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ABSTRACT. A nonlocal contact boundary problem for two-dimensional linear elliptic equations is
stated and investigated. The uniqueness of the solution is proved. The iteration process is constructed,
which allows one not only to prove the existence of a regular solution of the problem, but also to develop
an approximate algorithm of its solution. The solution of a nonlocal contact problem is reduced to the
solution of classical boundary value problems, in particular to the solution of Dirichlet problems.
© 2014 Bull. Georg. Natl. Acad. Sci.
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1. Introduction. The history of investigation of nonlocal boundary value problems began in the 20th
century [1,2]. The publication of [3, 4] gave impetus to numerous studies in this direction. The results
obtained in these works were generalized and refined from the standpoints of theory and application [5-19].

In the last two decades, extensive studies of nonlocal initial-boundary and boundary value problems were
carried out, general theoretical fundamental principles of analysis were formulated, methods were developed
for the numerical solution of problems and for the construction of mathematical models of concrete problems
in physics, ecology, biology, economics and other areas.

In the present paper, the boundary value problem with nonlocal contact conditions for linear elliptic
equations of the second order is stated and investigated in two-dimensional domains. The iteration process
is constructed, which allows one to reduce the solution of the initial problem to the solution of a sequence of
classical Dirichlet problems. It is obvious that the investigation of nonlocal contact problems is an  important
direction of applied and computational mathematics.

2. Statement of the Problem.  Let us consider the bounded domain D in 2R with piecewise smooth

boundary  . We choose two simple points 0A , 0B  [18]  on  and assume that at these points the tangent

to   exists. Further, we draw, in  D  the simple smooth curve 0 , connecting 0A  and 0B . It is assumed, that
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the curve 0  has the tangents at 0A  and 0B , not coinciding  with the tangents of the contour   in the same

points. It is obvious that 0  divides D into two parts (domains) D- and D+ , and the boundary    into two

curves 1  and 2  so that 0D D D    , 1 0D D     , 2 0D D      (Fig.1).

Assume that   is the diffeomorphic image of 0 , which lies in D- and adjoins 1  at the points A and

B ;   and 1  are not the tangents at the points A   and B .

Assume also that   is the diffeomorphic image of 0 , which lies in D+ and adjoins 2  at the  points A
and B ;   and 2 are not the tangents at the points A and B .

Assume further that the point A is between the points 0A and B , and the point B  is between the points

A  and 0B . AAlso assume that the point A  is between the points 0A  and B , and the point B  is between

the points A  and 0B . The points are assumed to be positioned along the curves 1  and 2 , respectively..

Also, it is assumed that 0     Æ,  0     Æ and the distance between 0 , ,     is greater than

some positive number 0const   .

Let us introduce the notation:    0 0,  
       , where      and      are the

diffeomorphisms between 0  and  , 0  and  .

In the domain D  we consider the problem: find in D  a continuous function  ,u x y ,

 
   
   
   

0 0

, , , ,
, , , , ,

, , , ,

u x y if x y D
u x y u x y if x y

u x y if x y D

 

 

 


 
 

which satisfies the equations

 , ,L u f if x y D     , (1)

 , ,L u f if x y D     , (2)

where L  and L  are the second order linear uniformly elliptic operators, f   and f   are given, sufficiently

smooth functions in D and D , respectively..

The function  ,u x y  also satisfies the boundary conditions

      1, , , , ,u x y x y if x y   (3)

      2, , , , ,u x y x y if x y   (4)

Fig. Domain D
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the nonlocal contact conditions

   0 0u u    , (5)

         0 0 0 0u u u u      
          , (6)

and the coordination conditions

       0 0 0 ,u B u B u B B   
    (7)

       0 0 0 ,u A u A u A A   
    (8)

where 0const    , 0const    , 0 ,   and   are known continuous functions.
Assume that the following conditions are satisfied:

I. f  , f   are functions such that for any continuous function    and    in the domains D  and D  a

unique regular solution of the problems exists
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II. If we have the iteration process
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where f  , ( )k   are the prescribed functions, ( )k  uniformly tends to   , then we have

  ( ), lim k
k

v x y v 


 , which is the regular solution of the problems
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2 0
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this is the generalized Harnak’s first theorem [19-21].

III. Assume that the functions  ,u x y  are solutions of the equations

 0, ,L u x y D    ,  0, ,L u x y D    ,

Schwarz’ Lemma  is valid for them [18-20].

IV. 0const    , 0, 1.  const       

V. L  and L  are operators such that the extremum principle [19-22] holds for regular solutions of the

equations 0L v    in D  and 0L v    in 
,

D .
3. Uniqueness of solution of  the problem (1)-(8). The following theorem is true

Theorem 1. If the regular solution of  the problem (1)-(8) exists and conditions IV, V  are fulfilled, then the
solution is unique.

Proof. Suppose that the problem (1)-(8) has two solutions:  ,v x y  and  ,w x y . Then for the function

     , , ,z x y v x y w x y   we have the following problem:
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 0, ,L z if x y D    , (9)

 0, ,L z if x y D    , (10)

1
0z


 ,

2
0z


 , (11)

       0 0z z z z     
        , (12)

From equality (9)-(12) it follows that

     0max max maxz z z    
      .

Taking into account the condition 1    , we obtain

       0 0max max max maxz z or z z 
       .

This means that the function z does not attain a maximum on 0 , but according to condition V it attains

a maximum on 1  or 2 . Taking condition (11) into account, we  easily obtain 0z  , i.e., the solution of  the

problem (1)-(8) is unique.
4. Existence of the solution of the problem (1)-(8). We consider the following  iteration process:

   
( )

, ,
k

L u f if x y D     , (13)

   
( )

, ,
k

L u f if x y D     , (14)

   
( )

1, , ,
k

u if x y   (15)

   
( )

2, , ,
k

u if x y   (16)

       ( 1) ( 1)( )
0 0 0

k kku u u      
        , (17)

where 0,1,2,k    and     
( 1)

0u


  ,     
( 1)

0u


  ,    0 0,  
       .

Denote

       
( ) ( ) ( ), , , ,
k k kz z x y z x y z x y     

then for the function  ,z x y  we obtain the problem

   
( )

0, ,
k

L z if x y D    , (18)

   
( )

0, ,
k

L z if x y D    , (19)

   
( )

10, , ,
k

z if x y      
( )

20, , ,
k

z if x y   (20)

and the nonlocal contact condition

   
( )

20, , ,
k

z if x y   (21)

Let L  and L  be the elliptic operators, for which  condition III is true. Then from (18)-(21) we get
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0 0

( ) ( )( ) ( )max max max max
k kk kz q z or z q z

 

   

   
  ,

where , 0 1, , 0 1q const q q const q          ( q and q  are the coefficients contained in

Schwarz’ lemma).
If we use the nonlocal contact condition (21), then we have

   ( ) ( 1)
0 0max maxk kz q q z          

or

   ( ) ( 1)
0 0max maxk kz Q z    , (22)

where

Q q q      .

Taking  condition (4) into account, we obtain 0 1Q  . This implies  that

 ( )
0lim 0k

k
z


  .

If the solution of the problem (1)-(8) exists, then by the maximum principle we obtain

     ( )max , ,k k

D
u x y u x y O Q



   ,

     ( )max , ,k k

D
u x y u x y O Q



   ,

and, accordingly,

     ( )max , ,k k
D

u x y u x y O Q  .

Thereby we proved the following theorem.
Theorem 2. If the solution of problem (1)-(8) exists and condition III is fulfilled, then the iteration process

(13)-(17) converges to this solution at the rate of an infinitely decreasing  geometric progression.
Theorem 3. If conditions I-V are satisfied, then there exists a  regular solution of problem (1) - (8).

       Let us now prove the existence of a regular solution of the problem (1)-(8). We introduce the notation

     ( ) ( ) ( 1), , ,k k kx y u x y u x y   . Then for the function ( )k  we obtain the problem

 ( ) 0, ,kL if x y D    ,

 ( ) 0, ,kL if x y D    ,

 ( )
10, , ,k if x y     ( )

20, , ,k if x y   

       ( ) ( ) ( 1) ( 1)
0 0

k k k k           
        ,

where 0,1, 2,k    and     
( 1)

0


  ,    
( 1)

0


  .

Then, analogously to (22), we obtain  the estimate

   ( ) ( 1)
0 0max max , 0 1k kQ Q       ,

or

     ( ) ( 1)
0, , 0, ,k ku x y u x y if k and x y    .
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This means that the sequence   ( ) ,ku x y  converges uniformly on 0 . Then for the domains D- and  D+

we obtain the sequence, which satisfies equations (13), (14) and equalities (15)-(17). From this and condition
III we conclude that the limit function is the regular solution of  problem (1)-(8):

   ( )lim , ,k

k
u x y u x y


 .

We have thereby proved that by using the iteration algorithm the solution of a nonclassical contact problem
is reduced to the solution of the sequence of classical Dirichlet problems..

Remark. If 1     and conditions I, II and V are satisfied, then it is obvious that Theorems 2 and 3

are valid in that case, too.
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am amocanis amoxsnis erTaderToba; agebulia iteraciuli procesi, romelic saSualebas
iZleva davamtkicoT ara marto dasmuli amocanis regularuli amonaxsnis arseboba,
aramed avagoT misi miaxloebiTi amoxsnis algoriTmi. aralokaluri sakontaqto amocanis
amoxsna daiyvaneba klasikuri sasazRvro amocanebis, kerZod, dirixles amocanebis amoxsnaze.



46 David Gordeziani and Iulia Meladze

Bull. Georg. Natl. Acad. Sci., vol. 8, no. 1, 2014

REFERENCES:

1. T. Carleman (1933), Sur la tésorie des équations integrales linéaires et ses applications, Verh. Internat. Math.
Kongr.,  Zürich, 1932: 138-151.

2. R. Beals (1964), Bull. Amer. Math. Soc., 70, 5: 693-696.
3. J.R. Canon (1963), Quart. Appl. Math., 21: 155-160.
4. A.V. Bitsadze, A.A. Samarskii (1969), Dokl. AN SSSR, 185, 2: 739-740 (in Russian).
5. D.G. Gordeziani (1981), O metodakh resheniia odnogo klassa nelokal‘nykh kraevykh zadach. Tbilisi,

(in Russian).
6. A.L. Skubachevskii (1982), Matem. sbornik, 117, 7: 548-562 (in Russian).
7. V.A. Il‘in, E.I.Moiseev (1990), Matem. Modelirovanie, 2, 8: 130-156 (in Russian).
8. D. Gordeziani, N. Gordeziani, G. Avalishvili (1998), Bull. Georg. Acad. Sci., 157, 3: 365-369.
9. D.G. Gordeziani, G.A. Avalishvili (2000), Mathem. Mod., 12, 1: 93-103.
10. A.K. Gushchin, V.P. Mikhailov (1994), Math. Sb., 1: 121-160 (in Russian).
11. P.L. Gurevich (2003), Functional Differential Equations, 10, 1-2: 175-214.
12. A. Ashyralyev, O.Gercek (2008), Discrete Dynamics in Nature and Society. Art.ID 904824,16p.
13. M.P. Sapagovas (2008), Diff. Uravn.  44, 7: 988-998 (in Russian).
14. D. Gordeziani, H. Meladze, G. Avalishvili (2003), J. Comp. Appl. Math., 88, 1: 66-78.
15. D.G. Gordeziani (1970), Inst. Prikl. Math. Tbilisi Gos. Univ., Dokl.: 39-41 (in Russian).
16. D. Gordeziani, G. Avalishvili (2005), Diff. Uravn., 41, 5: 703-711 (in Russian).
17. D. Gordeziani, G. Avalishvili (2005), Diff. Uravn., 41, 6: 852-859 (in Russian).
18. L.V. Kantorovich, V.I. Krylov (1962), Priblizhennye metody vysshego analiza (5-e izd.). M.-L. (in Russian). 
19. R. Kurant, D. Hilbert (1951), Metody matematicheskoi fiziki, t.2, M.-L. (in Russian).
20. Francesko G. Tricomi (1954), Lezioni sulle equazioni a derivate parziali, Ed.Gheroni, Torino.
21. I.G. Petrovskii (1961), Lektsii ob uravneniiakh s chastnymi proizvodnymi, M. (in Russian).
22. A.V. Bitsadze (1981), Nekotorye klassy uravnenii v chastnykh proizvodnykh, M. (in Russian).

Received  December, 2013


