompressible flow). If fluid particles are moving along straight lines
without essential changes of their velocity, then we have laminar flow. In a simple
case, when the deformation depends linearly on the stress, then we deal with a
Newtonian fluid. It satisfies Newtons Law of Viscosity if the pressure in the flow in

the direction x is proportional to the velocity V in the orthogonal direction y, i.e.,
_dF 9V
Taa " Foay

g

w is called the wviscosity coefficient.
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Different approaches to determination of equations of fluid motion are based
on the Reynolds Transport Theorem. Let the fluid occupy at the time instant ¢
a control volume V(t) bounded by a control surface S(t). Let N(t) be a certain
extensive property of the system, say mass, or moment of force, or energy. Let
the spatial variables be denoted by x = (21,22, x3), and let n(x,t) be an intensive
property equal to the ratio of the extensive property to the unit of mass, i.e.,

dN

n:d , N(t) = /npdv, dv = dr1dzadzs.

V(t)

m

The Reynolds Transport Theorem says that velocity of the change of the charac-
teristic N (t) in the system during a certain period of time is equal to the velocity
of the change of N(t) inside the control volume plus the velocity of the change of
N(t) on the control surface during the same period:

(ﬁj)ss: / aat(flﬂ)dv+/77pV~ndS. (2.1)

V(t) S(t)

By the Gauss-Ostrogradsky relation, (2.1) can be rewritten as

().~ o

V(t)
or in terms of the so-called convective derivative (Fuler derivative)
D 0

ot TV

the (global) Reynolds Transport Theorem is represented as

(@), [ w e e
v

If one takes mass as an extensive property (N = m,n = 1), then relation (2.1) has

the form
dm op
(dt )Sys— atdv—i— /,oV~ndS.

V(t) S(t)

ddT ) sys

/ [gf +V- (pV)] dv = 0.

V(t)

By the mass conservation law ( = 0. Hence

Since this equality is valid for any control volume we have

dp
o TV (V) =0, (2.3)
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In the case of an incompressible fluid relation, (2.3) yields a so-called continuity
equation
V-V =0. (2.4)
Let us consider in the following only the incompressible fluids. Then the linear
moment of the element of mass is a vector determined by the relation dP = Vdm.
For the whole control volume we have

P= / pVdu.
V()
By the Reynolds Transport Theorem we obtain
dp DV DV
(dt) =) P = / pe
R0 0]

The Second Newton Law says that the velocity of change of P is equal to the force
applied to the fluid in the control volume V(¢):

DV A%
dF =" dm = ( 5 TV-V) V) dm, (2.5)

where F is a vector of forces.

Let us suppose for the moment that there are no shear stresses in the system.
Let the surface forces Fs be due to the pressure of the surface, and internal forces
F}, be due to gravitation in the direction z3. Hence

dF = dFs + dF, = —(Vp)dv — g(Vx3)(pdv). (2.6)
Substituting (2.6) into (2.5) we have

1 ov
—pr—ngg = o +(V-V)V,

or
DV
—Vp — = . 2.7
Vp—pgVas=p . (2.7)
The latter equation is called an Fuler equation. In terms of the control volume it
has a form
d
(dt) / pVdu = — / (Vp + pgVas)dv,
RRYO) 0!
or

(jt) /dev: /a-ndS— / pgVxsdv, (2.8)
sys

V(t) S(t) V(t)

where 0 = (O'ij)?jzl is the stress tensor.
The Stokes Viscosity Law for incompressible fluids states

R T AR
Oi3 = —P Naxia Oi5 = M 8{1}]‘ oz, y VF -
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Substituting these relations into formula (2.8) and applying the Gauss-Ostrograd-
sky theorem we arrive at the (local) relation for the fluid motion of an incompress-
ible Newtonian fluid with constant viscosity in the following form:
DV
Dt

Equations (2.4), (2.9) are called the Navier-Stokes equations for an incompressible
Newtonian fluid.

1
= Fy + ) (=Vp+ pAV). (2.9)

3. Hele-Shaw model

Hele-Shaw flow is the flow of a viscous fluid between two closely related parallel
plates. Let us suppose that the narrow channel between the plates has a constant
height equal to h and two other sizes of the channel are much greater than the
distance between the plates. Let the flow be generated by an injection/suction
through the point source/sink at one of the plates (x0,x9). Suppose that the
velocity of the fluid is maximal at a source/sink and vanishes at the boundary of
the Hele-Shaw cell.

To derive the corresponding governing equations one can start with the
Navier-Stokes equations neglecting gravity (2.4), (2.9) (see, e.g., [10]),

oV
ot

Assume that the injection/suction is sufficiently slow such that the fluid motion is
uniform and plane parallel. It means

+(V-V)V:;(—Vp+uAV), V-V=0. (3.1)

=0, Vs=0.
ot ) 3

Under these conditions the equations (3.1) become

0 0 10
(Vl + Vs >V1=— PP aw,

01 0o pdxy p
0 0 10p p
\% V Vo=— AVs
< Lo x + 2(“)962) 2 pOxo + P %
1 0p
0=-—
pOwxs’
with boundary conditions
‘/1|13:0,h - ‘/2‘13:0,h =0.

If h is sufficiently small and the flow is slow, then we can assume that the deriva-
tives of V7 and V5 with respect to 1 and xo are negligible compared to the deriva-
tives with respect to x3. Thus

oV 0Va 9%V 0%V,

= = = s ’:1,27
dx; Ox;  daj D, J
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which gives

dp 0*V; dp 0%V, 0= dp

0x1 _“axg’ (“)xg_uaac%’ T Oxs’
The last equation in this system shows that p does not depend on x3, whence Vi, V5
are polynomials of degree at most 2 as functions of x3. The boundary conditions

then imply
10 2 10 2 h
oL () et (1)
T \p p 20z \

The integral means ‘71 and 172 of V; and V5 across the gap are

h h
~ 1 h? Op ~ 1 h? Op
Vi = Vidxs = — Vo = Vadxs = —
! h/ 143 12021’ 2 h/ 203 120 O xs’
0 0
so the integral mean V of V satisfies
~ h2
V=- . 3.2
12”% (3.2)

Equation (3.2) is called the Hele-Shaw equation. It is of the same form as Darcy’s
law, which governs flows in porous media. In the sequel we write just V instead
of V.

The Stokes-Leibenzon model ([16]) suggests that a point sink/source (9, 29)
is of constant strength. The rate of area (or mass) change is given as

h2
/ pV -nds = const, thus // 125Apdx1da:2 = const .
Ue

€

where U, = {(z,y) : (z1 — 29)? + (22 — 29)? < £2}. Equality (3.2) together with

the Green theorem imply
h2
// pApd:nlde = const.
12p
Ue

So, Ap = Qis(z(;,zg) for some constant @), where 6@(1)@3) is the Dirac distribution,
and the potential function p has a logarithmic singularity at (z9,29). On the free
boundary the balance of forces gives

p = exterior air pressure + surface tension.

Suppose the air pressure to be constant, and surface tension to be proportional to
the curvature of the free boundary. If the distance h between the plates is small
enough, and the surface tension is almost constant, then the pressure on the free
boundary can be assumed to be constant (vanishing in a proper scale).
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4. The Polubarinova-Galin equation and complex Hele-Shaw model

The idea of P.Ja. Polubarinova-Kochina and L.A. Galin is in parametrization of
the free boundary of the flow in the Hele-Shaw cell by the time-dependent family
of conformal mappings of the canonical domain on the complex plane (say, of the
unit disc) onto the domain on the phase plane (occupied by the fluid). Such a
model (called a complex Hele-Shaw model) was completely described in [48] and
rediscovered in [36].

Denote by Q(t) the bounded simply connected domain in the phase z-plane
occupied by the fluid at instant ¢, and consider suction/injection through a single
sink/source at the origin (of a constant strength ), which is positive in the case
of suction and negative in the case of injection). The dimensionless pressure p
is scaled so that 0 corresponds to the atmospheric pressure. Put I'(t) = 9€(t)
(Q(0) =: Qo,T'(0) =: T'g). The potential function p is harmonic in Q(t) \ {0} and

Ap=Qdo(z), z=1x+1iy e Qt). (4.1)
The zero surface tension dynamic boundary condition is given by
p(z,t) =0, Vz e (t). (4.2)

The resulting motion of the free boundary I'(¢) is given by the fluid velocity V on
I'(¢). The normal velocity in the outward direction is

Uy = V|F(t) -n(t), (4.3)

where n(t) is the unit outer normal vector to I'(¢). Rewriting this law of motion
in terms of the potential function and using (3.2) after suitable rescaling, we get
the kinematic boundary condition
dp
on
Let us introduce the complex potential W(z,t), ReW = p. For each fixed ¢
the function W(z,t) is a multi-valued analytic function on €(¢), whose real part
satisfies the Dirichlet problem (4.1)—(4.2). It follows from the Cauchy-Riemann
equations that

—Up,. (4.4)

ow _ 09p _; op
dz  Om Oxy
Since Green’s function solves (4.1), (4.2), we have the representation

W(z,t) = 23 log z + wo(z,t), (4.5)

where wy(z,t) is an analytic regular function in Q(t).

In order to derive an equation of the free boundary I'(t) = 9€(t), we introduce
some notation. Let f(z,t) : G1 — €(t) be a unique conformal mapping of the unit
disc G; = {z € C: |z] < 1} on the plane of parameter z, satisfying conditions
f(0,t) =0, f(0,t) > 0. The function f(z,0) = fo(z) parameterizes the initial
boundary T'g = {fo(e?), 6 € [0,27)}, and the function f(z,t) parameterizes the
boundary T'(t) = Ty = {f(e%,t), 6 € [0,27)}. The velocity v, in the direction
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of the outward normal to I'(t) is determined by (4.4). The vector of the outward
normal to I'(¢) is defined by the relation

= Z fz
£1

Hence the normal velocity can be written as

n z € 0G1.

anV-n:—Re<aW fz).

¢~ 11|

Since the Green’s function is invariant under conformal mapping we have
woj (z,t) = @ .
¢ 0z 21z
From the other side, the normal velocity on the free boundary can be represented
in the form

(Wo f)(z,t) = 2Q log z, and thus
™

of [ }
v, = Re z .
{at £
Finally we have got the following Polubarinova-Galin equation:
of of Q i
t t)| = — =e'?. 4.
Re | o1 (02 ol ()| == 2 2= (1.6

A complex mathematical model for Hele-Shaw flows with a free boundary
produced by injection/suction into/from a narrow channel supposing constant at-
mospheric pressure on the moving boundary. This model can be represented in
terms of the following form, where the Riemann mapping functions f = f(z,t),
from the unit disc G; onto the region occupied by fluid at the time ¢, and the rate
of injection/suction is Q(¢):

Let the functions fo = fo(z) and Q = Q(t) be given. Let fo be holomorphic and
univalent in a neighbourhood of the unit disk G1, fo(0) = 0, and @ be continuous in
a right-sided neighbourhood of t = 0. Find a function f = f(z,t), holomorphic and
univalent as a function of z in a neighbourhood of G1, continuously differentiable
in t such that with respect to t in a right-sided neighbourhood of t = 0, satisfies

Re (i g{(z,t) gﬁ(z,t)> —Q), G, telo,T): (@7)
f(Z,O) = fO(Z)’ S Gl; (48)
£(0,8) =0, te0,T). (4.9)

Under the additional assumption f(0,¢) > 0 one gets with the results of [48] the
local existence and uniqueness of solutions in the case Q(t) = 1, where the solution
depends analytically on ¢t.

In [8] a more elementary proof of local existence and uniqueness of solutions
for the above model is given in the case that fy is a polynomial or a rational
function. In particular, it was shown (see, e.g., [10]) that the solution remains
polynomial (rational) with respect to z if the initial function fj is.
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5. Nirenberg-Nishida theorem

Let us formulate an auxiliary result which will be used in our further analysis.
This theorem is called the Nirenberg-Nishida theorem (see [22]-[23]), but the basic
result of such a type was obtained earlier by L.V. Ovsjannikov [26], and thus
it is more correct to call it the Owvsjannikov theorem (or at least Owsjannikov-
Nirenberg-Nishida theorem). This result is applied for the study of a so-called
abstract Cauchy-Kovalevsky problem.

The abstract Cauchy-Kovalevsky problem means the following. We consider
the Cauchy problem

dyw = F(t,w), w(0)=0, (5.1)

for a differential equation with (an abstract) nonlinear operator F : t — F(t,w(t)).
If the operator F is acting in a locally compact space then the classical Picard-
Lindel6f approach is already inapplicable. However if this operator is acting in a
certain scale of Banach spaces, then one can use a form of the Cauchy-Kovalevsky
theorem (e.g., that of Nirenberg-Nishida type). By the scale of Banach spaces
we understand here a family of Banach spaces {Bs, [|||,},.,<; such that for each
0 < s < s < 1 the norm of the canonical imbedding oﬁerator Ts_ s is not
greater than 1. In [35] the corresponding scale is constructed to provide a “conical
evolution” of the solution to (5.1) (see, e.g., [45]). It is convenient to present here
the Nirenberg-Nishida theorem which is applied below.

Theorem 5.1. Let us consider an abstract Cauchy-Kovalevsky problem

dyw = F(t,w), w(0)=0, (5.2)
in a scale of Banach spaces {Bs, |||}y <y~ Let for certain absolute (i.e., inde-
pendent of s,s',t) constants C, K, R, T the following conditions be satisfied:

o for each fized 5,0 < s < 1, the mapping F(t,w) of [0,T] X {w € Bs : ||w||s <
R} to By is continuous with respect to t;
o for all 0 < s’ < 1 the continuous function F(t,0) satisfies the inequality

K

F(t,0)|., < ;
iFeol < K
o forall0<s <s<1,tel0,T], wi,ws € {||w|l, < R} the inequality

C

s—s'

(8 wy) — F(t wa) o <

w1 — w2,

is valid.
Then the problem (5.2) has a unique solution
w € CH ([0, a0(1 = 5)), Bs)gcyer s lw(®)]l, < R,

where ag 1s a suitable positive constant.
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6. Kinetic undercooling regularization

The first exact solutions for Hele-Shaw flows driven by a single sink at the origin
were constructed in [28], [4]. They have finite-time blow-up and cusp formation at
the free boundary before the moving boundary reaches the sink (see, e.g., [12]).
Consequently, the above model is globally ill-posed in this respect. The physical
meaning of this situation is that the velocity of points on the moving boundary
tends to infinity at the cusp.

There are different approaches to the regularization of the suction problem by
incorporating extra terms in the free boundary conditions to penalize large curva-
tures or large normal derivatives (see [44] and [13]). The most common corrections
are to include a Gibbs-Thomson term proportional to the curvature or a kinetic
undercooling term proportional to the normal velocity at the moving boundary.

This paper is concerned with kinetic undercooling regularization. For Hele-
Shaw flows this regularization first appeared in the doctoral thesis [39] (see also
the review in [42]). A local linear stability analysis shows that this regularization
successfully penalises the short wavelength growth which is usually associated with
blow-up [14]. The following problem (P,) was derived for a complex model which
describes Hele-Shaw flows with kinetic undercooling regularization (see, e.g., [35]
and [34]):

Problem (P,): Let the two functions fo = fo(z) and Q@ = Q(t) be given. Sup-
pose that fo = fo(2) is a given holomorphic and univalent in a neighbourhood of
G1, fo(0) =0, Q(t) is a given continuous function in a right-sided neighbourhood
oft=0.

The problem is to find two functions f = f(2,t), Wreg = Wreg(2,t), [ is holo-
morphic and univalent as a function of z in a neighbourhood of G, continuously
differentiable in t in a right-sided neighbourhood of t = 0, wreg s holomorphic in z
in a neighbourhood of G1, continuous in t in a right-sided neighbourhood of t = 0,
such that for all z € G, t € [0,T),

Re (i g{ (2,1) g‘i (ZJ)) = Q(t) + Re (zwreg(2,1)) (6.1)
£(0,1) =0, 63

-1
Im (zwreg(2,t)) = @y (‘?}J;

(Q(t) + Re (2wreg (2, t)))) , (6.4)

where a > 0,z = re??, and Q(t) < 0 in the case of suction.

If @ = 0, then Im (2wreg(2, 1)) = 0, 2 € OG1. Consequently, Re (2wreg(2,1)) =
const,z € 0G1, that is wreg(2,t) = 0,2 € G1. This means our starting model
(4.7)—(4.9) coincides with (Fp).

Remark 6.1. An approach called kinetic undercooling regularization takes into
account the kinematic boundary condition V,, = U, and the dynamic boundary
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condition p ~ V;, at the moving boundary I'(¢) in the physical plane. Here p is the
pressure, V,, is the normal component of velocity of the fluid and U, the normal
component of the velocity of I'(¢). Then using f = f(z,t) and the complex potential
x = x(f(z,t),t) we have that both conditions can be written in the mathematical

plane as
1ofof\ _ ox
Re (z ot 6z) = Re (Zﬁz) ’

of |t 10f of
0z Re(zat(“)z o> 0.

The ansatz for xy = Q(t) log 2+ xreg and for the conjugate w := 9, x = Q(t)/z+Wreg
of the complex velocity w gives immediately the kinematic boundary condition
(6.1). After differentiation of the second condition with respect to # we obtain
some calculations that lead to the dynamic boundary condition (6.4).

Rex = —«a

7. On structure of the problem (P,)

Let us discuss the structure of (6.1)—(6.4), and derive an equivalent problem to (P,,)
to which we will apply complex-analytic methods. Under an additional assumption

1of ar\ ! B
Im (z Py (z,1) (62) (z,t)) (0,t) =0, (7.1)
one can rewrite (6.1) by using Schwarz’s integral formula as follows:
of of 1 af|™? C+zdC
MO REA /|<|—1 | QO+ Re(Cung)) ¢ 20 =0

Differentiating and setting

w(z,t) == 2Wreg (2, 1), B(z,t) == <g£>_l (2,t)

gives the following equivalent form of equation (6.1) (cf. [30] for the model (4.7)—
(4.9), (7.1)):

¢
0z

otz = ot = ()

o

ot (z,t)Tt(gb,w) —|—¢(Z,t)

0 (g =0,

(z,t) — 2z 5

where

ol 1= 90,0 = (o ) T(bw) =,

= omi

C+zd¢
C(—2z¢’
(7.2)

[, 16" @@+ Rew

Equation (6.4) is a Riemann-Hilbert-Poincaré problem for w = w(z,t):

Im (w(z,t)) = aﬁg(\gb(z,t)\(Q(t) + Re (w(z,t)) )), w(0,t) = 0.
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In the following we will study the next problem which is equivalent to problem
(Py) (cf. [30] for the model (4.7)-(4.9), (7.1)):

Problem (Q): Let ¢ be given holomorphic and non-vanishing in a neighbourhood
of G1, and @ be given continuous in a right-sided neighbourhood of t = 0.

The problem is to find two functions, namely ¢ = ¢(z,t) being holomorphic
and non-vanishing in a neighbourhood of G1, continuously differentiable with re-
spect to t in a neighbourhood of t = 0, and w = w(z,t) being holomorphic in z in
a neighbourhood of Gy, continuous with respect to t in a right-sided neighbourhood
of t =0, both functions satisfy

e the abstract Cauchy-Kovalevsky problem (or Cauchy problem for the abstract
evolution equation)

9¢ 9¢ 9
9t (z,t) — 2z 95 (2, )T (o, w) + P(2,1) 92 (2T (o, w)) =0, (7.3)
¢(z,0) = (%J;O) , in a cylinder {(z,t) € G4 x[0,T)}; (7.4)

e the Riemann-Hilbert-Poincaré problem with respect to w (w(0,t) = 0)
Im (w(z, 1)) = aﬁgogb(z,t)\(Q(t) +Re (w(z,t)))) on 8Gy x [0,T) (7.5

under the additional constraint
w(0,) =0 (7.6)
where Ty (¢,w) is defined by (7.2), a > 0, and z = re®®.

8. Mathematical treatment of problem (Q,)

In order to study the problem (Q,) we introduce a function space for ¢ = ¢(z,t)
and w = w(z,t). To define this space we need constants. Let us fix constants rg,
71, 1 < rg < 71, a positive constant b, and a parameter s € (0,1). By H(G )
we denote the space of functions which are holomorphic in G, where G(,) :=
{z€C:|z| <rg+s(r1 —ro)}. Then we define the space

B:= {g = g(z,1) U C ([0,b(1 — s)), H(G(s))ﬂcl’)‘(G(s))) :

0<s<1
g||B = max sup max ;
1] {se(o 1),h<b(1—s) tE[0,h] lgC:Dller 6o
1
ag t 2
sup (-, 1) (1 — ) <00\,
s€(0,1),t<b(1—s) ’62 CA(G(S>) b(l — 8)

Lemma 8.1. The function space B is a Banach space and an algebra with

lg- bl <2lglBllrls  forall g,hecB.
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9. The abstract Cauchy-Kovalevsky problem

In order to study the evolution problem (7.3), (7.4) we want to understand how
the operators 9., Ti(¢,w) act on B, B x B, respectively.
It is clear that 0, is an unbounded operator on B. If we use the operator

f (-, 7)d7, then it turns out that A := Jod, is a continuous operator

on B (see e. g [45]).
Lemma 9.1. Let ¢ € B. Then the operator

A:p—JTo00,0(-) /(“)Z(b te0,6(1—-19)), se(0,1),

18 a continuous operator mapping B into itself, and satisfying the estimate
[A¢lB < Cbl¢|B, C=C(ro,m1) (9.1)
where C = C(rg,r1).2

Proof. The main ideas of this proof are taken from [45]. The idea is to consider the
differential operator 0. in the scale of Banach spaces {H(G s)) N C/\(G(S))}0<s<1'
The operator of integration with respect to time acts as a regularizing one, this
means it compensates the unboundedness of 9,.3 O

To study the nonlinear operator T;(¢,w) for given ¢,w € B we introduce
another function space (Banach space)

B. {g =g(z,t) U C ([0,6(1 — s)), H(A(s) NCH MA))) -

0<s<1

J||B, = max sup max ||g ;
ol {SE(O 1),h<b(1—s) tE[0,h] g )”CA(A@)
1
dg t 2
sup (1) (1 - ) <ol
5€(0,1),6<b(1-3) ‘32 CAMAw) b(1 —s)
where
1
Ay = C: — 0 1.
(s) {ze ro+ (11 — 70)s < |z| <ro+ (r1 ro)s}, <s<

The following lemma is evident.

Lemma 9.2. If ¢ belongs to B, then the function ¢ = q;(z,t) = qﬁ(é,t) as well as
the product ¢q~5 belongs to B,. Besides,

19, < Clig]s.

2Up to the end of the paper we use C as a universal constant.
3The goal of this paper is to prove the local existence in time. So, we have no need to minimize
the constant Cb in (9.1).
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Now we have all tools for the consideration of Ty(¢,w) on B.

Lemma 9.3. The nonlinear operator Ti(¢,w) is a continuous operator mapping
B x B into B. Moreover there exists a constant C = C(\,Q,ro,r1) such that

IT:(¢,w)llB < CllolB (1 + lwlB)-
Proof. Let the given functions ¢ and w belong to B. Then

d

Tt =y [ 0P @)+ Re) (T2
1 1 w(C,t)—!—w(é—,t) C+zd
= ot [ enetzn (@7 CL e

Due to Lemma 9.2 the functions ¢ = ¢(z,t) := ¢(L,t) and @ = @(z,t) == w(l,1)
belong to B, (but not to B). This is the motivation for us to consider the Banach
space B,. For our purpose it is necessary to use the domains A(),s € (0,1),
because the product ¢¢ is defined only on these sets. Due to the definition of the
tilded functions qg,d; and their properties in Ay, 0 < s < 1, we have

T =, [ enaen (o THET) e
1

[ stcnan (@ 07 HED) R

0G (4 (—z2¢

for all s € (0,1),t € [0,b6(1 — s)) and all z € G(,. The last formula gives us
immediately Ty(¢,w) € C ([0,b(1 = s)), H(G(s)) NC* G (y)) for all s € (0,1).
Using Holder estimates for the Schwarz’s integral we have with a constant C' =
C(\, Q,r9,71) the following estimate

~ 1 -
ITe(6,) (. Dllera) < Clollslll, (1+ (s + l2ls,))-
It follows from this inequality together with Lemma 9.2 that
ITe(6,0)(,Oller ) < ClIOIRL+ ]m),

sup max || T¢(¢,w)(-,t < C|o|E1 + ||w||B)- 9.2
86(0,1)7}1@(1_5)%[07“|| 1($,w) () ller e, < Cllellst + wlis) (9:2)

For the derivative we have

21

0. Ti(p,w)(2,t) = I + I,

o ) w(C, )+t C+z dC
L= 2me /aG<s> AR (Q(t) " 2 ) (=2 ¢

where

and

1

B . w(C,t) + (¢, 1) 1 dg
I = /GGM o(¢, 1)p(C, 1) (Q(t) + 2 )

C—2) ¢

21
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The second integral Iy can be estimated in the same way as Ty (¢, w)(+,t). Thus
12ller ) < CllOIBA + llwllB)- (9.3)

After using the holomorphy of ¢,& with respect to ¢ in Ag) we have for all
z€ Gs),s€(0,1) and t € [0, 1],

Lo L)G<s)¢(<,t)q~s(<7t)(Q(t)+w(C,t)+Cu(C,t))C+Za<<ciz>dc

omi 2 ¢
1 ; w(Ct) + (G t) <+z) 1
- L (¢<<,t>¢(<,t>(cz<t>+ , ) L

Consequently, the integral I is equal to the sum of Schwarz’s integral with the

density
o (¢<c,t>¢3<c,t> (Q<t> + 460 2"’“’“))

and Cauchy’s integral with the density
7 W(C7t) +(Z}(C7t) Z
—o(cndcn(um + U TEET) E

For both types of integrals, estimates in Holder spaces are well known. Hence,

9 . 9%
1ller@y < O ler@a 1Bz, + 175 lesgag, I6l)

% (I0)| + Iwlls + 1@l1s., )

~ Ow 0w
+Claliadte, (157 les @ 15 lescan)

+Cllslsléls, (1) + lwls + |58, ),

t 2 - -
e (1= 40 y)) = Clélnldle. (100 + lln + 1als.). 0.0

respectively. Applying Lemma 9.2 and summarizing (9.3) and (9.4) gives

1

t 2
sip [T, 1)) (1— ) < Cll6IB (1 + lwlln)-
5€(0,1),t€[0,b(1—s)) ! CHGw) b(1—s) B 05
9.5

The inequalities (9.2) and (9.5) yield
ITe(6,w) B < CllolBA + l|wl),
that is, T;(¢,w) belongs to B. Following the same approach implies moreover
ITe(¢1,w) — T2, w)llB < Cmax{||¢1], [[¢2lB} (1 + [lw]B)l¢1 — P2lB, (9.6)
IT(¢,w1) = Te(d,w2)llB < CllolBllwr — wels- (9.7)

Thus T; depends continuously on ¢ and w. All the statements of our lemma are
proved. O
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Corollary 9.4. For each w € B there exists a constant b = b(w) such that the
abstract Cauchy-Kovalevsky problem (7.3)—(7.4) has a uniquely determined solution
¢ € B.

Proof. The problem (7.3)—(7.4) can be rewritten in the following operator form:

I(¢) = 1(¢0)+A0M(¢, M(z,Tt(gi),w))) —2J0M(¢,8ZOM(z, Tt(qﬁ,w))), (9.8)

t
where M(¢,w) := ¢ - w is the operator of multiplication, J¢ := [ (-, 7)dr is the
0

operator of integration, I is the identity operator, and o denotes the superposition
operator.
Lemmas 8.1, 9.1, 9.3 imply immediately

|4 0 M(6,M(z, Tu(6,w)) ) I < Coll6l(1 + lwlls), (9.9)
123 0 M (6,0. 0 M(2, Tu(,w) ) I < CHGII(1 + eo]m), (9.10)

respectively, where in the last two formulas the constants C' are independent of ¢
and w.

The assumptions on ¢ and w from problem (Q,) guarantee the existence of
ro, 71 such that ¢y € B. Let us fix a constant R > 0. Then a suitable small b makes
sure together with (9.8), (9.9), and (9.10) that the right-hand side of (9.8) maps
{p €B:||¢— ¢olls < R} into itself. By (9.1) this mapping is a contractive one if
we eventually choose a smaller b. Banach’s fixed point theorem leads to a uniquely
determined solution ¢ € B of (7.3)—(7.4). This completes the proof. O

9.1. Riemann-Hilbert-Poincaré problem

Here we discuss the holomorphy of the second component wyey = wreg(z,t) of
solutions of problem (P,) (or equivalently w = w(z,t) of problem (Q.)). As we
have already shown, the solution ¢ = ¢(z,t) of (7.3)—(7.4) admits an analytic
continuation into a bigger domain if we suppose a corresponding property for
w. Without loss of generality we can suppose that this domain is a disk G4 =
{z :|z] < d},d > 1, and it is a common domain of holomorphy for all functions
¢ = ¢(-,t), t €[0,T4). In problem (7.5)—(7.6) the variable ¢ is only a parameter.
For this reason let us omit it till the end of this section (and use for sake of brevity
the notations ¢(z),w(z), Q etc.)

Let ¢ be a given holomorphic and non-vanishing function in Gy4. Our goal is
to prove that w connected with ¢ by

Im (w(2)) = ad <|¢(z)|(Q + Re (w(2)) )) on 9G, (9.11)
w(0) =0, (9.12)

is also holomorphic in Gg4.
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Therefore we need the following auxiliary result:

Lemma 9.5. Let the non-vanishing function ¢ belong to H(G1) N CY (Gy). Then
the boundary value problem (9.11)—(9.12) possesses a uniquely determined solution

w(z) € H(G1) NCHMGy).
Proof. Using Im(w(0)) = 0 we can rewrite the boundary condition (9.11) in the
equivalent form

—H (Rew) (2) = aQdy|6(2)| + aﬁg<\¢(z)|Re (w(z))), 2 =rei® € 0G,, (9.13)
where H is the Hilbert transform for the unit circle,

) 1 [ _
Hg(e') := 27r/0 g(e'?) cot K 9 Uda, n € [0,27).

Using Re (w(0)) = 0 and applying H once more we get
Re (w(2)) = aQH (|¢(2)|) + ady (H (Ip(z)Re (w(z))) ) (9.14)

Let us introduce a new function U = U(z, Z), which is harmonic in the unit disk,
and which satisfies the boundary relation

U(z,z) = |¢(2)|Re (w(z)), =€ dG;. (9.15)
Using the Cauchy-Riemann equations on the unit circle we get finally, that (9.11)—
(9.12) can be rewritten as the third kind of boundary problem for U,

o.U + U=QH (3|¢|) (z), zedGi.

1
alo(z)]
The coefficient (a|¢(2)|)~!, and the right-hand side of this boundary condition
belong to C* (0G}). It is known that this problem is uniquely solvable (see, e.g.,
[15]) in the space C'* (G1). By Poisson’s formula and (9.15) we determine the

2
unique harmonic function Re (w). The formula (9.14) implies [ Re (w(e®))df = 0,
0

i.e.,, Re (w(0)) = 0. The corresponding unique solution w of problem (9.11)—(9.12)
is obtained by Schwarz’s formula under the additional constraint Im(w(0)) = 0.
Using the assumption for ¢ and the regularity of U gives immediately the statement
of the lemma. |

Let the function ¢ be holomorphic and non-vanishing in the disk G4, d > 1.4
One can introduce the following holomorphic function:

Kt (2) = (8(2))2, =z € Gy,

4We will use further the same notations for functions given in the unit disk and for their analytic
continuations into bigger domains.
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choosing any branch of the root function. We can define another holomorphic

function by
1 1
h™(z):=ht f : .
(2) (z) or {z |z| > d}

Both of these functions h™(z), and h™(z) as well as their product m(z) :=
h*(z)h~(z) are holomorphic in the annulus A = {z: ) < |z| < d}. Besides we
have on the unit circle

|p(2)] = hT(2)h~(2), =z € IG.

In the same manner we can introduce

W (2) = w (i) for {z: 2| > 1},

where wt(z) := w(z) in the unit disk G;. With these notations the boundary
condition (9.11) can be rewritten on dG; in the equivalent form

wh(z) —w™ (2) = 2iaQdym(z) + iady (m(z) (wh(z) +w (2)) ),

or
azm(2)d,wt (2) + (1 + azd.m(2))wt (2) + aQzd,m(z)

= —azm(z)dw™(2) + (1 — azd,m(z))w™ (2) — aQzd,m(z).
Let us note that all the terms at the left-hand side of (9.16) are in fact holomor-
phic on the internal annulus A” := {z : } < |z| < 1} and Holder-continuous up to
0G1, but those at the right-hand side of (9.16) are holomorphic on the external
annulus A := {z: 1 < |z| < d} and Hélder-continuous up to dG;. Therefore, due
to the theorem on analytic continuation the left- (right-) hand side of (9.16) is
the restriction of a holomorphic function (say F' = F(z)) defined on the annulus

A to A" (A¢). This means that (9.16) is equivalent to the system of differential
equations

azm(z)dwt + (14 azd,m(2))w™ + aQzd,m(z) = F(z), z € A",
—azm(z)dw™ 4+ (1 — azd,m(z2))w™ — aQzd,m(z) = F(z), z € A°.

(9.16)

(9.17)

By Lemma 9.5 the function w*(z) is uniquely determined in G;. We have, due to
Schwarz’s Reflection Principle, that

F(z)= F (i) for =€ A% (9.18)

taking into consideration that the values of F'(z) on Gy are real, this means (9.18)
holds on dG;. Consequently, we can use the differential equation

azm(2)d,wt + (1 + azd,m(2))wt + aQzd,m(z) = F(z), z€ A, (9.19)

for the continuation of wt from A* UOG; into A¢. Now we are in position to prove
the next statement.
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Lemma 9.6. Let the function w' = w'(2) be a single-valued holomorphic function
in an open annulus A whose boundary consists of two disjoint circles I';, I'o (T; C
intTo). Let w* satisfy on A" the first-order differential equation

dw + a(z)w = b(z), (9.20)

where a,b € H(A?Y).

Let us additionally suppose that a,b admit analytic continuations into an
annulus A® whose boundary consists of two disjoint circles T, Te (Lo C intTe).
Then w' admits an analytic continuation w into A€, too.

Proof. Let us cover A° by a finite number {Vi,...,V,} of open sets in such a way
that

VinA £ 0V, o ASVn Vi nA # 0,5 =1,...,n; Vi = Vi
j=1

Then we choose a point z; € V;,, NV; N A? and solve the Cauchy problem
w(z1) = w'(21)

for the differential equation (9.20) on V3 N A°. It has a unique holomorphic solution
w1 (2z), which in fact coincides with w?(z) on Vi NV,,NA*. Hence wy (2) is an analytic
continuation of w!(z) into V4NA®. In the same manner we get a continuation into all
domains V; N A%, j = 1,...,n, choosing corresponding points z; € V;_; NV; N A’
At last wy(2) coincides with wi(z) on V3 NV, N Q. because both functions are
analytic continuations of the single-valued holomorphic function w?(z) from the
domains V,, N A* and Vi N A%, respectively. Moreover, V,, N A% and V; N A® have a
common non-empty domain. 0

Corollary 9.7. If in (7.5) the function ¢ = ¢(z,t) admits an analytic continuation
to a bigger disk G4, d > 1, for certain t € [0,T), then the corresponding solution
w=w(z,t) of (7.5)—(7.6) admits an analytic continuation into G4 for the same t,
too.

10. Existence result

We suppose that ¢g = ¢o(z) is non-vanishing in a neighbourhood of the unit disk
G'1. Thus there exists ;1 > 1 such that
ofo, N7
(5:)

Using Corollary 9.7 the solution wy = wp(z) of the problem (9.11)—(9.12) with
¢ := ¢o is holomorphic in G(1y = G, too. The next lemma describes properties
of continuations of solutions for (9.11)—(9.12). Let us introduce the function space

Bi={6€H(Gw) ol = sw Il <o)
se (0,

po = inf |¢o(z)] = inf > 0. (10.1)

2€Gry 2€Gry

Moreover, let By (g, p) C B1 be the ball around ¢¢ with radius p.
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Lemma 10.1. If ¢ € Bi(¢o,p), p < po, then the continuations w = w(z) of solutions
for (9.11)—(9.12) belong to By and satisfy

HUJ”]_ g 07 where C = C()‘7Q7T07T17p7 pO)

Proof. By the aid of Lemma 9.5 and following its proof we obtain with the same
notations

”U(Z)HclA(Gl) < CHﬁb(z)HclA(Gly
Using (10.1) and the assumption p < py we have the estimate

e lerag,) < C°

Taking into account (9.9), (9.10) and the properties of the Hilbert transform we
get immediately

[wllerang,) < € (10.2)
From Corollary 9.7 we get the existence of w in G(1). The continuation of w from
G1 to G(y) is defined in the annulus A = {z € C: Tll < |z|] < r1} as the solution of
the differential equation

L 1+ azdzm(z)w+ _ F(z)  Qd.m(z)

azm(z) azm(z) m(z) (10:3)

d,w

We remember that m(z) = (¢(2))2(6(1))2,2 € A, and F(z) is defined in A" =
{zeC: ! <|z[ <1} by (9.17) and in A° = {z € C: 1 < |2] <} by (9.18).

By the aid of points z1, ..., z,, n sufficiently large, we choose an equidistant
partition of 0G; and overlapping sectors Sy, ..., S, defined as follows:

1
Sk::{zEC: <z<r1,—ﬂ—5<argz—5k<w+5},
1 n n

where §; = argzg, ¢ is a sufficiently small positive number. It is enough to get
an estimate for H"J”CLA(G(s)mSk) uniformly for all s € (0,1), and ¢ € Bi(¢o,p). All

these estimates together yield an estimate for HWHCLA(G@)'
The solution of (10.3) can be represented in S in the form

w(z) = J1(2) + J2(2) == w(zk) exp{_ /Z 1 —|—OZCT:LZE?)1(O d(}

(ot~ wie Yol [ s o

For J;(z) we have

Ji(2) = wlz) TZ%) exp{ - / acfrf(o }

5In this section the constant C is independent of ¢ € B1(¢o,p) and of s € (0, 1).
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The function m ™! belongs to C***(G(1) N Sk), where ||m_1||C1,A(G(S)mSk) < C. Here
we use |m(z)| > po — p > 0 for all ¢ € By(¢o, p). Consequently,

171l era s < C- (10.4)

The discussion of Js(z) brings no new difficulties besides the consideration of the

integral [ 7). dC. From (9.17) and (10.2) we get
2k

IFllex(cins,) < C forall ¢ € Bi(go,p)-
Hence, by (9.18) we have
HF”C*(G(S)O&C) <C.
But this gives immediately that J3(z) € C1*(G(1) N Sk) with
172(2) ler x G sy < C- (10.5)
The inequalities (10.4), and (10.5) imply [lw[|cix(gyns,) < C, that is w € By

with ||w|[x < C for all ¢ € Bi(¢o, p). This completes the proof. O

Corollary 10.2. If ¢ € B1(o, p), then w € By(wo,n) with a constant n depending
on p. If p tends to 0, then n tends to 0, too.

Proof. Let w,wp be the solutions of (9.11)—(9.12) for ¢, ¢, respectively. Then
v := w — wy solves the following Riemann-Hilbert-Poincaré Problem on 0G;:

Im (v(2)) = ads (|0(2)[Re (v(2)) ) + ads ((16(=)] — oo(2)) (@ + Re (wo())) ),
v(0) = 0.
The statement follows from the fact that v = 0 is a solution of

Im (v(z)) = ady (\¢(z)|Re (v(z))), v(0) =0on 9IGy,

and ady ((|¢(2)| — [¢o(2)]) (@ +Re (wo(2)))) can be considered as a small perturba-
tion. To complete the proof we follow the same approach as in the proof of Lemma
10.1. (|

Remark 10.3. The statements of Lemma 10.1 and Corollary 10.2 remain true if
we replace By by Bs,, s0 € (0, 1), where

By 1= {6 € HGlay) : [0l 3= s> Iollesniar < o0

s€(0,s0
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10.1. Main result
The results of the previous sections serve as preparations to prove our main result.

Theorem 10.4. There exists an (in general) small interval of time [0,b) such that
the problem (Qu) has a uniquely determined solution (¢,w). The first component
¢ = ¢(z,t) has no zeros on Gy, x [0,b) and belongs to the space

¢ ([0,6), H(G,) NCHN(Gry)) -
The second component w = w(z,t) belongs to the space

C ([0,5), H(Gry) NCH(Ghy)) -
The constant ro is taken as in the definition of B.

Corollary 10.5. There exists an (in general) small interval of time [0,b) such that
the problem (Py) has a uniquely determined solution (f, wyeg). The first component
f = f(z,t) is univalent with respect to z on G, for t € [0,b) and belongs to
C ([0,b), H(Gyy) NC3AN(Ghy)) - The second component Wyeg = Wreg (2, t) belongs to
C ([0,b),H(Gyr,) NC(Gy,)) - The constant 1o is taken as in the definition of B.

This corollary is a direct consequence of the theorem. Univalence of the func-
tion f follows from the properties of initial function fy, the choice of p < pgy (see
(10.1)) and the chosen norm of B which is stronger than the sup-norm.

Proof of Theorem 10.4. Let us consider the problem (Q,,), that is (7.3)—(7.6). Let
wo be the solution of (7.5)—(7.6) for ¢ = ¢g(z). One can find constants rg, r; such
that ¢p and wp belong to B. We will prove the existence of solutions ¢ = ¢(z,t)
and w = w(z,t) belonging to Mr(¢py) := {¢ : ||¢ — dollB < R} and Mk (wo) :=
{w: ||w — wo|lB < K}, respectively, where the constants R and K will be chosen
later.

Step 1: The abstract Cauchy-Kovalevsky problem

Using Corollary 1, to each w € Mk (wp) corresponds a constant b = b(w) such that
(7.3)—(7.4) has a uniquely determined solution ¢ € B. We can choose the constant
b in such a way that ¢ € Mg(¢o) uniformly for all w € Mg (wp). Let us define the
operator

P, :we Mg(wo) = ¢ = ¢(w) € Mr(do),

which maps w € Mg (wp) to the uniquely determined solution ¢ = ¢(w) of (7.3)—
(7.4). Taking into consideration (9.6), (9.7) the operator Py depends continuously
on w. The inequalities (9.6), (9.7) and (9.9), (9.10) yield the existence of a constant
Cy = C1(R, K) independent of b such that

[P1(w1) — Pi(we)llB < C1bl|wr — wa[B- (10.6)

Consequently, this inequality remains valid if we choose a smaller b.
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Discussion of the choice of b: Let us choose R > 0. From (9.9), (9.10) we obtain
3
I — dollB < Cb([l¢olls + R)"(1 + K).

Hence,
R

b< \
C(lgolls +R)" (1 + K)

guarantees that ¢ = ¢(w) € Mg(¢o) for all w € Mg (wp). Using (10.1) a sufficiently
small choice of R gives additionally that ¢ € Mr(¢o) has no zerosin |J Gy x

0<s<1
[0,6(1 — s)).
Step 2: The Riemann-Hilbert-Poincaré problem

(10.7)

Due to Corollary 2 we can define a mapping
Py ¢ € MR(¢0) — W,

where @ is the uniquely determined solution of (7.5)—(7.6). Due to the results
from Section 3.3 this mapping takes values in B. Repeating the proof of Lemma
8, taking into account Corollary 3, leads to the next statement:

Lemma 10.6. If

max sup max ||¢(-, ¢ ;
{se(o,n,h@(l_s)temm 16 Dlle ey
0
sup (b(-,t C’t,s} < 00,
s€(0,1),h<b(1—s) || 0% CMGay)

then the same is true for & = &(z,t).

Proof. Tt is clear because the derivatives 0, J1(2), 0:J2(z) and the left-hand side of
the differential equation (9.19) depend linearly on the derivatives 9,¢ and 0.¢. O

Using C; , = (1— b(lt—s)) 2 gives that Py maps ¢ € Mg(¢p) tow = Pa(¢) € B.
By Corollary 3 the function @ belongs to Mg (wg) for all ¢ € Mg(¢pp). The proof

of this corollary implies the existence of a constant Cy = C3(R, K) independent
of b such that

[P2(d1) — P2(2)[B < C2bl[¢1 — ¢2|B- (10.8)
The inequalities (10.6), (10.8) give for the mapping
PyoP:we Mg(wo) — @ € Mg (wo)
the estimate
|01 — @28 = [[P20P1(d1) — P2 o Pi(g2)|lB < C2C1b||wr — wal|B-

Discussion of the choice of K,R and b: If K > K, then we choose K = K,
otherwise it is unchanged. The constant R is determined by Corollary 3 in such
a way, that ¢ € Mpg(¢o) is mapped by Ps into Mg (wg). Then (10.7) and b <
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(C103)~t (the constants Cj,Cy are independent of b) ensure that Py o Py is a
contractive mapping on Mg (wp). Consequently, there exists a uniquely determined
fixed point wyiz € Mg (wp). This fixed point and ¢ := P1(wyi,) form the unique
solution (¢,w) := (P1(wriz),wriz) of (Qq). All statements of the theorem are
proved. O
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