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Abstract

The paper proposes one nonlinear version of the characteristic problem for a non-
linear oscillation equation, which makes possible to simultaneously define regular so-
lutions and its extension domains. The conditions of the problem are set forth on non
interesting arcs of curves characteristic to various families.
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1 Introduction

In the work [1] dedicated to linear non-strictly hyperbolic equations much
attention is given to the well-known second order equation of nonlinear
oscillations

uium — Uyy =0,

which depending on the behavior and values of the first order derivative
u, of the sought solution u(z,y) may generate parabolically. Its general
integral is represented by means of the generator of groups of solutions
which are based on contact transformations. However the question as to the
solvability of problems was not considered. If the method proposed there
is used for construction of a general integral for an equation with the none
zero right-hand part, then we are faced with great and even insurmountable
difficulties.

In the present paper, an analogous question is considered for the equa-
tion
¢ = const, (1)

4 _ -2, .4
UyUzy — Uyy = CT UL,

which is interesting not only from the theoretical viewpoint, but also as
having various practical applications [2-5].

Like in the case for general nonlinear hyperbolic equations, for equation
(1), too, linear formulations of boundary value or characteristic problems,
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except for the Cauchy initial boundary value problem, are meaningless.
This fact is caused by the dependence of characteristic families on yet un-
known solutions.

2 General Integral

The right-hand part of equation (1) along the ordinate axis is unbounded.
This property makes it possible to attribute this equation to the class Euler—
Darboux e quations [6-8]. By performing multiplication by a factor defin-
ing this unboundedness and making some assumptions, we can consider,
instead of (1), an equation with the degeneration not only of hypebolicity
but of order, too. However, there may exist solutions along which equation
(1) remains hyperbolic. In other words, these are solutions for which the
characteristic directions defined by the characteristic roots

-2 -2
)\1:uy s )\Qz—uy y

do not coincide anywhere. Naturally, the class of hyperbolic solutions of
equation (1) is defined by the condition

0 # |uy(z, y)| < oo

Before formulating a nonlinear analogue of the Goursat problem, let us
clarify the general properties of hyperbolic solutions of equation (1). For
this we will use the classical characteristic method [9].

As is known, the characteristic roots A1, A2 give the differential relations
of characteristic directions

uZdy —dx =0, uzdy +dx =0. (2)

If equation (1) is considered with (2) taken into account, then we come
to the following differential characteristic relations

2 4 2 2 4 _ 2 4 2 2 4 _
Ty dug — Uy du, —cuyud:c =0, z%u, du, + x Uy duy cuyuda: =0.

Assuming that ¢ > —i , each of the characteristic systems of equation
(1) admits exactly two first integrals and they are defined in the explicit
form [10]

£E= (u;1 + ug)x® — aur® ! 3)
&= (uy_1 + )zt — (1 — a)uzr™

for the family of the root A\; and

(14+V4c+1) (4)

, =

N =

n= (u;1 — Uz )z + qur®!
m = (uy' —ug)z! ™ 4+ (1 — a)uz™
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for the family of the root As.

Due to these two pairs of first integrals (£,&1) and (n,71) which are
actually characteristic invariants, it follows that in the class of hyperbolic
solutions we can construct two intermediate integrals

SL=¢'(&), m=1"(n)

of equation (1). In these integrals we denote by ¢, v arbitrary functions
smooth enough to ensure the differentiability of the sought solution up to
second order.

If ¢,7 € c¢3(Ry), then equation (1) is equivalent to a triple of the fol-
lowing relations [10]

x_(@@éig(m>km; (5)
V= G ey L€M) = &) + 266 —v(n)]; (6)
e FM% ) =3 e :f’(n))ﬁ‘za}’ -

which in a certain sense can be taken as a general integral of equation (1),
whereas the invariants &, n play the role of characteristic variables.

3 Statement of the Problem and the Method
of it Solve

Suppose we are given two arcs i, 2 drawn from the common points
(a, f1(a)), (a, f2(a)), fa(a) < fi(a) and let them be given in the explicit
form

A y:fl(x)a a<xz<b a>0

and
Yo i y=foz), a<z<ec (8)

Assume that the functions f; and f> are three times continuously dif-
ferentiable and the arc 1 monotonically ascends, whereas the arc 7o, vice
versa, monotonically descends.

The characteristic problem. Find a regular hyperbolic solution
u(z,y) of equation (1) and, simultaneously with it, a domain of its ex-

5
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tension when the curves v; and 7, are the arcs of the characteristics, and

u(a, fi(a)) = V1, 9)
uz(a, fi(a)) = o1, (10)
u(a, f2(a)) = s, (11)
uz(a, fa(a)) = b2 (12)

By the conditions of the problem we have

file) = u,®, fi(e) = —uy”

which define the values of the derivative u, on curves v; and 7,. But they
are defined non-uniquely:

1 1
uy| =+ =4 (13)

W e e T e

To obtain the continuity of the derivative, we should take the right-hand
parts of the latter equalities of the same sign.
Let us first consider the case

1
Vi)

Using (9)—(13) we calculate in a straightforward manner the values of
characteristic invariants &, & at the point (a, fi(a)) and characteristic in-
variants 7, 71 at the point (a, fa(a)). Introduce for them the notation

uy(a, f1(a)) =

= ¢la] — ¢lal — o la] _ . [d]
s =" Glan =87 MNapa) =1 Mlepa =m0
By the property of characteristic invariants that they are constant along
the respective curves, we have

g, =€, al =& (14)

and

s ?71‘72 = nga}. (15)

Let us now turn to the general integral (5)—(7) defined in terms of
the characteristic invariants &, n and, using (5), (7), establish the relation
between the values x, u along the arc v;:

nl, =

1 - al o
u"h “1-2a [{[a]xl - é z } (16)
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From the second relation (14) we obtain

l-« «
_ la] ,.—a la] a—1 /
ux‘m = 1—2a€ x T & x fi(z). (17)
By (4), (15) we have
1 al, . l—« [a] o
ul,, = 5o =7 e = ma]. (18)

A pair of relations (15), (18) enables us to define the relation of the
derivative u, with the variable x along the arc s as follows

l1—a «
la] ,,—a l[a] a-1 19
2%a—1"17 7 Taoa_1MmT (19)

wl, =/~ fa(@) +

Thus the conditions of problem (1), (9)-(12) make it possible to define
along both characteristic arcs 71, 72 the interdependence between the argu-
ment x, the solution u(z,y) of equation (1) and its first order derivatives.
But the aim we pursue is to define the solution not only on the character-
istics but also outside the data carrier. To this end, we will again try to
use the general properties of characteristic invariants. On the arc ~, we
can represent the invariants 7, n; from the other family as functions of the
argument x. This is done by substitution of (13), (16), (17) into (4). On
the arc 79, the values &1, & are constructed in the same manner.

From an arbitrary point Py(z2, f(22)) € 72 let us draw the characteristic
~3 of the family of the root A\;. The constants along will be the invariants
¢ and &;. Another point P (z1, fi(x1)) € 1 is treated analogously and the
characteristic of the family of the root Ay drawn from it is denoted by ~4.
The values of the invariants n, 77 at the point P, are preserved all along the
arc 4. According to the general theory, a set of points of intersection of the
analogous characteristics 3, y4 defines the domain of solution extension.
If there exits a point of intersection of the arcs 73, 74, we denote it by
M (2°,y°).

Let us introduce the notation

[z1]

5’13’2 = §[$2}7 51’];»2 = :Exﬂ, n‘Pl = 7][1117 771‘]31 =",

As it has already been said, the following relations hold true

5‘73:5[362]7 §1| _ [IZ]’ (20)

vz >l

77‘74 - n[:m]7 771‘74 _ ng.ﬁl] (21)

and they are simultaneously fulfilled at the point M (x°,%°) of intersection
of the arcs 73, V4.
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Thus we obtain the following system with respect to 2°, u® = u(x?,°),
U?C:U;r( 7y ) U _Uy( ij(]):
((u 1 + ud) 20" — quf20%” ! 5[5‘2]
w0t 4 0) g0 (1- a) w0 = g‘m]
1 (22)

u

:

29 4 qul20% ™" = pl=l

1

U — U

(uy
(uy~
(uy
(uy

?)
?)
2)
x
2):1701 Y (1 - a)ul2? " = 77[1931].

We have already dealt with a system of form (22) when constructing the
general integral (5)—(7). Hence to solve system (22), we perform analogous
actions with the only difference that (22) will be considered not with respect
to the functions x, u, us, u, but with respect to their concrete values at
the point M (2°,4?). The right-hand parts are also concrete constant values
well defined by the conditions of problem (1), (9)—(12).

To find y° = y(z1,x2) we resort to relation (6). Taking into consider-
ation the explicit equations of the arcs v1, 72, we finally define the value
y = y" in terms of x1, xo. The values z°, 30, u° are expressed as follows

[22] [21]
o_ (& +tm —2a,
T (5[12] 4 7][331]> ’ (23)
Y’ = fi(wr) + fala2)
1 x T T al, . |x x a
+ -2 [elealnfrt) — plerlefre] — glelpfend 4 plonlel
-—fhﬂn¥“+f¥ﬂ Wk+§w}[”-nM§?ﬂ; 29
2] z1] | 1-a [z2] | [=1] | _«
0 []32] 51 + 771 1—2a - } + 77 2a
“ 1-2a 2a [5 (5[12] + niﬂ) 5 (gl‘z |+ 77[351]) - ()
We have obtained the definition domain D of the solution u(x?,y°) of

problem (1), (9)—(12) for the current x;, x2. This domain is well deﬁned
by relations (23), (24), where the expressions of 20, y° are presented de-
pending on x1, zo. We consider the values of these functions as the current
coordinates describing the domain D. Then, taking into consideration the
expressions of invariants along the arcs 3, 74 and their values at (a,0), we
can represent the solution of the considered problem (1),(9)-(12) by the
following three equalities

xr = Fl(xl,:z:g)

z(2 () 23+ 2 fi(m) 2l
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_1

) <\/f{ o \/_fé(a) o 52) a' " 4 (01 = P2)(1 - oz)aa> h
X (2\/%333‘ + 2\/%3;?

—(VFil@) + /= F3la) + 61 — 82 a (01 192)@@“1) . (26)
y = Gi(x1,32) = fi(z1) + fa(x2)
b |1V /= baa) el — o)

2(\= e sl = @)l )
(V@ +y=14(@ +81 = 2 )a" + a0z~ 9)a"")
LRI (VTN ERVEESES)
(VA 4y + = 8)a= (1= 00 o) |+ 21

B 1
1 -2«

X [(2\ [—f5(z2) 2§ — ( —fh(a) — 52>a0‘ — aﬁga“_l>F11_O‘(x1, x2)
+(2\ [~ fl(x2) 2i
+(, [~ fi(a) — 52)a1—a (1- a)ﬁga_o‘)Ff“(xl, xg)} . (28)

They simultaneously define both the domain D; and the sought solu-
tion.

For the characteristics of one and the same family not to intersect each
other, it is sufficient that the conditions

[F1 (2, 22) — Fl(arll,mg)]2 + [G1(2Y, 22) — G1(a], 362)}2 # 0, (29)
[Fl(.’El, l‘g) — F1($1,$,2)]2 + [Gl(.’El, l‘g) — Gl(.’El, $/2)}2 7é 0 (30)

be fulfilled for any fixed values 2 # 2}, 29, 2| € [a,b] and 29 # b,

29, ol € [a,c] and for the parameters 1 € [a,b], z2 € [a, c.
If
1 1

uy‘yl_ W? uy|’yg_ \/m?

then by a reasoning analogous to that in the preceding case we see that
problem (1), (9)—(12) has, in addition to (26)—(28), one more solution rep-

9
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resented by the formulas

x = Fy(x1,72) < \/—fi(x2) +2\/f{(331)33%_
~(y fil@) + /- f3la) + 62 - a)am + (92— V1)(1 - a)aa) o
X (2, [—f5(x2) 25 + 24/ f1(z1) 2F

(i) + \R(a) + 5 — 1) a? +<z92—191>aaa1>2“; 31)
y = Ga(z1,22) = fi(z1) + fo(22)

[\/f1 1)/~ fy(2) (210§ — afl~)
—2(¢i;;;;x“——v9?;;x">
x((él—ég—\/f{ \/f2 )a +a(ds — 91)a® )
% (81— 82—\ Fi(@) — 140 ))ao‘—l—a(ﬂg—ﬁl)a“_l)]; (32)

1
T 201
[( \/—fi(x2) (62—\/—]“2 >a + atdoa”” 1>F21 (1, z2)
+(2 ~Hler) ek = (82— = B(@)a'™
+(1 - a)ﬁga_a) F3(xq, $2):| ; (33)

equalities (31), (32) define the definition domain Ds.
For the characteristics of one and the same family not to intersect each
other in the domain D, it is sufficient that the conditions

[Fa(at,22) = Falat, 22)]” 4 [Gaat,2) = Ga(af, w2)]" £0, (34)
[Fg(xl, xg) — F2<1'1,1'/2)]2 + [Gg(xl, xg) - Gg(xl, xlz)}Z 7é 0 (35)
be fulfilled for any fixed values z{ # 2/, 29, 2} € [a,b] and 2§ # 5,

29, o4 € [a,c] and for the parameters z1 € [a,b], z2 € [a, c].
The following theorem is true.

10
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Theorem. Under conditions (29), (30), (34), (35) for any real branch
of the multi-valued functions (26), (31) there are reqular hyperbolic solutions
of problem (1), (9)—~(12) represented in the explicit form by formulas (26)—
(28) in the domain Dy and (31)—(33) in the domain Dy. Where D1 domain
1s bounded by arcs of characteristic curves

'y x=Fi(a,z2), y=Gi(a,x2);
Iy: x=Fi(x1,¢), y=Gi(xy,c);
I's: x=Fi(bx2), y=Gi(b,x2);
Ly: x=Fi(x1,d), y=Gi(x1,d);

I's: = Fya,z2), y=Gaa,2);
g : x = Fy(x1,¢), y=Ga(xy,c);
I'7: x = Fy(b,x2), y= Ga(b,x2);
Ts: o= Fy(z1,d), y=Gaz1,d).
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