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Abstract

We study the heat, linear Schrodinger and linear KdV equations in the domain
I(t) <z < 00, 0 < t < T, with prescribed initial and boundary conditions and with
For the first two equations, we show that the
unknown Neumann or Dirichlet boundary value can be computed as the solution of a
linear Volterra integral equation with an explicit weakly singular kernel. This integral
equation can be derived from the formal Fourier integral representation of the solution.
For the linear KdV equation we show that the two unknown boundary values can be
computed as the solution of a system of linear Volterra integral equations with explicit
weakly singular kernels. The derivation in this case makes crucial use of analyticity
and certain invariance properties in the complex spectral plane.

The above Volterra equations are shown to admit a unique solution.

Introduction

We study linear evolution problems posed on a time-dependent domain, assuming that the
dependence of the boundary on time is known and described by a function ().
the domain we consider is of the form

D(t) ={(z,s) : l(s) <z <00, 0 < s <t}

where [(t) is a given, real, differentiable function.
The three illustrative examples we consider are the linear Schrodinger (LS), the heat and
and linear KAV (LKdV) equations:

(h’eat) qt — Qea = 07
(LKdV) Gt + Gz = 0.

Namely,

(1.1)

(1.2)
(1.3)

(1.4)



We consider these PDEs in the domain D(T') for some fixed positive constant 7" > 0, and
assume that initial and appropriate boundary conditions are prescribed.

Such boundary value problems generally can only be well posed when a subset of all possible
boundary values is prescribed. It is therefore necessary, as part of the solution of the
problem, to characterise the unknown boundary values. The contribution of this paper is
a proof that the unknown boundary values can be obtained as the unique solution of a
linear Volterra integral equation for either a scalar or a vector-valued function. The kernels
defining these integral equations are computed explicitly; these kernels are weakly singular
and their properties guarantee, under suitable boundedness and regularity assumption on
the given initial and boundary data, that a solution indeed exists and is unique.

We also discuss the applicability of our general methodology in higher dimensions, as well
as to more general PDEs.

The problem considered in this paper has been considered in earlier papers [5, 10, 14] for the
heat, linear Schrédinger and linear KdV equations, but only for the case that the function
I(t) describing the boundary is a convex function. In these earlier papers, the unknown
boundary values were characterised through Volterra linear integral equations, with rather
complicated kernels defined as contour integrals. No rigorous analysis of these kernels was
presented.

In the present work the derivation of the Volterra integral equation is substantially simpli-
fied and generalised. Furthermore, we do not impose the convexity restriction required in
our earlier work, and we require only that [(t) be a differentiable function, with bounded
derivative.

There exists an important difference between the second order cases and the third order one.
This difference originates in the fact that in the second order cases one unknown boundary
function must be determined, while in the third order case two such functions have to be
determined as part of the solution process. Consequently the Volterra integral equation
for the single unknown boundary function can be derived directly from the formal Fourier
integral representation. On the otehr hand, in order to obtain the solution in the case of
two unknown boundary functions, we need to exploit certain invariance properties of the
so-called global relation in the complex spectral plane.

We present the details of the derivation for the three examples considered in our previous
work: we either derive the Volterra integral equation either directly from the Fourier rep-
resentation of the solution, or we take the more generally applicable route of the analysis
of the global relation in the complex plane. For the second order cases, this is done for
pedagogical reasons in order to prepare the reader for the third order example.

In all three cases, we give an explicit representation of the integral equation characterising
the Dirichlet to Neumann (or Neumann to Dirichlet) map, and we prove that the the ker-
nels involved are weakly singular, for both Dirichlet and Neumann type of boundary value
problems. In addition, we include the rigorous analysis of the existence and uniqueness of
the solution of the associated linear integral equations.

We also comment briefly on how our method can be extended to treat higher dimensional
situations, and boundary value problems in the presence of forcing terms. In particular, the
solution of forced problems can be used to derive quantitative estimates for perturbations
of our basic equations (1.2-1.4), for example when the coefficients are variable but close, in
an appropriate sense, to a constant.

In order to illustrate the wide applicability of the method presented here, we also present



explicit formulas for the case that the boundary is a small perturbation of a linearly moving
boundary, I(t) =t + eL(t), where L(¢) is a bounded function and € a small parameter. As
a further example, we discuss the case that the given boundary conditions on the moving
boundary are periodic functions of time.

The main result for each of the three examples we consider is stated below:

Theorem 1.1 Let q(x,t) denote the solution of the partial differential equation (1.2) satis-
fying the initial and boundary conditions

q(z,0) = qo(z), 0 < z < o0, q(l(t),t) = go(t), 0 <t < T. (1.5)
Assume that the given functions go(z) and go(t) satisfy the following conditions:
(a) qo(z) € C([0,00)) and gy(x) € L'([0,00));
(b) go(t) € C1([0,7]).
Let f(t) denote the unknown boundary value of q(z,1(t) at x = I(t):
f@) =q.((),t), 0<t<T. (1.6)

The function f(t) defined by (1.6) is the unique solution of the Volterra integral equation

Tf(t) = N(t) — /0 K(s,t)f(s)ds, 0<t<T, (1.7)

where K (s,t) is defined by

;UM —1()?

(L= i)y I(t) — I(s) &' 55

K(s,t) = Ve s (- 0<s<t<T, (1.8)
with the known function N(t) given by
(L) —1(s))?
(I—-i)ym | 1 /°° w-n? bl A
N(t)=—F—— |— T dx — _— ds| . 1.9
( ) \/i \/1? 0 € qO(x) €L 0 \/t—is gO(S) S ( )

The Volterra integral equation (1.7) admits a unique solution in C([0,T]).

Theorem 1.2 Let q(x,t) denote the solution of the partial differential equation (1.3) satis-
fying the initial and boundary conditions (1.5), subject to assumptions (a) and (b) of theorem
1.1.

The function f(t) given by (1.6) is characterised as the solution of the following Volterra
integral equation:

Ff(t)ZN(t)+/OtK(S,t)f(S)dS, 0<t<T, (1.10)



where the integral kernel K (s,t) is defined by

_ () —1())?

T l(t 4(t—>s)
K(s.1) = f(i_s() i O<s<t<T (1.11)
with the known function N(t) given by
¢ @ -is)?
N(t) = V7 S e — | T g (s)ds 0<t<T. (112)
Ve |7, Ve -

The Volterra linear integral equation (1.10) admits a unique solution in C([0,T1]).

Similar results hold for the case of Neumann rather than Dirichlet boundary conditions, see
Proposition 5.3.

Theorem 1.3 Let q(x,t) denote the solution of the partial differential equation (1.4) satis-
fying the initial and boundary conditions (1.5).
Assume that the given functions qo(x) and go(t) satisfy the following conditions:

(a) qo(x) € C*([0,00)) and gj(), ¢5(x) € L*([0,00));
(b) go(t) € CH([0,T1).
Let f1(t), f2(t) denote the unknown boundary values of q(x,t):
fl(t) ZQw(l(t)vt)’ fQ(t) :(Jacz(l(t)vt)a 0<t<T. (113)

These functions are characterised as the solution of the following system of Volterra linear
integral equations:

Tfi(t) = Ni(t) — fo Ka(s,t) fi(s)ds — [7 K1(s,t) fo(s)ds
0<t<T, (1.14)

Tfa(t) = Na(t) — [o Ka(s,t) f2(s)ds — [7 Kiy(s,) f1(s)ds

where N1(t), Na(t) are the two known functions

_ N1 N N O B I O I
)= 2”[(31:)1/3 [ 2 (s Jabtorae = [ (<3<t—s>>1/3)<3<t3s>>1/3d]’

(1.15)

_ S SWIOET: LU\ als)
Al ‘%l@t)w L i (g )bt = [ ((3@s>>1/3><3<tos>>2/3ds]’
0<t<T, (1.16)



with the integral kernels K1(s,t), Ka(s,t) and Ki,-(s,t), 0 < s <t < T defined by

omi LU0 —1(s)
Kals 1) <meM<wtng» (L17)

_ -l () =)
KQ(S,t) = 3 A <( ), (118)

(B(t—s))1/3 3(t—s) 3(t —s))'/3

2 ) P RUGEIC)! ia2) LB =1(s) i\3
Kip(s,t) = 12a Re/emg [e Yo e A“S)Us]thA,

— R — S

(1.19)

where a = e*™/3 and Ai(-) denotes the Airy function.
The kernel K. admits also the following explicit representation:

> -t [ (E) =0 s
Klr(s’t):\/g(t—s)l/3 (t—s) 2 (3m +1)! F< 3 ) 7

m=0

where T'(+) denotes the Gamma function.

The paper is organised as follows.

In section 2, we derive formally a representation of the solution of a boundary value problem
for a general linear evolution PDE posed in a domain of the form D(t), as well as a relation
that the boundary values must satisfy. This relation, known as the global relation (see
equation (2.10)), is the starting point for the analysis that follows.

In section 3, after introducing some notation, we summarise known results for the solution
of Volterra linear integral equations with singular kernels.

In section 4 we solve the Dirichlet problem for the linear Schrédinger equation by obtaining
a linear Volterra integral equation for the unknown Neumann boundary value g.(I(t),t)
directly from the Fourier integral representation of the solution. This is possible because
only one boundary function needs to be characterised, but this method does not generalise
to the case of the third-order problem g; + gzz2 = 0, where two boundary functions must be
determined.

In section 5 we consider the Dirichlet and Neumann problems for the heat equation. The
analysis we present of this problem is based on the global relation, and encompasses the
choice of a suitable integral contour, the inversion of the global relation on this contour in
order to obtain a well-defined Volterra integral equation for the unknown boundary value,
and finally the explicit computation and analysis of the integral kernel. This analysis is
presented as an illustration of the general theory, in preparation of the solution of the third
order problem.

In section 6, we consider the linear KdV equation. For this equation the analysis depends
crucially on manipulating various integrals in the complex plane; however, even in this case
we can express the final answer in terms of real integrals, see theorem 1.3.

Finally in section 7 we present concrete examples and explicit formulas for the case that the
time-dependence of the boundary is approximately linear.



2 Formal solution representation via Green’s formula
We consider the PDE
gt + w(—id,)q =0, (z,t) € D(T), (2.1)

where:

e T denotes a fixed positive constant;

e the given function [ : [0,7] — R is such that {(0) = 0, I(t) € C([0,T));

e D(T) C R? is the domain defined in (1.1);

e w(A) is a polynomial in A of degree n,

W) = A"+ o A" g o, o £0, (2.2)
such that Re w(A) > 0 for A € R (this ensures that the pure initial value problem for
this equation, posed on R, is well posed).

e We are interested in constructing solutions of (2.1) such that {9 ¢(x, t)}?:_ol decay as

x — oo, for all t. This is a tacit assumption throughout all that follows.

Let
n—1
A, t,A) = e A0t WNig(z 1) B(a,t, ) = e MTUNEN "o (Nokg(x, 1), (2.3)
k=0

where ¢ () are defined by the identity

n—1
k_wd) —w(l)
kE::O Ck;()\)ax = Z?‘lzfiax.

The PDE (2.1) can be written in the following divergence form:
Ay — B, = 0. (2.4)

Using the two-dimensional Green’s theorem in the domain D(t), for any fixed t > 0, we
obtain

/ [Adz + Bds] = 0, t>0, Im()\) <0,
OD(t)

where 0D(t) denotes the oriented boundary of the domain D(¢). This equation yields

- /OO A(z,0,\)dz + /t[A(l(s), s, )l'(s) + B(I(s), s, \)]ds + h Az, t,\)dz =0. (2.5)
0 0 Ut

Using (2.3), we find

/0 e~ Mg(z,0)dr — V! /l(f) e g(x, t)dr = (2.6)

/ t e~ MNEFNs[(1(s), 5)I'(s) + ni en(NOEq(l(s),8)ds,  t>0, Im(\) <0.
0 k=0



This equation can be viewed either as the formal representation of the solution, or as the
starting point for determining the unknown boundary values. Indeed, we let

do(N) = / e~ q(z,0)dr, q(t,\) = / e~ Mg (x, t)dr, 0<t<T, Im(\)<O0.
0 !

()
(2.7)
We assume that g(x,0) and the boundary values fi(t) = 0%q(l(t),t) are sufficiently regular
functions (to avoid technical issues, we also assume the initial and boundary conditions to
be compatible at x=0=1(0)).
Inverting the Fourier transform in (2.6) for ¢(z,t), we obtain the following formal represen-
tation of the solution:

dlont) = 5o [ e [QO(A) = [ g s), 1 (s) + 3 cku)afq(l(s),s)]ds] ax,
oo k=0
(z,1) € D(T). (2.8)

Assuming g(z,t) = 0 for = < I(t), equation (2.8) is also formally valid at « = I(t), where it
yields

1 oo t ) n—1
q(l(t),t) = 7/ N () —w(N)t |fj0(>0 _/ e—zAl(s)+w(>\)S[q(l(s)7s)l/(s) + ch()\)aiq(l(s),s)]dsl d\.
> k=0

m 0
(2.9)
Remark 2.1 To avoid technicalities arising from the lack of continuity at x = 0, we assume
that ¢o(z) and the corresponding boundary conditions vanish at = 0 with all derivatives
up to order n — 1.

The global relation

Equation (2.6) can also be written in the form of the following global relation:

Go(N) — e*M4(t, ) :/0 efw(s”“’(”s[q(l(S)vS)l'(S)+i6k(>\)3’§qu(5)78)]d87 (2.10)
k=0

0<t<T, Im()) <0,
with §o(A), ¢(t,\) given by (2.7).

Remark 2.2 A formula similar to (2.8) and a relation analogous to (2.10) are also valid for
the solution of higher-dimensional PDEs of the form

gt +w1(—i0y, )q+wa(—i0y,)q = 0, 0<t<T, L(t) <z <oo, la(t) <2 <oo. (2.11)

Using these relaitons, the solution of a given Dirichlet problem for equation (2.11) can be
written in the form of a weakly singular Volterra integral equation with explicit kernels as
in the one-dimensional case.



Indeed, the PDE (2.11) can be written in the form (2.4) with

Ay, 09, 1) = e7 M mhorateNig(g 1) - Bay, 30, 1) = e”Mm TR e NI(B) 4 By),

(2.12)
where )
Bi(xlax%t) = ch(f)()‘)alaf(J(xlaant)v 1= 1727 (213)
k=0
where cgf)()\i) are defined by the identity
n—1
i i(Ai) — wi(0 .
chg)(Ai)a’; = A o) (Aa) = wil )|6:7i81_, i=1,2.
)\i -4 K
k=0
See [8] for details.
Remark 2.3 In the case of forced problems, of the form
q: + w(fzax)q = F(I7t)a (‘T7t) € D(T)7 (214)
equation (2.8) is still valid, with §o(\) replaced by
t o]
Go(\) + / / e NFUNs p(g 5)dEds. (2.15)
o Jiw)

All formulas derived for the homogeneous case are still valid, provided go(\) is replaced by
the expression in (2.15). In particular, denoting by f(¢) the solution of D-to-N map for the
forced problem and by fom the solution for the corresponding homogeneous problem, we
find

t [e'e]
Jt) = from(t) = /R e —w(N) [ /0 /l(t) eNs=N (¢ s)deds | dN. (2.16)

Nonlinear problems, or problems involving variable coefficients, can be considered as forced
linear constant coefficient PDEs of the form (2.14). By using the general formula (2.16),
it is then possible to obtain estimates for the more general problems, for sufficiently small
times or when an appropriate norm of the forcing term is small.

3 Notation and background results

Notation
In what follows, we use the following convention:

e the letter \ denotes a complex variable,

A= Ag +iAg, Ar, A7 € R

e I'()\) denotes the Gamma function, and Ai(\) denotes the Airy function, see chapters
5 and 9 respectively of [1].



3.1 The D-to-N map - general remarks

A boundary value problem for equation (2.1) in the domain D is well posed if n/2 (n even) or
(n£1)/2 (n odd, sign depending on the sign on ¢,,) boundary conditions are prescribed [11].
Hence for n > 2, at least one boundary value must be determined as part of the solution
of the problem. The determination of the unknown boundary values, or more precisely
their expression in terms of the known data of the problem, is known as the (generalised)
Dirichlet-to-Neumann map.

To determine this map, we solve the global relation for the unknown boundary value. In
order to do this effectively, it is necessary to eliminate the term involving ¢(x,t). This
can be achieved by multiplying the global relation by et (*)=«(Mt and integrating along an
appropriate contour.

The choice of integration contour
We multiply the left hand side of (2.10) by e ()=« (Mt
RAVIOETEIONT [ew(z\)th(t,)\)} :/ efi/\(zfl(t))q(x,t)dx. (3.1)
1(t)
Note that

e The identity (3.1) is valid as A — oo only along curves with the property that
letwNt| £ 0 (asymptotically in ).

o The right hand side of (3.1) defines as analytic function of A for Im A < 0, which is of
order (1. 1) .
q )
Y —|—O<>\2> as A — oo.

The above properties constrain our choice to those contours Ly which are contained in the
closed lower half plane I'm(A) < 0, and which are asymptotic to the contour

L={)eC™ : Re(w()\)) =0}. (3.2)

Let Lo € C~ \ {0} be such a contour. It is shown in [11] that Ly can be chosen to be the
oriented boundary of a union of triangular sectors of the form 6; < arg(A) < 6 for some
61, 05 satisfying m < 6, < 02 < 27 (indented to avoid zero). Integrating along the boundary
of any such sector, we find

7

/ l/m e_i’\(w_l(t))q(ac,t)dxl dX :/ (](L/\)’t)d)\: (01 — B2)q(I(t),1).  (3.3)
Lo I(t) Lo

Similarly, by subtracting appropriate boundary terms and integrating by parts, we find
representations for g, (I(¢),t), qz.(1(t),t):

/ [ / T AN g5 )+ iq(U(2), t)] A= (01— 02)igs((1),1), (3.4
Lo |J1t)



(®)

Similar expressions are valid for 97%q(I(t),t) for m > 3.

/ l / T NN g )+ A1), ) + a0 (1), £) | dA = (01 — 02)quu(U(E),1). (3.5)
Lo !

Remark 3.1 The terms appearing in the global relation, considered as functions of the
complex variable A, are exponential, and hence entire, functions. Hence it is possible to
deform the contours in the complex A plane along which the global relation is integrated
within any bounded ball, or more generally, to any contour with the same asymptotic be-
haviour. In particular, the integration contours can always be deformed to avoid A = 0. In
the sequel, we will not mention explicitly this technical point in our derivations.

Volterra integral equations with a weakly singular kernel

We summarise the main result for linear Volterra integral equations of the second kind, see
(2, 13].

Definition 3.1 The kernel K(s,t) is weakly singular of order v, 0 <y < 1 if there exists a
function K (s,t) : [0,T] x [0,T] — R, such that K (s,t) is well defined at s = t, |K(t,t)| < 00
and

K(s,t) = 3.6
(5.8) = o (3.6)
The following results are proved in [13], and slightly improved in [2]; see also [3, 4].
Proposition 3.1 Consider the linear Volterra integral equation
¢
wf(t) = N(¢) +/ K(s,t)f(s)ds, 0<t<T, (3.7)
0

and assume that the associated kernel K(s,t) is of the form (3.6), for some 0 <~y < 1.
If N(t) € L1(0,T) and K(s,t) € L®[0 < s < t < T, the solution f(t) of (3.7) is unique
and continuous in [0,T]. This solution in general is not smooth at t = 0.

For the three examples we consider in this paper, a boundary value problem is well posed
when one initial and one boundary condition are prescribed. Assuming that the given
conditions are q(x,0) = go(x) and go(t) = q(I(t),t) and the unknown boundary datum in
the second order cases is f(t) = ¢, (I(t), ), the function N(¢) of (3.7) is given by an expression
of the form

o} t
N(t) _ /Rei)\l(t)—w(k)t |:/O e_ikmqé(aﬁ)dm _/O e—iAl(s)+w()\)sg(l)(s)ds d\, (38)

where w(\) depends on the particular PDE. A similar expression holds for the Neumann
problem, when the prescribed boundary condition is ¢, (I(¢),t) instead of ¢(I(t),t). Hence
the regularity and decay of the function N(¢) depends in an explicit way on the regularity
and decay properties of the given data.

Similar considerations are also valid for the third order case.

10



4 The linear Schrodinger equation iq; + ¢, = 0

We consider the linear Schrodinger equation (1.2), in the time-dependent domain D, with
the given initial and boundary conditions (1.5).

The formal solution representation at = = [(t)

Equation (2.6) in this case becomes
/ "N g (x,0)dr — ei)‘2t/ "N g (x, t)dr = (4.1)
0 1(t)
t
[ e 1(s), )1 (s) < V) + i U(s)9)ds, >0, Tm(y) <0,

0

Hence the formal solution representation at x = I(t) is

1 . 2 R )
q(l(t),t) = ;/Re”\l(t)_“‘ t [/0 e~ q(x,0)dr+ 0<t<T, A <0
t
/ NN [(1(5) = Ng(i(s), 5) + iga(i(s), )]ds | . (4.2)
0

This representation can be used directly to solve the Neumann problem, that is, to charac-
terise ¢(I(s), s) in terms of ¢, (I(s),s). However, to solve the Dirichlet problem, we need a
representation of ¢, (I(t),t). A direct differentiation of (4.2) yields an expression for g, (z,t)
only for > I(t). In addition, the integrand in this representation is not guaranteed to be
integrable on R, and differentiation under the integral sign is not justified.

To obtain a well-defined representation of ¢, (I(t),t) we first multiply (4.1) by ¢A. Then,
integrating by parts, setting ¢, (I(s), s) = go(s) and assuming go(0) = 0, we obtain that the
term involving the known function go(s) is given by

. t
/ e—Ml(S)"'Mzs(i/\l/(s) _ i/\z)go(S)dS _ _e—iAl(t)+i)\2th(t) + / e_Ml(S))ﬂ)‘ztg(')(s)ds.
0 0

Hence from (4.1) we obtain

iAGo(N)—idet /
1(t)

where go(A) is given by (2.7). Thus,

t
efi’\””q(x,t)dx _ / efi/\l(s)+i)\25[gé(s)dsi)\qm(l(s), s)]dsiefikl(t)Jri)\?th(t)7
0

fe%e] t
/ e*i)‘:”i)\q(x,t)dx—efm(t)go(t) = i)\e*i)‘zt(jo()\)—/ e*i/\l(s)*i)‘%*s)[g{)(s)ds—)\qm(l(s), s)|ds.
1(t) 0

The term on the left hand side of this expression is equal to the Fourier transform of ¢, (z, t).
Inverting this transform and evaluating it at = = [(¢), we obtain the desired representation:

1 , . L .
g (1(t),t) = - / e {i)\e_’)‘%(jo()\) —/ e A(s)—id? (i) [g(s)ds — )\qgg(l(s),s)]ds} dA.
R 0
(4.3)

11



The Volterra integral equation

Using the definition (1.6), we write (4.3) as

t
Tf(t) = N(t) — /R /0 e A (=) FAUD =) £(5)ds AdA,

where .
N(t) = [ e {i)\(jo(A) -/ eM?S—W%g)(s)ds] ax, (4.4)
R 0
and go(A) is given by (2.7) .
o Claim 1 . .
/ / e_i)\2(t—S)+i>\(l(t)—l(S))f(S)dS Ad) = / K(t,s)f(s)ds, (4.5)
R J0 0
where K(t,s) is given by (1.8).
Setting
g(t’ 8) — e—i)ﬁ(t—g)-i—ik(l(t)—l(s))7 (46)

and interchanging the order of integration in (4.5), we find

A{AtAs(t,s,A)f(s)ds] d/\/OtK(t,s)f(s)ds, K(t,s):/R)\S(t,s,A)dA. (4.7)

After changing variable to u = \/y/t — s and completing the square in the integral defining
K(t, s), a principal value calculation (along the dotted contour indicated in figure ?77?) yields
expression (1.8).

o Claim 2: The known term N (t) is given by (1.9).

Using the decay properties of gg(x) to show that iAdo(\) = qA{)()\), and changing the order of
integration, we can rewrite expression (4.4) for N(t) as

N(t) /OOO {/Rei’\Qt*i’\(l(t)z)d)\} qé(as)dz/ot [/RE(S,t,)\)d)\] gb(s)ds.

where £ is given by (4.6). Evaluating explicitly the integrals along R, we find (1.9).

To finish the proof of Theorem 1.1, we need to show that the Volterra integral equation (1.7)
admits a unique solution. This is the content of the following proposition.

Proposition 4.1 Assume that the functions qo(x) and go(t) of (1.5) satisfy the following
conditions:

(a) go(x) € C'([0,00)) and gy(x) € L'([0,00));

(b) go(t) € C'([0,T7).
Then the Volterra linear integral equation (1.7), which expresses q,(L(t),t) in terms of qo(x)
and go(t), admits a unique solution in C([0,T]).
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Proof: The kernel K (s,t) is weakly singular, of order 1/2. Indeed, we can write

K(Sat) - (t[(;(z’)tl)/Q’ K(Sat) - (1 \gﬁl(ti : 1(8)61% (48)

Noting that

< 7)|, someT: sS<TStE<1,
; <l <1t<t<T
-8

and using that I'(t) is bounded in [0, 7], it follows that the function K (s,t) is in L>°[0, T
as a function of both s and ¢ . This function is also continuously differentiable in both
variables.

If the given data go(x), go(t) of the boundary value problem are such that the function N (t)
given by (1.12) is in L[0, 77, then the general result given in theorem 3.1 guarantees that
the problem admits a unique solution, and that this solution is continuous in [0, 7. This is
indeed the case provided that

() —a)? _aw—=is)?
GRS t o= YOS

T oo
/ /
——qy(x)dx — ———qp(s)ds| dt < 0.
/o /o Vi ol) o Vt—s ols)

Since gy or go could independently be equal to zero, both double integrals must be finite.
Hence the required condition splits into two conditions:

T [e'S)
1 _um-=?
7i e” 7 qy(z)dz|dt < oo, (4.9)
0 0
t)—1(s))?
T| b ~LGU ,

For condition (4.9) we have

T [eS)
1 / _um-2? ,
— e” # q)(x)dx
/0 Vi Ll

Similarly , for condition (4.10) we write

) T 1
dt < 2M/ gy (@)dz, M :/ Lau-vr
0 0o Vit

UGG
e )

T| st s T Ty T
A / /
——9 sdsdtﬁ/ /7dt gsdng/ go(s)|ds.
1] = A =—ario [ g

Hence our assumptions guarantee that N(¢) is in L*[0, 7).
QED

The Neumann problem is solved in an analogous manner, and a theorem analogous to
theorem (1.1) holds provided the assumptions (a), (b) are suitably replaced, see proposition
5.3.
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5 The heat equation

We now consider the heat equation (1.3) in the domain D(T'), with given the initial and
boundary conditions (1.5). In this section we will give a proof of Theorem 1.2 employing the
analysis of the global relation in the complex A plane. Although in this case this analysis is
equivalent to the proof given in the previous section, this complex variable approach can be
generalised to the third order case, as we will show in the last section.

The global relation

In this case, the global relation (2.6) becomes

o] 00 t
/ e~ Mg (,0)dx — et / e Ng(a,t)de = / AN g(i(s), 5)(IA +1'(5)) + g2 (1(5), 5)]ds,
0 1(t)

0
0<t<T, X <O.

The integration contour

We first identify an integration contour suitable to derive a Volterra integral equation, see
section 3.1.

Definition 5.1 For any a € R, we define the simply connected domain Q, C C~ by
Qu={AeC : X4 -\ + \ja <0} (5.2)
We denote the boundary of Q, oriented clockwise around the domain, by Ly :
Lo ={\€C™: X4 =27 — \a}). (5.3)
For a = 0, we have the distinguished domain €, a triangular sector of opening 7/2:
Qo= {AeC : X% —X2<0}={\: %T<arg(/\)<%r}. (5.4)
The boundary of g is the curve Ly given by
Lo={AeC : )\ =)\ (5.5)
Proposition 5.1 For all a € R, the domain , is asymptotic to the sector .

Proof: It suffices to compare the behaviour, as |A\| — oo, of the boundaries of Q, and Q,
i.e. the contours L, given in (5.3) and L.

For A € Ly, by definition we have ;—3 = 1 while for A\ € L,,
R

ﬁ = )‘7% —0 1.

N Ay —a) Pl
Hence in the large A limit, both curves are described by the same two rays pe’® , ¢ = 57r/4
or ¢ =Tn/4.
QED
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The Dirichlet problem

Denote by f(¢) the unknown Neumann boundary value, see equation (1.6). We let go(\) be
given by (2.7), and Gy(t, A) denote the following known function:

t
Golt, \) = / e~V g (Vx4 1/(s)]ds, A€ C. (5.6)
0

We also set
E(t,s,\) =X (0= NeC, 0<s<t<T. (5.7)

Using (5.6), equation (5.1) can be written as

t o]
/ eAzs_m(s)f(s)ds —Go(A) + Go(t,\) = —e)‘Zt/ e Mgz t)de, 0<t<T, (5.8)
0 1)

where Go(A) is defined by (2.7), Go(t, A) by (5.6) and f(¢) is defined by (1.6). Our aim is to
invert the global relation (5.8), and obtain an equation for f(¢) in terms of the known data.
In order to make use of equation (3.4), we first perform the following steps:

(1) multiply both sides of the equation by Ae~ N HHA(®),

(2) subtract the term igo(¢) from both sides of the resulting equation;

(3) integrate the resulting equation with respect to A along the contour Ly given in (5.5).

These steps yield the following equation, where all terms are well defined:

t .
)\e—A2t+i)\l(t) [/ e,\2s—z’>\l(s)f(s)ds _ qAO()\) + Go(t, )\) _ ;go(t)eAQt—iAl(t):| d\ =

Lo 0

:—/ V Ae—”@—l“))q(x,t)derz’go(t)] d\. (5.9)
Lo | Ji(t)

We note that:

e The right hand side of (5.9) equals X f(t).

This follows from equation (3.4), with 6; = 57 /4 and 02 = 7w /4.
o The first term of the left hand side of (5.9) satisfies the identity

/LO Uote(t, s, )\)f(s)ds} A\ = /Ot K(s,t)f(s)ds — %rf(t), t>0, (5.10)

where E(t, s, \) is defined by (5.7) and K (s,t) is given by (1.11).

This is a consequence of the fact that, for A € C~ \ Qo, &(t,s,A) is a bounded, analytic
function of A. To show this property, we only need to verify that as |A\] — oo in C™ \ Q, the
real part of the exponent of £ is nonpositive, hence the exponential is bounded. Invoking
the mean value theorem for the differentiable function I(¢), we can write

I(s) = 1l(t) = (s=t)l'(T), for somerT € [s,1] (5.11)
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and the real part of the exponent of £ is given by
Re[M?(s —t) —id(I(s) —I(1))] = (s — )M\ = A2+ A\ (1)], s<T<t (5.12)

Since I’ (t) is assumed to be bounded, we can consider the domain 2, for a = I'(7). Outside
this domain,

M= AT+ A1) >0 = (s— )R = AT+ AMU(1T)] <0, A¢ Q. (5.13)

By proposition 5.1, as |A\| — oo each domain €/ (,y is asymptotic to €. Hence the bound-
edness claim follows.

The boundedness of £(t, s, A) implies that in C~ \ Qg the integrand in the left hand side of
(5.10) is of order O (3 ). Indeed, integrating by parts, we find

/Ot(‘,’(t,s,)\)f(s)ds: f(;)+0(;2>, AeC\ Q..

Hence the contour Ly can be deformed to R to yield

/LO Uot E(ts, A)f(S)dS] AdA

. %
‘F’T’r 2

/R [/Otg(tvs,A)f(S)dS} AdA — Z%Tf(t)- (5.14)

idf

/R L/Otf(t,s,)\)f(s)ds} A + £()

We now interchange the order of integration of the integral on the right hand side of (5.14)
and define K(t, s) by

K(s,1) = /R AE(E, 5, N, (5.15)

The integral (5.15) can be computed explicitly by changing variable to p = \/y/t — s and
completing the square of the relevant exponent. This computation yields

B =i(s)?
i/ml(t) —1l(s)e” 1@
AE(t, s, \)d\ = 5.16
/R (8,5, 4) 2 t—s Vt—s ( )
Hence we obtain (1.11).
e The remaining terms are given by a function N(¢) defined by
N(t) = / [e—”t””“) (Golt,A) = do(V)) ~ ;go(t)} Ad). (5.17)
Lo

Using the analyticity properties of the exponential £(¢, s, \), we can deform the integration
contour in (5.17) to the real axis. Then, integrating by parts, we find that we can write
N(t) as

t
N(t) = / (1) g= A%t {—z/ e_i’\l(s)Jr/\QSg(l)(S)ds — )\Cfo(k)] dA.
R 0
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Observing that iAgo(A) = c;(;)()\), and inverting the order of integration we find

N(t) :z'/ooo [/Rei’\(l(t)_”‘)_’\%d/\} q(’)(x)dx—/ot [/Rg(t,s,)\)d)\] gb(s)ds.

Computing the integrals along R explicitly we obtain (1.12).

In summary, the integral relation (5.9) yields (1.10).
QED

We now analyse the properties of the solution of the Volterra integral equation (1.10).

Proposition 5.2 Consider the heat equation (1.8), with the given initial and boundary
conditions (1.5).
Assume that the given functions qo(x) and go(t) satisfy the following conditions:

(a) qo(x) € C1([0,00)) and gy(x) € L'([0,00));
(b) go(t) € CL([0,T]) and fOT VT —5|go(s)]] ds < oo.

Then the Volterra linear integral equation (1.10), which expresses q;(I(t,t) in terms of qo(x)
and go(t), admits a unique solution in C([0,T]).

The proof is analogous to the proof of Proposition 4.1.

The Neumann problem

For completeness, we sketch the analogous analysis for the case of the Neumann problem.
In this case, we seek the solution of the heat equation (1.3) which satisfies the following,
sufficiently smooth, initial and boundary conditions:

q(z,0) = qo(z), I(t) <z < o0, @ (1(t),t) =g1(t), 0 <t < T. (5.18)
We denote by fo(t) the unknown Dirichlet boundary value, i.e.
fo(t) = q(i(t), 1), 0<t<T. (5.19)

Proposition 5.3 Let q(x,t) denote the solution of the initial boundary value problem for
the heat equation (1.3) defined by (5.18). Assume the the prescribed initial and boundary
conditions satisfy:

() qo(z) € C'([0,00)) NL([0,00));
(b°) g1(t) € C([0,T)) and [ VT — s |g1(s)|ds < oo.

The function fo(t) defined by (5.19) satisfies the Volterra integral equation

o) = /O Kn(s,)fo(s)ds + N(t),  0<t<T, (5.20)
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where the known function N(t) is given by

Ci(e))?
N(t) = v | / <t e [T owl 0<i<n s
=T |— e it golx)axr — —F——g1(s)ds| , <t <1, .
Vit Jo 0o Vit—s
and the integral kernel is given by

_ (o) =1(t)?
(=)

KN(t,s)\/EGl(ti_i(s)l’(s)) %, 0<s<t<T. (5.22)

This Volterra integral equation admits a unique solution fo(t) € C[0,T].

Proof: The inversion of the global relation can now be obtained using (3.3). Setting

t
Gi(t,\) = / N siN() g (5)ds, (5.23)
0

we write the global relation as
t R ) 5 0 )
/ A ST GA 4+ 1(5)) fo(s)ds — Go(N) + G1(t, ) = —e* t/ e~ Mgz, t)dr, 0<t<T,
0 1)

—AZtiAl(t)

we multiply this relation by e , and integrate along L. The right hand side of the

resulting equation equals — 7 fo(t).
For the first term on the left hand side of the same equation, which contains the unknown
function fy(t), we proceed as for the Dirichlet problem: this term is given by

/ / E(t, 5, \)[id + U'(s)] fo(s)dsd.
Lo JO

We compute the integral along Ly to obtain

/ / E(t, 5, \)[id + ()] fo(s)dsd\ = / E(t, 5, NI+ 1/(5)] fols)dsdA + 5 fo(t).
Lo JO R JO

Exchanging the order of integration on the right hand side, we find

/R{/Oté’(t,s,k)[i)\+l'(3)]f0(8)ds} dA/OtKN(t,s)fo(s)ds, KN(t,S):A(iA+l'(s))€(t,s,A)dA,

where Kn(t,s) can be evaluated explicitly and is given by (5.22).

It remains to show that the Volterra integral equation (5.20) admits a unique continuous
solution. Indeed, as in the Dirichlet case, the kernel Ky (s,t) is a well defined, in general
weakly singular, integral kernel of order W In addition, if I(t) is Holder continuous of

order 3 > 3, the kernel Ky (s, t) is regular.
QED
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6 The linear KdV equation

In this section, we give the proof of Theorem 1.3. This proof relies crucially on the analyticity
properties of the functions involved in the global relation, as functions of the spectral complex
parameter .

The global relation
For this equation, the global relation (2.10), well defined for A € C™, is given by

t
Go(A) — e 1G(t,N) = / e NN g(U(s), 5) (U (5) + A°) = iAo (U(5), 5) = qua(l(s), 5))ds,
0
(6.1)
where §o(A) and ¢(t, A) are given by (2.7).
The integration contour and domain decomposition

Since the global relation (2.6) is well defined as |A\| — oo for A\; < 0, we consider domains
contained in in the lower half space of the A complex plane.

Definition 6.1 For a € R we define
Qe ={AeC : N2 -3)\% —a<0}. (6.2)
The boundary of the domain 2, is given by

L,UR,  Li={reC : A =—33 +a} a>0

99, = (6.3)
{AI —0, [Ag|> @} U {)\1 = /3L +a, rl> @} a<0.

For a = 0, we have the distinguished domain
Qo={NeC : \?-3)4 <0} (6.4)

The boundary of € is given by

8QOZL0UR, Lo = {AE(C_ : /\]:—\/3/\%}, (65)

see figure 77.

Lemma 6.1 As |A| — oo the domain §, given by (6.2) is asymptotic to the domain Qg
given by (6.4).

Proof: It suffices to compare the behaviour, as |A\| — oo, of the boundaries of Q, and Q,
i.e. the contours L, and Lg.

For A € Lo, and Im(\) # 0, by definition we have

2
Ap

= %, while for A € L,, and I'm(\) # 0,
I

N1 . a 1
A 1 a 1
A2 T3 gaz Palmee o
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hence in the large A limit, both curves are described by the same semilines pe’® | ¢ = 47 /3,
¢ =5m/3, or by R.

QED

Note that the domain g can be described as

Qo ={A: m<arg(\) < 4%} U{A: 5% <arg(\) < %} (6.6)

We also consider the decomposition of € in its simply connected components:

Qb ={\: m<arg(\) < ir},
Qp ={X: 3 <arg()) < 27}

The exponential involved in the computations below is
E(t,s,\) = N (=)TAUO=L6) — NeC, 0<t<T. (6.8)

Using the decomposition (6.7), any integral along 0} that involves the exponential £ mul-
tiplied by a function F, can be transformed to an integral along 0€)j in two ways:
(1) by using a rotation of 47/3, namely

E(t, s, VF(\)d\ = o? E(t, s, N F(2N)dN, o =e2™/3, (6.9)
o0l oy

(2) By using the change of variable A — —\, and the observation that

E(s,t,—\) =E(t, s, N),

so that

/ E(s,t, =N F(=N)d(=)\) = / E(t, s, \)F(=)\)dA. (6.10)
o oy
In particular, the above observations imply the following preliminary lemma.

Lemma 6.2 Let £(t,s,\) be the exponential defined by (6.8), and Qq, 2, Qf be the domains
defined by (6.2), (6.7) respectively. Then

E(t, s, \)iN*d\ = 2Re E(t,s,\)ir*d\ = 2Re E(t, 5, \)iX3dA. (6.11)
EEIoM o0y o0}

Proof: Let F(\) =i\3. Then F(—)\) = —iA3 =i)\?, so that

/ E(t,s,)\)z‘)\3d)\:/ E(t, s, \)iX3d\.
a0k oy

Hence

/ S(t,s,/\)iASdAJr/ S(t,s,A)iA3d)\:/ E(t,s,)\)iASdA+/ E(t, 8, \)iA3d\.
o0k a0y a0k o0k

QED
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The inversion of the global relation

We denote by fi(t) and f2(t) the two unknown boundary values given by (1.13), and we let
do(A) be given by (2.7) and Gy(t, A) be given by

t
Go(t,\) = / e~ M) =N s (1 (s) + A2ds, AeC, 0<t<T, (6.12)
0

where go(t) is the known boundary datum given by (1.5).
Using the definition (6.12), equation (2.10) can be written as

t t
Golt, \) — do(N) — / e—i)\3s—i>\l(s)f2(s)ds _ / e—iAss—iAl(s)@'/\fl(s)ds
0 0

oo
= —e_i/\3t/ e~ g (x, t)dr, 0<t<T. (6.13)
1(t)

Our aim is to obtain equations for fi(t), f2(¢) in terms of the known data. To this end, since
we have to characterise the two unknown boundary values g, (I(t),t) and ¢...(I(¢),t), we shall
make use of both relations (3.4) and (3.5). Hence we multiply the global relation by either
AeMDFINE 51 A2eiA(D+INE gybtract from both sides the terms i go(t) or iAgo(t) — fi(t)
respectively, and integrate the resulting two equations around 0€)y. This results in the
following equation, where all integrals involved are well defined:

/ {/\ei)\3t+i>\l(t) [Go(t, )\) B /t e,MSsq/\l(s) [fQ(S) + i)\fl(s)]ds _ (io(/\)] _ igo(t)} d\ =
Q0

0

=— / l / Aeml<t>>q(z,t)dz+igo(t)] d, (6.14)
0Qp l(t)

[ [eaen gy - [ )y (o) 1 iAfy (5))ds W] - an(0)+ 10) ar =

0

dx. (6.15)

= 7/ [/ /\2e*“‘($*l(t))q(x,t)d:c + iAgo(t) + f1(t)
Qo | 1)

Note that

e The left hand side of (6.14) is the sum of three terms, Is — I; — I, where

t
L) = /8 ) /O NN = HAUD 1D, , (5)dsd, (6.16)
0
t
L(t) = /8 . /0 AN (E=9)HAUD 1) £, (5)dsd, (6.17)
0
Ii(t) = /8 S AN HiNI(E) {Go(t, A)—§go(t)e*“°’t*i”<t>—qo(A) dX. (6.18)
2o

21



e The left hand side of (6.15) is the sum of three terms, J3 — J; — Jo, where

t
Ji(t) = / [/ i)\?’ei)‘g(tS)Jri)\(l(t)l(s))fl(s)ds+f1(t)] d, (6.19)

a0, LJo

¢
Jo(t) = / / A2’ (=) HAUD 1)) £, (5)dsd, (6.20)

9Qp JO

. , i . , .
Jg(t) — /89 )\261)\3t+z>\l(t) |:G0(t,)\) _ Xgo(t)e_MSt_Ml(t) _ qo(/\):| dX. (6.21)
0
We now find:

e The contribution of the right hand side of (6.14) is equal to 2%z’fl(t); the contribution of
the right hand side of (6.15) is equal to 2L fo(t).

This follows from equations (3.4) and (3.5).
e The following identities hold:

I (t)

/ Ko, 0)ifu(s)ds + Sifue), Jalt) = / Kals,0)ls)ds + & f(0); (6.2)
0 0

/0 Ki(s,t) f2(s)ds, (6.23)

where Ky (s,t), Ka(s,t) are given by (1.17), (1.18) respectively.
Note that £ is bounded and analytic in C~ \ . Indeed, the real part of the exponent of £
is given by

Ix(t)

Re[iX3(t — s) +iX(1(t) — 1(s))] = —(t — s)M[BAL = N2+ 1(7)], s<T<t, (6.24)

hence by definition, £ is bounded and analytic in C~\ Q,, with a = (7). Since each domain
), is asymptotic to 2y by lemma 6.1, the claim follows.
Integration by parts and the analyticity properties of £ imply

1
A2

t
/ )\261‘)\3(t—s)+i/\(l(t)—l(s))if1(s)ds _ _fl(t) +0 (

“\ Qo.
; 2\ >, )\G(C\O

Therefore

t
/ [ / 2N (1) HAU(D) ~1(); fl(s)ds] dA = Tifi(t)
3 )
Lo

0
where Ly is defined in (6.5), and it follows that

t t
/ [/ )\2ei)\3(ts)+i)\(l(t)l(s))ifl(s)ds] QA :/ { 2N =) +iM U= 1, ()ds| dAt Tify (8).
00 LJo r LJo 3

We now interchange of order of integration, and obtain

t

n= | Kg(t,s)z’fl(s)]ds+%ifl(t), Ks(t,s) = /R N2E(t, 5, \)dA. (6.25)
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The integral defining K5 in (6.25) can be evaluated explicitly. After changing variable to
1= At —5)'/3 the resulting integral yields the Airy function [1] (as can also be verified by
using Mathematica [16]):

g iSriplzle ] 2t —(s) . ( U(t) —(s))
/R“e ( ”d“‘<3<t—s>>1/3{ 3 (t-s) AZ(<3<t—s>>l/3>]

Kalt.s) = ! 5

Hence the first of identities equation (6.22) follows.
The second of identities (6.22) is derived in an analogous manner.
Finally, to show (6.23) we note that by definition

Ig(t)z/Lo /Ot )\S(t,s7)\)f2(s)dsd)\+/R/0t AE(t, 5, \) fa(s)dsdA.

By the analyticity of £ in the domain C~ \ £, whose boundary is Lg, the first integral
on the right hand side vanishes, and the order of integration in the second integral can be
exchanged. Then the explicit evaluation of [ AE(t, s, A)dA yields (6.23).

o The term I3(t) equals N1(t) given by (1.15); the term J5(t) equals Na(t) given by (1.16)

Using the analyticity properties of £, the integral defining I3 can be transformed to an
integral along R. A direct evaluation shows that I3 is well defined. Indeed, integrating by
parts and using that go(0) = go(0), I3 can be written as

L(t) =i /R {e“?’t“’\l(t)q%(/\)— /0 té'(t7s7>\)g(')(s)ds] dx. (6.26)

Similarly, using the analyticity properties of £(t, s, \) and integration by parts, the term J5
can be written as

t
J3(t) = 2/ A HAD) [q{)’()\) —/ e_i’\Bs_i’\l(s))\gé(s)ds] dA. (6.27)
R 0

To show that (6.26) and (6.27) can be written in the form (1.15) and (1.16 ) respectively, we
interchange the order of integration in (6.26) and (6.27), and then use explicit computations
analogous to the computations of the kernels K; and K.

e The following identity holds:

(1) = /0 Kip(s. 1) f1(s)ds, (6.28)

where Ki.(t,s,A) is given by (1.19) (or (1.20)).
In the definition (6.19) of the term .J; there appears a term f;(¢). This term is essential for
the integrability of the integrand. Indeed, integrating by parts the inner integral we find

! . iX3(t—s)+i —I(s iX3t+4i 1
A iA3eiA (=s)+iA(U(t)—( ))fl(s)ds +fit)=e Nt /\l(t)fl(()) +0 ()\3) ) (6.29)
Hence, for A € 0 the A-integrand of Jy is O (35).
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However, since the term f(¢) cannot be separated from the t-integral, its presence prevents
the interchanging of the order of integration between the ¢ and A integrals. We can overcome
this difficulty, by rewriting J; in a different form. Recalling the notation (6.7), we write
Ji = J7 + J! where J7 denotes that g is replaced by 2 in the definition (6.19) of J;, and
similarly for Ji. Now, using (6.9), we find that we can cancel the term f;(¢) and write

t
Jr— aJ{ :/ [/ MseiAS(t—s)[ei,\(l(t)—z(s)) _ eiazz\(l(t)—l(s))]fl(s)ds d\. (6.30)
oy LJo

However, by (6.11), we have J; = 2ReJ] = 2ReJ!, hence

1—
Rdﬂ—aﬂy:u—waf=(2aU¢ (6.31)
Using (6.31) in (6.30) we arrive at an expression for J; that does not involve the term fi(¢):

2
Jl (t) = Re

— . (6.32)

0

/396 [/t iIN[E(t, s, A) — 5(8’t7a2)\)]f1(8)d8:| A\

Note that both exponentials £(t, s, \) and £(s,t,a?)) are bounded along 9€2j. Furthermore,
integration by parts shows that their difference is O (55). Indeed, we have

t ) 3., . _ . 9 _ -\ 3 . .2 1
/0 Z)\Bez)\ (t—s) [ez)\(l(t) l(s))ieza A(U(t) l(s))]fl(s)ds _ ez)\ t[ez)\l(t)ieza Al(t)}f1(0)+0 <)\3) ,

where A lies on the boundary of the region where the exponential involved on the right hand
side are decaying for A — oc.
We can now interchange the order of integration and write

J1 :/0 KlT(S,t)fl(S)dS,

K (s, t) = LRe

l—«

. (6.33)

/ i)\Sei)ﬁ(tfs) [ei)\(l(t)fl(s)) . eia2)\(l(t)fl(s))}d>\
o0

It is shown in the appendix how the kernel Kj,. given by (6.33) can be written in the form
(1.19) or, computing explicitly the relevant integrals, in the form (1.20). Regarding the
latter expression, note that

T 3m+5
F(3m3+5) Nm!Z#SL.

Moreover the boundedness of I'(t) guarantees that
3
<l(t35_l5(8)> (t—s)? <U'(t)®T* < MT?, M constant.

Hence the series in (1.20) converges.
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In summary, we obtain
27 By ~ t
Tin = i [ [ eogo) - [ et s Ngds] ay
R 0
t - t
- [ Katon@as - Fin - [ Kieoneds (630
0 0
t
%fg(t) Z/ ei)\3+i>\l(t) [q()()\) _/ e_i,\?»s—i/\l(s)g(/)(s)ds] A
R 0

—/O K, (t,8)f1(s)ds — /0 Ky(t,s)f2(s)ds — ng(t). (6.35)

These equations are precisely equations (1.14).

The solvability of equations (1.14)

The explicit form of the kernels implies that K (s, t), Ka(s,t) and Kj,-(s,t) are well defined,
weakly singular kernels of order 2/3, 1/3 and 1/3 respectively.
Moreover, using the properties of the Airy function and the form of the series appearing in

the representation (1.20), it can be shown that these kernels are all of the form K(t9) it

1 =)
K € L*>[0,T] as a function of both s and ¢.

The functional dependence of Nj(t), Na(t) on the given data can be computed explicitly.
Indeed, the function Ny (t) € L[0,T] provided that

/OT /: i (g ) s

/oT /ot V3t i STVER (\S/Zét()t - i()i)/s) 9o(s)ds

These conditions hold provided that

dt < oo,

and

dt < oo.

T

g € L'[0,00) and / (T — 5)%/3|gh(s)|ds < co. (6.36)
0
Similarly, No(t) € L0, 7] if
T
qy € L'0,00) and / (T — 5)/3|gh(s)|ds < co. (6.37)
0

Hence the conditions (a), (b) in the statement of the theorem 1.3 guarantee that Ni(t),
Ny (t) are in L1[0,T].

The above conditions on the kernels and on the known functions N;(t) guarantee the exis-
tence and uniqueness of a solution for a scalar Volterra integral equation. In our case, we
have two scalar coupled integral equations, which can be written as a single vector equation:

(50)=3(N0) 2 [xen(40)e o
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with  K(ts) = ( Ifé?(é?) g;gzg ) (6.39)

The contraction principle arguments and estimates used to prove the scalar case (see [13])
can be generalised in a straightforward way to the vector case, using the L matrix norm:

Koo = maz(|[Kalloo + [ K1 lloo, [[K2]loo + [ Kirfloo)-

Hence the existence of a unique solution of class C1[0, T'] follows from the conditions (6.36)-
(6.37), that guarantee that the vector function (Ny(t), No(t))7 is in L1(0,7).

This completes the proof of the theorem.

7 Explicit examples

We have already remarked in the introduction (see also Remarks 2.2 and 2.3) that it is
possible to use the formulas obtained in this paper to derive explicit expressions in several
interesting cases, and it is also possible to generalise our approach to higher dimensional
linear evolution equations and to forced problems.

In particular, the formal inclusion of forcing allows us to derive qualitative estimates of the
behaviour of more general problems, obtained as small perturbations of basic linear problems
of the form (2.1).

In what follows we show that, by using a perturbation expansion, it is possible to obtain
explicit formulas. These formulas allow us to obtain qualitative information about the
solution.

7.1 Perturbation of a linearly moving boundary

Consider the boundary value problem for the heat equation (1.3) in the domain D(T"), with
the given initial and boundary conditions (1.5), where we assume that the equation of the
moving boundary has the form

I(t) =t+eL(t), t>0, (7.1)

where L(t) is a differentiable function of ¢ such that 0 < L'(t) < M for some constant
M > 0.
Then, retaining terms only to order ¢, we find

I(t) — U(s) L(t) — L(s) (1) = Us))* t—=s  e(L(t) = L(s))

=1 =
t—s te t—s +

Using the first-order approximation
e SHOTHD 1 = S (L) — L(s)),
the kernel (1.11) of the Volterra integral equation becomes

K(s,t):—we_%s (1+5L(ti_SL(S)—;(L(t)—L(s))>, O<s<t<oo (7.2
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and the known function N(¢) given by (1.12) becomes

f/o S (1 50 - L) dh(hds. 0 <t <o

. (7.3)
We now consider the equation (1.10) in the limit as ¢ — 0. We denote by fo(t)
and Ko(s,t) the limits of the functions f(¢) and N(¢) and of the kernel K(s,t) as ¢ — 0
Explicitly, we have

t 7N0 (t)
t—s go(s)

Ve =
————ds, Ko(s,t , 0<s<t<oo. 7.4
— (s,1) = — (7.4)
In this limit, after rearranging the equation (1.10), we find for the unknown Neumann datum
the following Abel equation of the second kind
Folt)et =

Lt + L [ 105
™

This equation can be solved explicitly (see e.g. [15]) and its solution is given by
folt) =G

(7.5)
+i/0 Go(s)ds

1
) Go (t)
Then, denoting

= —No(t) + 5373 /Ot NO\(/"”t)e_;ST ds.  (7.6)
fo=f—Jo, Kp=K-Ky N,=N-—N, (7.7)
we can write the Volterra integral equation (1.10) in the form
m(fo + fp)(t) = No(t) + Np(t) + /Ot(KoJer)(sat)(foJrfp)( )
following equation |

s)ds.
In summary, neglecting the term K, f, which is of higher order in e, we obtain for f,(t) the

ano [ /Kstfo ds} /Kostfp

The expression in square bracket is known, thus this equation has the same form as (7.5)
and can be solved in the same way, namely

(7.8)
—|—i/0 Gp(s)ds

(7.9)
Golt) = Ly + 55y [ T,

f P (t) =
where

fO +fp~

| assto)is. (7.00
0
Expression (7.6) and (7.9) yield an ezplicit approximation of order e to the solution f =
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7.2 Periodic boundary conditions on a linearly moving boundary

We investigate the case that the given Dirichlet boundary condition is a periodic function,
with zero initial condition, when the boundary of the domain has linear dependence on time,
I(t)=t, t>0.

Consider the heat equation (1.3), with zero initial condition and ¢*-periodic, smooth Dirichlet
boundary conditions:

= . — . go(t+t*) = go(t) (fixed t* > 0),
A0 =00 < e 2o, 2) = mole) { go(t) bounded t>0.

(7.11)
We prove that the solution of the D-to-N is periodic with the same periodicity, at least in the
limit as ¢ — co. We denote by Ny(t) and Ky(s,t) the values of N(¢) and K (s,t) appearing
in (1.10) corresponding to the case I(t) = t, and denote by fo(t) the corresponding solution
of the integral equation, given in this case by (7.6). Note that since go(t) is bounded, so is
Noy(t). Indeed, using

/Ot %ds = 2/mErf <‘f) , (7.12)

we find

INo0)] < ol 5" /

Similarly, this implies that Go(t) given by (7.6) is bounded.

t
ds ol oot (f) < ol ¥t>0.

Proposition 7.1 Consider the boundary value problem for the heat equation posed on the
domain {t > 0,t < x < 0o}, with the initial and boundary conditions (7.11).

Then the solution fo(t) of the Dirichlet-to-Neumann map, given by (7.6), is asymptotically
t*-periodic:

tlﬂ& [folt+t") = fo(t)] =

Proof: Using the expression (7.6) for fo(t), we can write

1 t+t
folt +t%) — fo(t) = [No(t+t) No(t )]+4/ Go(s)ds

N 1 P No(s)e™ T / No(s)e™ T
S
2713/2 | Jo Vi+tr—s t—s

and, after splitting and changing variables in the first integral, we find

t+t
folt + %) — folt) = %[No(tﬂ”f*) N+ [ Golos

L1 Y No(s)e T / [No(s + t*) —N()] —‘TTSds
27m3/2 | Jo \/t+t*—s '
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Hence
1 1 t4t*
tlirgo[fo(t +t*) = fo(t)] = - tlirglo[No(t +t*) — No(t)] + — lim Go(s)ds

4 t—oo [,

1 " No(s)em "7 [No(s + t*) N( Ye T
B ds S . 7.13
+2ﬂ.3/2 ti,rgo{ 0 /t+t*75 / S ( )

The proof of the proposition now follows from the four claims below:
Claim 1:

t+t*
lim Go(s)ds = 0.

t—o0 t

A direct computation, using the definitions of Gy and Ny, yields
t4t* t+t* t+t* pw _w—s
_ 1 1 N()(S)e 4

1 t+t* pw - _w—s 1 t+t*  pw N _w—s
L / / Mdsdw / / No(s)e™ ™ i,
VTl Jo Vw—s 2w Jy Sy Vw—s

Exchanging order of integration, we find that the inner integral in both terms is given by

2

dw—2f{Ef — BErf

\/7

In summary
t+t* w 1
lim Go(s)ds = lim ; [2773/2

t—o0 + t—o0

No(s) —

1 VT —
ﬁgo(s)] 2V {ETf —; \/7
Computing the limit under the integral term, using

YIRS ]

tlim [ET f

we obtain our claim.

Claim 2: Ny(t) is asymptotically t*-periodic, with exponential rate:

e [No(t +t*) — No(t)] —¢—o0 O.

Indeed, we have

T No(t \f/ i d

Hence, after rearranging the integral on the right hand side and changing variables, we can
write

—S

t*

f/ o(s+17) Tcls

t—s

e4No(t+t)%:—f/ \/W
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. Y gols) " s gols +1) — go(s)
= e [Ny(t +t*) — Ny(t)] = — TTer L __( B ds p .
e [No(t +1) = No(t)] \/v*r{/ Y = il A s

The integrand of the second term on the right hand side is zero, while the first integral on
the right hand side has fixed integration limits and is of order t~'/2. Hence the claim.

Claim 3:

t* _tttt—s
N
t—oo Jo VIt —s

This follows immediately from the decay of the integrand and the fixed limits of integration.
Claim 4:

t—s

t *\ —
L Dol ) — No(s)]e™
t—o00 0 t—s

ds = 0.

Since Ny (t+t*) — No(t) tends ot zero exponentially, there exists T > 0 such that for s > T
|No(s +t*) — No(s) < s~¢, for some a > 1. Hence

t—s t—s

/t [No(s +1*) — No(s)Je™ 7 ds < /T [No(s +t*) — No(s)]e” ds+/t s
0 Vi—s 0 t—s T\/t—S
Both these integrals can be shown explicitly to have a zero limit as ¢ — oo, see also [12].
QED

8 Conclusions

We have derived explicit integral formulas for evaluating the Dirichlet to Neumann map for
boundary value problems for linear evolution PDEs in time-dependent domain; the shape of
the boundary is assumed known and of class C!, but not necessarily convex. To illustrate
our methodology, which is applicable to any linear, constant coefficient evolution PDE, we
have solved three specific examples of relevance for mathematical physics and applications.
Our approach is based on the global relation, whose importance in the analysis of boundary
value problems has been elucidated by one of the authors [7], and used in several contexts,
fro both linear and nonlinear problems. Although the use of the analysis of this relation in
the complex spectral plane is not necessary to solve the second order problems presented
here, such technique is crucial in order to solve the third order case, when two boundary
functions need to be determined.

The present work is a substantial extension and simplification of previous results by the
same authors.
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Appendix

We give details of how the kernel K}, given by (6.33) can be written in the form (1.20),
namely we derive the following identity:

Re

Klr(s,t) = I—o

/ Z~>\3ei,\3(t75) [ei/\(l(t)fl(s)) . eia%\(l(t)l(s))]d)\} _
aar

o (L)— l( ) _ o)2m

2 (1=t ) (t=s) 3m +5

= 2> r
\/§(t75)1/3 t — (3m +1)! 3

First, we exploit the boundedness properties of the exponentials involved in the integrand

of the left hand side, and the known asymptotics of the integration contour 0€2), to deform

the latter contour to the line {A : arg(A) = 2} U{A : arg(A) = ¥} Then using a rotation

of o, we find that this integral can be written as an integral along R:

2
Re [/ Msew"(t—s) [em,\(z(t)—Z(s)) . eiaQ)\(l(t)—l(s))]d)\:| )
R

Klr(s,t) =

Changing variable in the above integral to u = A(t — s)/3, we find (1.19). We now write

/\u(t) U(s)) 2/\<L<t> 1(s) (1) = 1(s)) 1, () =1(s))
—oi3 _ 1/ — — o2 - 2002 —
B _ g B = A (t—5)1/3 (a oz)+2(2)\ (t—s)l/?’)(a «)
1 () = Us)) s, 3 6
+§<2)\ (t—s)l/?’ ) (a — )+
Note that all powers that are multiple of 3 vanish, because a® = o = 1. Hence we can
write this as the infinite series
GOEIO) (ORI , —i(s k
202 o NUTR L g NESE o gy —i(s) & (NG - )0
-« t—s C(t—s)13 (t—s) kz:o (k+ 1) k>
(8.14)
where

1 k=0 mod(3)
=4 —1 k=1 mod (3)
0 k=2 mod (3).

Thus

k
o (LD=Us) (4 ik
21 1W(t) —U(s) Z( t—s (t— )2/3)Z+1
(t—s)t/3 (t—2s) (k+1)!

k=0

K, = Nk / AR g, (8.15)
R

where the integral is interpreted as a principal value. Since

pv/ Vi gy em/ﬁr k+5 [ei(k+4)7r/6 - ei5(4+k)7r/6+2i7r/3]
i 3 3

_ [ HT(*) k=0 mod(3)

B 0 k=1 mod (3)



with k + 2 = m(mod4) when k = 3m. We thus arrive at the expression

2 ) -s) i (l(tliﬁl“)gm (t =5y <3m+5> .10
T B — s (t—s) (3m +1)! 3 ) '

m=0

(in the sum, the power of i is 3m + k + 2 = 4m (mod 4), so that the contribution of this
term is always equal to 1 ). Hence we find (1.20).

References

[1] Digital Library of Mathematical Functions, Release date 07-05-2010, National Institute
of Standards and Technology, http://dlmf.nist.gov/.

[2] P. Baratella and A. Palamara Orsi, A new approach to the numerical solution of weakly
singular Volterra integral equations, J. Comp. Appl. Math. 163 (2004), 401-418

[3] H Brunner, Collocation methods for Volterra integral and related functional differential
equations, Cambridge University Press (2004)

[4] H. Brunner, Y. Lin and S. Zhang, Higher accuracy methods for second-kind Volterra
integral equations based on asymptotic expansions of iterated Galerkin methods .J.
Integral Equations Appl. 10 (4), (1998), 375396.

[5] S. De Lillo and A.S. Fokas, The Dirichlet to Neumann map for the heat equation on a
moving boundary, Inv Prob 23 (2007), 1699.

[6] G. Dujardin, Asymptotics of linear initial boundary value problems with periodic
boundary data on the half-line and finite intervals, Proc Royal Soc Lond A (2009)
465, 3341-3360

[7] A.S. Fokas, A Unified Approach to Boundary Value Problems, CBMS-NSF Regional
Conference Series in Applied Mathematics, STAM (2008).

[8] A.S. Fokas, A new transform method for evolution partial differential equations, IMA
J. of Appl. Math. (2002) 67, 559-590

[9] A.S. Fokas and B. Pelloni, A transform method for linear evolution PDEs on a finite
interval, IMA J. of Appl. Math. (2005) 70, 1-24

[10] A.S. Fokas and B. Pelloni, The generalised Dirichlet-to-Neumann map for evolutionary
moving boundary value problems, J. Math. Phys. 48 (1) (2007), 013502.

[11] A.S. Fokas, L-Y Sung, Initial-boundary value problems for linear dispersive evolution
equations on the half line, IMI Research Report 1999:11 Department of Mathematics,
University of South Carolina (1999) (http://math.berkeley.edu/ holmer/)

[12] J.Lenells, A.S. Fokas, G. Hwang, The unified method II: NLS on the half line with
t—periodic boundary conditions, preprint 2011.

32



[13] R.K Miller and A. Feldstein, Smoothness of solutions of Volterra integral equations
with weakly singular kernels, STAM J Math An 2 (1971) 242-258.

[14] B.Pelloni, Boundary value problems for third order linear PDEs in time-dependent
domains, Inv Prob 24 (2008) 015004 (19pp)

[15] A Polyanin, http://eqworld.ipmnet.ru/en/solutions/ie/ie0206.pdf

[16] S. Wolfram, Mathematica: a system for doing mathematics by computer Addison-
Wesley (1988)

33



