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Abstract. We analyze the character of the solutions of a class of difference
equations in the field of Mikusiniski operators F. These difference equations are in
fact the discrete analogues for the differential equations in the field F corresponding
to some partial differential equations.

1. Introduction. The linear partial differential equation with constant
coefficients on the set {(z,t)| z € R, t > 0} :

» ,
O*Tiu(x,t) O Fiu( 6’ u(z, t
(1) — b Ox20t ;Bl 8:6875’ ZC

= flx,1),

with some initial and/or boundary conditions is the mathematical model for dif-
ferent physical systems. In (1), A;, ¢ = 0,1,...,p, B;, i« = 0,1,...,q, and
C;, i=0,1,...,r, are numerical constants, p, ¢ and r are natural numbers, while
the function f(z,t) on the right hand side is given.
If one has the initial conditions
Ot u(x, t)

ozHot |,
fory=0,v=0,1,....r—L,u=1v=01....q—1L, u=2,v=0,1,... ,p—
1, then the Mikusiniski operator calculus can be applied, in order to obtain the
solution. (For reader’s convenience, we give some notions from that theory in

Section 2; for complete exposition, see [2].) In the field of Mikusiriski operators F,
the following nonhomogeneous differential equation corresponds to (1):

(2) ZA istu” () + Z Bistu/(z) + Z Cis'u(z) = f(z),
i=0 =0
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where s is the differential operator, f(z) = {f(z,t)} and u(z) = {u(x,t)} are,
respectively, the given and the unknown operator function (for the notations and
notions, see Section 2). The most important case is when the operator function
f(x) is represented by a continuous function.

In Section 3, using the usual difference schemes, we come to a second order
difference equation in the field F, and, in particular, we analyze its characteristic
equation. We find sufficient conditions on the numbers r, p and ¢ which imply that
the solutions are represented by continuous functions.

In Section 4, we use classical methods from [1] for finding the explicit solution
of the difference equation in F. Of course, these classical methods had to be adapted
for the Mikusiniski operator calculus. Similar problems were considered in [3], [4]
and [6], though for less general difference equations.

Finally, in Section 5, analogously to [7] and [8], we estimate the approximation
error, i.e., the difference between the exact solution of the differential equation (2)
and the approximate one, given as the solution of the corresponding difference
equation. We show that the error of approximation in the field F is of the same
order as in the usual numeric case.

2. Notations and notions from the Mikusinski calculus. The set
C+ of continuous functions defined on [0,00), with the usual addition and the
multiplication given by the convolution

£(t) * gt) = / f(g(t —7)dr, >0,

is a ring. By the Tichmarsh theorem, C; has no divisors of zero, hence its quotient
field can be defined (see [2]). Elements of that field, the Mikusiriski operator field
F, are called operators. They are quotients of the form f/g, where f € C; and
0 # g € C4; the last division is observed in the sense of convolution. Clearly, a
function a = a(t) from C4 can be observed also as an operator. This operator is
unique and will be denoted simply by a. We shall write then a = {a(¢)} and say
that the operator a is represented by the continuous function a(t).

Among the most important operators are the identical operator I = f/f,
where f is any function from C,, not identically equal to zero; the integral operator
¢ = {1} together with its positive powers ¢* and the inverse operator of ¢, the
differential operator s. The following holds

bs=1, (*={t*"'/T(a)}, a>0,
{£™ (1)} = "z — s"1a(0) — - — 2P (0)].
Let us denote by F. the subset of F consisting of the operators represented by

elements of C;, and by F; the subset of F consisting of the elements I, for some
numerical constant +.
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The only convergence in F that we shall use is the type I convergence, which
is defined as follows: A sequence of operators (p,)nen converges to p € F if there
exists an operator ¢ # 0 such that the operators qp,,, n € N, as well as qp are in F,
and the last sequence converges uniformly on every compact set to the continuous
function gp.

The convergence of an infinite sum in the field of Mikusinski operators is
defined accordingly. An example that will be used several times in this paper is
the infinite series Ef; @', where ¢ € F.. It is important to note that this series
converges and its sum is an operator from F..

The operators can be compared if they are from F.. So for two operators
a={a(t)} and b = {b(t)} from F. we define a < b if a(t) < b(t) for each t > 0 (see
[2, p- 237]). Analogously, for two operator functions we define

a(z) <7 b(z), z € [c,d],

if a(z) and b(x) are represented by continuous real valued functions of two variables,
a(z) = {a(z,t)}, b(z) = {b(z,t)} and a(z,t) < b(z,t) for z € [¢,d], t € [0,T].

The absolute value of an operator a from F., a = {a(t)}, is the operator
la| = {la(t)}. Also, we put |a(z)| = {la(z,1)|}.

If the operators a and b are from F., then
|a+ 0] < [a] +b],

jab] = ‘/ b(t — 7)dr| < lallp,
< T) = .
lal <7 a(T)E, - a(T) = max |a(t)

3. Difference equations in F. As we announced in the introduction, we
consider the nonhomogeneous differential equation (2) in the field of Mikusiriski
operators F.

The differential equation (2) can be written in the form
(3) Pu'(z) + Qu'(z) + Ru(z) = f(z),
[ a L
where P = Y s'4;, Q= > s'B;, R= Y s'C;.
=0 =0 =0
As is usual in numerical analysis for h > 0, instead of u'(z) we take

u(z + h) —u(z — h)
2h

and also instead of u”(z) we put

u(z + h) — 2u(z) + u(x — h)
h? '
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So we obtain the difference equation in the field F corresponding to (3):

u(z + h) —u(z — h)
2h

u(z + h) — 2u(z) + u(x — h)
72

4) P +Q + Ru(z) = f(z).

Let us take an arbitrary real zq. If we put z, = z,_1 +h, h > 0, n =
0,£1,%2,..., and define the operator f,, by f, = f(z,), then the equation (4) can
be written as the difference equation

(5) aUp—1 + buy + Uy = fo,

where a, b and ¢ are operators from the field F. Putting 11 = max(p,q) and
ro = max(p,r), we have

I h I Boh

h? 2 ) m2 2
(7)
I I
b= _ﬁ (2P — ha) = ﬁ (—2A[) + hQC[)) I+ s (bg[ + st) = blI + s (bzI + ¢b);
(8)
I Qh I Bgh - -
c= 7 <P+7> =13 <AO+T> I+ 5™ (col + ) =1+ s (el + o).

In the previous three relations ai, by, ¢1, as, b2, c2 are numerical constants and ¢,
op, ¢. are operators from F.. In this paper we analyze the solution of difference
equation (5) depending on p, ¢, r, more precisely on 71, 7.

The characteristic equation of the difference equation (5) has the form
(9) a+bw+ cw? =0.

Let us analyze the solution of the equation (9).

It is known that the field of Mikusinski operators has very good algebra-
ic properties, which also means that the usual addition and multiplication with
operators can be treated in the same way as with real numbers.

Using relations (6), (7) and (8), the characteristic equation (9) can be written
as

arl + 5™ (ax] + ¢o) + (b + 572 (bod + ¢p))w + (c1] + 5™ (col + ¢e))w? = 0.
First, let us consider the expression b* — 4ac:

b’ —dac = (b + 5" (boI + ¢4))? — 4(arI + s™ (axd + ¢a))(c1 ] + 8™ (e + ¢.))
= b71 +2b15™ (oI + ¢p) + 5272 (b + ¢p)* — dascr [
— 45" (arcod + arde + azer T + c1dg) — 452 (an ] + ¢o)(c2l + ¢o).
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If ro >ry >0, b #0, then it can be transformed as

4@101 + 2b1lr2
(b I+ ¢p)*  bal + ¢y
B 48(r1_2r2) 0,102] + (l1¢c + (LQClI + Cl¢a B 482(r1_r2) (G,QI + ¢a)(021 + ¢5))
(D21 + )2 (bod 4 ¢p)?

b? — dac = 5272 (bod + ¢p)? (I + 52”

So we can write for r9 > r; > 0:
(10) b? — dac =: 8272 (oI + ¢)* (I + ¢1).
The operator I/(bal + ¢3)? is of the form I + ), where ¢ is represented by a

continuous function; therefore, the operator 1, given in (10), is represented by a
continuous function too. From relation (10) we obtain

VB dac= 7 (nl + 6) Y (1/ 2) (1)’

i=0
§"(bod + ) + 5™ (bad + ) D < >
i=1

Hence

(11) Vb2 —dac =: 5" (bod + ¢p) (I +Pg1),

where the operator v,,; is represented by a continuous function.

If, however, r; > ro > 0, then we have

—daje; 227 (o + ¢y)? N

b2
b’ — dac = s*" (—4aycy) (I + 2l

—4&202 —4&202
2bys"2 72 (boI + o) _4£T1 (ar1coI + a1¢e + azer ] + c1¢g) _4a2¢c + Catpq + ¢a¢c)
—4(1262 —4a202 —4a202 ’
So we can write
(12) b — dac = 82" (—dasey) (I + 1),

and in this case (ry > ro > 0) we have

b —dac=s \/%Z (1/2> )i

— [1/2
Srl (—4G2C2) + Srl vV —4@262 ( / > 7
1

=
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or

(13) Vb2 —dac =: s" v/ —4ascy (I + 1g2).

In relations (12) and (13) 92 and t, 2 are operators from F,.
If p=ry =ry >0, then we have

b’ — dac = s*P (b3 — 4ascy) (I + 93)

So in this case we can write

\/m = SPM(I +9q.3),

where 13 and 1, 3 are operators from F..

LEMMA 1. Assume that coefficients of the equation (5) are of the form (6),
(7) and (8), and vy > r1 > 0. Then one of the solutions of the characteristic
equation (9), say wi, belongs to F., the other one, say w», does not, but I /ws does.

Proof. Solutions of the equation (9) have the form

o —b1 I — s™(boI + ) £ Vb? — dac

L2 = 2(ci] + 5™ (co] + pe))
0 —by — 5™ (bad + @) £ 5™ (bl + ) (1 +1hg,1)
262 QS -

I+ C_lgrl + re
C2 C2

The first solution w; has the form

_ —blérl + g"2 " (bzI + st)wq,l Z(_l)g (c_lérl + ﬁ)] -

w
! 2¢o =0 Ca C2
From (11) it follows that s™~"4), ; is an operator from F, and since the operators
b, g1 and ¢, are from F., we obtain that the operator w; is from F..
a0,

The second solution wy of the characteristic equation has the form

_ Thf? 28R L ) =" L ) § <C—1£r1 + Qj .

2¢o C2 C2

w2
=0

Since ro — r1 > 0, the last operator does not belong to F.. However, the operator

I/ws is from F., because it can be written as

i _ 2(e1 I + s™ (el + ¢¢))
wy =T —2572(boI + ) — s72(bol + )ty 1

e el + 5™ (co + @)

- _b2 blfm ¢b I ¢b

I P — —_—
LT (2 + 2b2)¢q,1
el + 8" 2 (e + @) — i bl Py I o) ’
_ -1 j+1 _ = — _— .
i, (-1) o T, T g T ey, ) Y

Jj=0
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LEMMA 2. If coefficients of the equation (5) are of the form (6), (7) and
(8), and if 1y > ro > 0, then the characteristic equation (9) has the following two
solutions:
wi =01+ 61, wy =024 02

where 61, 62 are numerical constants, while 6.1 and 0. are operators from Fe.
Proof. When r; > ry, the solutions of the characteristic equation are
—bi I — s"2(bo + ) £ V% — dac
’ 2(er I + s™ (el + ¢¢))
gi . —bl.[ — ST2 (bz[ —+ ¢b) + Sr1 (\/ —4&262)(1 —+ ’(/Jq’2)

2¢y Z“ + P ¢c
02 C2
_ =01 0™ — s™2 7T (bol + ) £/ —dazca (I +1)y2) i gﬁ ﬁ J-
2co C2
j=0
Since then 7o —r; < 0 and s™ ™ = (™" we can introduce numerical

constants d;, d2 and operators é. 1, d.,2 from F., by
(14) wj = (SJI + (SCJ',

for j =1,2. In (14) the numerical constants ¢; are equal to £+/—asa/ca.

Similarly we can prove

LEMMA 3. If coefficients of the equation (5) are of the form (6), (7) and (8),
and if 11 = ry > 0, then the solutions w;, j = 1,2, of the characteristic equation
(9) are

(15) wj = 0j421 + ¢ jt2-

In (15), 034 = (—b2 + b2 — 4a202) /(2¢2) are numerical constants, while . 3
and d. 4 are operators from F..

4. The operator particular solution of the difference equation. The
particular solution of the difference equation (5) has the form

oo

(16) un =Y Gn i fr,

k=—00
with

alw?fk + ﬁlwgfk, n—k <0;
agwffk + ﬂgwgfk, n—k>0,

(17) G = {
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where aq, (1, as, B2 are operators from F.

LEMMA 4. Let us suppose that the conditions of Lemma 1 are fulfilled (ro >
r1 > 0). Then, the operators G,, given by (17) can be given in the form

wy,  forn <0,

WP, forn >0,

(18) G = ar{

where as is an operator from F.. Hence operators G, are represented by continuous
functions for every n € Z.

Proof. By Lemma 1 the operators w; and I/wy are from F., hence the oper-
ator G,, can be written in the form

wy, n <0
(19) G, = { g, m<
aswl, n >0.
For n = 0 we have as = (3;. The coefficient as can be obtained from the equation
(20) aG_1 +bGy+cGy =1,

where a, b, ¢ are coefficients of the equation (5) having the forms (6), (7) and (8),
respectively. From (19) it follows that

(21) G_1 = OéQ/WQ, GO = (2, G1 = (aW1.
Using the last two relations ((20) and (21)), we obtain
as ((ar I+ (aal+¢g)) /wa+ (b1 T+ 5" (bol + )+ (cr [+ 8™ (ol +e))wr) = I,

where a1, as, by, bs, c1, c2, 1, 9 are numerical constants and ¢,, @y, ¢, are the
operators from F.. So we have

I
a2 = (ar] + s™(aol + ¢g))/wa + (b1 I + s72(bod + ) + (e1 ] + s™ (col + ¢e))wr
{re I
Ty T+q

Since ro > r; > 0, the operator v is from F.; it has the form

ay Q2 Ga I b o [ (€2 Oc
— _€T2 ri—rz2 | £ e _ _érz R _érz rT1L—T2 _Z R .
7 <b2 s <b2+b2>> w2+b2 +52+ b s b2+52 1

So we have
2 &

= Z(—l)k'yk =:{"q.
b2

k=0

(&%)
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Since ro > 0, and I/w» and w are represented by continuous functions, it follows
that ay is an operator from F.. Therefore the operators G, for each n, are from
Fe, and the relation (18) holds.

THEOREM 1. If conditions of Lemma 1 and Lemma 4 are fulfilled (ro > r4 >
0) and operators fi in the equation (5) are of the form fr = Fips™, for m < ra,
where F, are numerical constants satisfying |Fy,| < F (for some F > 0), then
the particular solution of equation (5) exists in the field F and is represented by a
continuous function.

Proof. If ro > r; > 0, then we have

wi™F forn —k <0,
Gn—kr = @2

Wk forn —k>0.

In that case the operators G,,_j, are from F. and therefore the solution of difference
equation (5) has the form (see (16))

(22)  un= Y Guirfe=0"""a ( SR+ Y wngk> .

k=—oc0 k=—oc0 k=n+1
The last two series converge because the operators w; and I/wy are from F..
LEMMA 5. Suppose that ri > ro > 0 (compare to Lemma 2). If 61 < 1 and
02 > 1, then the operator G, can be written as

{ (621+ 60,2)n7 fOT n S 07'
G = Q3

23
( ) (611+ 6c,l)n7 fOT n Z 07
where as is represented by a continuous function and operators G, are from F..

Proof. Since §; < 1 and 5 > 1, it follows that we can take a; = 2 = 0, and
we obtain from (24)

(24) Q. — { Bi (02 + bc2)", n <O0;

042(61[4- 6571)n, n Z 0

For n = 0 it follows that as = 81 =: a3. The coefficient a3 can be obtained from
the equation
aG_1 +bGy+cGy =1,

where a, b, ¢ are coefficients of the equation (5) having the forms (6), (7) and (8),
respectively. From the relation (24) it follows that Gp = a3 and we have

(a1 ] + 5" (az + ¢a))az (6ol + 8c2) * +az + (1] + 5™ (ca + ¢c))ag (011 +6.1) = 1.

Since r1 > ro > 0, we have

I
((11.[ + s™ ((12 —+ ¢a))(621 —+ (5(;’2)71 —+ I —+ (Cl.[ + st (62 —+ QSC))((SlI —+ (50’1) ’

3 =
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a2 {m I
If we denote by 72 = 5 + ¢201, then we have az = — -
2

Yo I4+A
alé’"l ¢a> I
< Y2 Y2 02l + 8.2

+%§:(—1)’c <@>k+£ﬁ+ <Cl£m +ﬂ> (011 + 6c,1) + €20
7o e 62 7o Yo 7o 1 c,l 20c,1-

, where

From the last expression it follows that the operator A is represented by a continuous
function and therefore the operator as has the form

" o
oz = — - —1)N = 4mal
3= JZZ:O( )

and is represented by a continuous function too. This implies the relation (23).
Therefore, the operators G,, given by the relation (23) are from F..

Similarly we can prove

LEMMA 6. Suppose that r1 > r5 > 0. Then we have

011+ 6c1)", forn <0;
Gn—a4{(1 D" f _ for 8y > 1,65 < 1;

(021 + 6c,2)", for n >0,

{ ((51[4— 6571)n — ((52[ + 6572)n, fOT' n < 0;
Gn = Q05

01> 1,0 > 1;
0, forn >0 for 41 > 1,65 > 1;

0, forn <0;

o= aﬁ{ (BuT +601)" — (BoT + b02)", forn >0, 17O <Lo2<L,

where ay, a5 and ag are represented by continuous functions. In all three cases the
operators G, are from F..

Finally, we can give the following

THEOREM 2. If the conditions of Lemma 5 (and Lemma 6) are fulfilled in the
equation (5), i.e. r1 > ro > 0, and operators fi satisfy the condition fi, = Fpl™ for
m < r1, where Fy, are numerical constants satisfying |fr| < F, then the particular
solution of the equation (5) is represented by a continuous function for ry —m > 0.

Proof. We shall prove only the case when d, > 1 and §; < 1; the other cases
are handled similarly. Then we have
(621 + (5,3,2)"_’c forn—k <0,

Gt =
b a3{ ((51[ + 5071)n_k for n — k > 0.

In this case we can write (6,1 + (5,3,1)””c = 5?"“ + pen—k,a for n —k > 0, and
I(6,1 + 5c,2)_(k_") = ]52*(’“7”) + pe,k—n,2, for k —n > 0, where p; j_p > are some
operators from F,.
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So the solution of the difference equation (5) has the form

Up = f: Gnoifr = gt

k=—oc0
n n o0 o0
. ( S BT S Fopen it 3 B4 Y Fp>
k=—oc0 k=—o00 k=n-+1 k=n+1

The first and the third series converge as numerical series and the second and the
forth series converge in the field F. Therefore in this case (r; > m) the solution
Uy, is again represented by a continuous function.

5. The error of approximation. In this section we shall keep = in some
fixed interval [A, B]. Also, we shall consider in this section only the case when
r > p.

Let us suppose that the solution of the equation (2) is from F. and has a
continuous fourth derivative in the field of Mikusinski operators. Let us denote by
u(z;) the exact solution (the solution of the equation(3)) and by u; the approximate
solution of the same equation (which by Theorems 1 and 2 also belongs to F.). In
fact w; is the solution of the difference equation (5).

In order to give the error of approximation, we have to estimate the difference
between the equations (2) (or (3)) and (5). So we obtain

g
i Ujqp1 — 2u5 +uj g i Uj+1 — Uj—1
E A;s <u”(a:]-) — e > + E B;s <u’(a:j) — T)

i=0

+ Z Cis' (u(xj) —uj) = 0.
i=0

From the previous relation we have

r _ p ' o |
|U(«T]) - Uj| = ‘(Zzgclsl) 1 (lzg A;s (UII(CU]') Ui 2hu2] -{—uj_l)

+zq:Bls’ (u’(xj) _ Ujt+1 Q_hU’j_l )) ‘ .

i=0

If r > p, then

(E) /(G- [(B) /o o))

is represented by a continuous function and it can be estimated by

(&+)/ (Ze)

<r Ry(T)L.
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Also, assuming that r > ¢, from the estimation

q T
=0 =0
we have 12 VAT
Ju(y) = uslr < <R1 (T)# + R2M3(T)> e,
where .
Ml(T) = |u(l) (1‘,t)|, i=3,4.

max
z€[A,B], te[0,T]

Therefore the solution of the equation (5) given by (22) can be treated as the

approximate solution of the differential equation (2).

Let us remark that the error of approximation is of order h? in the field of

Mikusinski operators, analogously to the case when we are working with numerical
constants.
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