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Foreword

On December 13-16, 2022, the School of Mathematics at the Institute of Science
of Suranaree University of Technology in Nakhon Ratchasima, Thailand, hosted the
International Conference ”Modern Achievements in Symmetries of Differential Equa-
tions” (Symmetry 2022). This conference was a collaborative effort between the School
of Mathematics at Suranaree University of Technology (Thailand), the Keldysh Insti-
tute of Applied Mathematics (Russia), the Department of Mathematical Sciences at
the University of Stellenbosch (South Africa), and the Moscow Center for Fundamen-
tal and Applied Mathematics (Russia). The conference was included in the list of
events of the Russian Federation dedicated to the Russia-ASEAN Year and received
approval from the Government of the Russian Federation. Symmetry 2022 marked the
third international conference jointly organized by Suranaree University of Technology
(Thailand), Russian Institutes, and South African Universities. The first conference
took place with the Institute of Hydrodynamics (Novosibirsk) in 2019, and the second
conference with the Institute of Theoretical and Applied Mechanics (Novosibirsk) in
2021.

The primary objective of these conferences was to focus on the latest advancements
in the applications of Lie groups, encompassing a wide range of topics in interdisci-
plinary studies within theoretical and applied sciences. We aimed to bring together
researchers who apply Lie groups to address a variety of problems. The ”Modern
Achievements in Symmetries of Differential Equations and Applications” conference
was a resounding success.

The main topics of the conference revolved around Symmetry Methods and their
Applications. The conference was conducted in a virtual format, enabling the partic-
ipation of a diverse audience, including experts in the subject area, young scientists,
and graduate students interested in the analysis of nonlinear equations and group the-
oretical methods. In total, there were 66 registered participants from 21 countries,
representing all inhabited continents of the world. Talks were scheduled from late
morning until night local time, accommodating the differences in time zones. While
most presentations focused on the analysis of wave motion in continuum mechanics, nu-
merous other topics were also addressed, such as the stability of fluid flows, qualitative
analysis and integrability of partial differential equations, methods for constructing
exact solutions to continuum mechanics problems, symmetries and conservation laws
of differential equations with nonlocal terms, the method of differential constraints, nu-
merical analysis, construction of numerical schemes, and applications of mathematics
in medicine.

These Proceedings contain eight papers from among the 55 conference presenta-
tions.

Eckart Schulz
Sibusiso Moyo
Sergey Meleshko
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Abstract

In recent years, considerable attention is being paid to Fractional Differential Equations
(FDEs) due to their ability to model complex phenomena. Many numerical methods have
been proposed for FDEs. This study investigates the application of a blend of variational it-
eration method with Sumudu Transform for solving nonlinear delay FDEs. A genuine model
in science, engineering or economics, must comprise of time delays as they are natural com-
ponents of the dynamic processes. Under the assumption that the market is in equilibrium,
special emphasis is given to the formulation and construction of delayed fractional economic
models such as price adjustment equations involving Caputo derivative. This study presents
the qualitative solutions of the proposed economic models and suitable parameters are chosen
to analyze the models for different fractional orders.

Keywords: Sumudu Transform, Delay, Fractional derivatives, Demand and supply, Market
equilibrium.

2020 MSC: Primary 34A12, 26A33, 91B24; Secondary 62P20.

1 Introduction

Abbreviations:

FDEs: Fractional Differential Equations
ST: Sumudu Transform

SVI: Sumudu Variational Iteration
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Unlike the integer-order derivative operators, fractional operators consider the global cor-
relation, and not only local characteristics in the study of evolution of a system [17]. In some
cases, discrepancy occurs between the results of the integer-order calculus and the experimen-
tal results. Fractional derivatives are suitable in describing several physical phenomena (see,
e.g, [9]). A large class of dynamical systems constitutes delay and they are best described by the
delay differential equations. Dynamic processes such as in engineering, science and economics,
constitute delays as their natural components. Introducing delays into a model can improve its
vitality and suitability in describing several phenomena. A challenge with models that are asso-
ciated with delays and fractional operators is how to obtain their solutions (see, e.g, [2,3,12]).
There is no any precise analytical method for solving such problems to obtain their exact solu-
tions (see, e.g, [4,5,15,16]). The research efforts abound in the literature on the proposition of
the numerical methods for solving such equations. The construction of efficient analytical and
numerical methods for the solutions of ordinary and partial Fractional Differential Equations
(FDEs) with delay, is an active research area and it is of great interest to the researchers (see,

e.g., [1]).

The economic models can help to understand and predict the economic behaviour (see,
e.g, [10]). The economy concerning a commodity determines the trend of its price, which may
increase or decrease rapidly. Through the economic models, the economists can predict the
optimal profit to show the link between demand and supply. Mathematical models of economic
processes give insight into the interaction that exists between the price, demand and supply,
dependence of supply and demand on price and how to estimate the equilibrium point on the
supply and demand curves (see, e.g, [18]). Market equilibrium refers to a state in which the
quantity demand and the quantity supply of a commodity are equivalent. Both the market
equilibrium and economic growth occupy important positions in the description of the real
world problems. By the demand and supply functions, we shall refer to the quantity demand
and quantity supply as functions of price, respectively. These functions are respectively given
as:

fa(t) = do — dip(t) and fs(t) = —so + s1p(?), (1.1)

where p(t) is the price of the commodities, ¢ is the time, while dy,d;, sp and s; are positive
constants (see, e.g, [13]). At equilibrium, f;(t) = fs(t), which means that the quantity demand
and quantity supply are equal and the equilibrium price is obtained as

*_d0+50
dy+s1

The price tends to be invariant at equilibrium and there is neither surplus nor shortage. Consider
the price adjustment equation which is given as

p(t)=q(fa—1s), (1.2)
where ¢ > 0 denotes the speed of adjustment constant. Substitute (1.1) into (1.2) to get
P'(t) +q(di + 1) p(t) = g (do + s0) - (1.3)
The solution of linear differential equation (1.3) is obtained as
p(t) = p* + [p(0) —p*]eaBTa),

where p(0) denotes the price at the time ¢ = 0. An increase in the price of a commodity will
urge the buyers to buy more before prices increase further while the suppliers tend to offer less
for the hoping of more earning from higher prices in future (see, e.g, [6,13]). In addition, when
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p/(t) = 0 for all ¢ > 0, this describes equilibrium in a changing economy, which implies that
market is in dynamic equilibrium.

This study presents a blend of variational iteration method with Sumudu Transform (ST)
for solving nonlinear delay FDEs. Under the assumption that the market is in equilibrium,
we propose the formulation and construction of delayed fractional economic models such as
price adjustment equations involving Caputo derivative. Then, a blend of variational iteration
method with ST which is presented in this study is applied to obtain the solutions of the newly
introduced economic models. Suitable parameters are chosen for different fractional orders to
analyze the solutions obtained for the newly introduced economic models.

2 Preliminaries

In this section, we give some definitions and a proposition which are essential in establishing
the main results of this paper. Throughout this paper, C and R will denote the sets of complex
and real numbers, respectively. In addition, N will denote the set of natural number.

Definition 2.1. Consider a set of functions A defined as (see, e.g, [7])

A= {g(t) :3Q, 1,1 > 0,]g(t)] < QelTif t € (1) x [o,oo)}.

For all real ¢t > 0 and g(t) € A, the ST of g(¢) is denoted by S[g(t)] = G(u) and it is defined as

G(u) = S[g(t)] = /000 g(tu)e™tdt, u € (=11, 7). (2.1)

The function g¢(¢) in equation (2.1) is the inverse ST of G(u) and the relation is denoted by
g(t) = S7YG(u)]. Recall that the Laplace transform of g(t), denoted by L[g(t)] = L(u) is
defined as

L(w) = Llg(t)] = /O T g0etdt, s> 0. (2.2)

By considering (2.1) and (2.2), one can express a duality relation which the Sumudu and Laplace
transforms exhibit as follows:

G (1/s) =sL(s), L(1/u)=uG(u).

Like the well known Laplace transform, the ST is an integral method. Using ST technique is
appealing as it yields an accurate result quickly and it does not impose any restricting assump-
tions about the results. It is a simple, effective and universal way by which one can obtain the
Lagrange multiplier. Linearity property of ST is well known (see, e.g, [7,8,12,19]), that is, for
two given functions f(¢) and g(t), and for arbitrary constants « and S,

Slaf(t) + Bg(t)] = aS[f()] + BS [9(t)]-

The ST for the integer order derivatives is expressed as

s [%02] = L 16 - g0 (2.3
For the n-order derivative, the ST is given as
dng(t) id
S{ dir }_ . Ou dtk |t o (24)

Table 1 gives some special STs.
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Table 1: Special Sumudu Transforms

g(t) G(u) = Slg(t)]
1 1
t U
o= I‘(:L:l) u”
e ljau
sin_at u
a 1+a2u?
cos at Ha%ug
e b A ey

Definition 2.2. Let a > 0,b > 0 be positive real numbers. The left and right sided Caputo-
fractional derivatives of order y are defined respectively as

t) = T 1= /a (t—71)"H g (1)dr

and
B b
°DYat) =y | (7= "9/

where 0 < p < 1. The Caputo-fractional derivatives of order y admit the ST in the form (see,

e.g, [9])
S[6Dlg(t)] =u " (S[g(t)] — w(0)). (2.5)

In general, let n € N and g > 0 be such that n — 1 <y < n and G(u) be the ST of the function
g(t), then the ST of the Riemann-Liouville fractional derivative of g(t) of order p is given by

n—1
S[§Dlg(t)] =u [G(u) —Y D [ODf*’“*l g(t)] |t:0] .
k=0
Proposition 2.3. Let ¢, : [0,00) — R, then the classical convolution product is given by

(6 x ¢)( / o(t — )
The ST for the convolution product is given by

Sllexe)®)] = uS[p))S[e ()]
= ug(u)p(u).

Definition 2.4. One-parameter Mittag-Leffler function E,(t) is defined as

tTL
Eu(t) =) ———,u>0
= ' (un+1)

The following results about Mittag-Leffler functions and ST are well known (see, e.g, [13]):
(i) S[E (—at")] = i3

1+aut 3

(i) S[1— E, (—ath)] = (2.
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3 Main results

We present a blend of variational iterative method with ST for solving nonlinear FDEs with
delay. Then we apply the results to study economic models.

3.1 Sumudu variational iteration method

We shall refer to a blend of ST with variational iterative method as Sumudu Variational Iteration
(SVI) method. When compared with other well-known methods, the flexibility, consistency
and effectiveness of the variational iterative method (see e.g, [20,21] and references therein),
motivated its choice for amalgamation with the ST.

3.1.1 Presentation of SVI method

The Caputo-fractional derivatives are of great use in the modeling of phenomena where consid-
eration is given to the interactions within the past and also problems with nonlocal properties
(see, e.g, [17]). The SVI method is presented for solving nonlinear problems which involve delay
and Caputo-fractional derivatives of order p,

¢ Dlg(t) + Rg(t)] + N [g(t — 7)] = w(?), (3.1)
subject to the initial conditions
9(0) = go, (3.2)
where 7 > 0, R is a linear operator, N is a nonlinear operator and w(t) is a given continuous
function. The ST of (3.1) takes the form
S[eD"g()] = S[w(t) = Rg(t)] = N [g(t —7)]] -
Apply (2.5) with a = 0, to obtain

u ' (Sg(t)] = 9(0)) = S[w(t) = Rlg(®)] = N[g(t = )],

which leads to
u " (G(u) = go) = Slw(t) — Rg(t)] — N [g(t — 7)]],

since by (3.2), g(0) = go. Therefore, the SVI formula is given as (see, e.g., [11]),

Gn(u) — go _
uk

Crir(u) = Golu) + afu) ( SLlt) — Rg(t)] — N [g(t — Tm) meN.  (33)

In taking the classical variation operator on both sides of (3.3), considering S [R [¢(¢)] + N [g(t — 7)]]
as the restricted term leads to

5Chrs (1) = 6Gin(u) + a(u)u—lu(SGn(u),

which gives a Lagrange multiplier as
a(u) = —ut.

Taking the inverse ST of (3.3) gives the explicit iteration formula as

mir(®) = gult) 457 |-t (TR S o) = Rga(0] - ¥ lonlt — 7)) |
= (D) + 87 WS o(t) ~ Rlgalt)] — N loalt ~ 7] (3.4

with the initial approximation which is given as g1(t) = S7 [—u* (Z2)] = 905 [1] = go-

uM
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3.1.2 Variable coefficients nonlinear FDEs with delay

Suppose the given general nonlinear problem (3.1) contains variable coefficients such that the
equation has the form

& D'g(t) + ARi[g(t)] +v(t) Ra[g(t)] + N [g(t — )] = w(?), (3.5)

where A is a constant, y(t) is a variable coefficient, R; and Ry denote linear operators and other
terms remain as defined in (3.1). Taking the ST of (3.5) and further computations give the SVI
formula

Gn(u) — 90 _
ut

Crir(u) = Gn<u>+a<u>( s[w<t>—m1[g<t>]

—v(t)R2[g(t)] — N [g(t — 7)] } ) .neN.

Gn(u) —

Cria(u) = Gu(w) + a(u) ( o s [wu) CARg(1)]

uM
(3.6)

~ORlg(0)] - Nlgte = 7)) | )n e .
In taking the classical variation operator on both sides of (3.6), considering

S () Ralg(t)] + N [g(t — 7)]]

as the restricted term leads to
1
0Gn41(u) = 0Gp(u) + a(u)ﬁéGn(u),

which gives a Lagrange multiplier as
a(u) = —ur.

Substitute for a(u) in (3.6) and take its inverse ST to obtain the explicit iteration formula

a2 (0) = gult) + 57| (CLDZI0 S fute) = AR )] = () Ralgn (0] ~ Nt = ] )|

= g1(t) + ST WS [w(t) = AR1[gn(t)] — V() Ralgn ()] = N [ga(t — 7)]]],

with the initial approximation which is given as g1(t) = S [—u" (Z2)] = goS [1] = go.

um

3.2 Economic models

In this section, we present the solution of price adjustment equations with Caputo-fractional
derivative by using ST method. A special class of delay differential equations with a proportional
delay is referred to as pantograph differential equations and they have the form

P'(t) = Qp(t) + Pp(Xt),

where , @, \ are real constants and 0 < A\ < 1 (see [14]). We propose a new economic model
by introducing the delay, which is in the form of a pantograph type into the formulation and
construction of price adjustment equations with Caputo-fractional derivative. In addition, we
present the precepts for obtaining the qualitative solutions of the newly proposed economic
models and choose suitable parameters to analyze the models for different fractional orders.
Moreover, we use the graphs to show the comparison between the solutions of the price ad-
justment equation with Caputo-fractional derivative and the newly introduced price adjustment
equation with Caputo-fractional derivative that involves delays.
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3.2.1 Price adjustment equations with Caputo-fractional derivative
Consider the price adjustment equation with Caputo-fractional derivative which is given as

& D"p(t) + ¢ (dy + 51) p(t) = q (do + 50) » P(0) = po- (37)
Take the ST of (3.7) as

S [ D'p(t)] + q(di + 51) S [p(t)] = ¢S [(do + 50)],

to obtain
u " (S[p(t)] — p(0)) + g (d1 + s1) S [p(t)] = q (do + s0) ,

and then
u " (S[p(t)] — po) +q(di + s1) S [p(t)] = q(do + s0), (3-8)

since p(0) = pp. Factorise and simplify (3.8) to obtain

uFpy q (do + s0)
Spt)] =
[p( )] u M +q (dl —+ 31) u H+q (dl + 51)
Do q(do + 30) ut

l—i-q(dl—i—sl)ul‘ 1—|—q(d1+81)uﬂ

1 (do +s0) gq(di+s1)u”
= + . 3.9
T+ q(dr+ 50w " (dr + 1) T+ g (dr + 1) ur (3.9)

Taking inverse ST of both sides of (3.9) and applying Definition 2.4 (ii) gives

(do + s0)

p(t) = poBi(—q(dit o)) + G0N

(1—-E,(—q(di+s1)t")). (3.10)
To display the solution (3.10) graphically, real values are assigned to the constants as follows:
po = 1,dg = 15,59 = 100,d; = 14,51 = 97 and ¢ = 0.2. For p = 0.76, Figure 1 displays graph
of the solution of price adjustment equation (3.7). It is the curve for the (3.10). Figure 2 shows
the effect of adjusting the values of the fractional order of the Caputo-fractional derivative on
the solutions of (3.7). It displays the trend for (3.10) as p varies.

3.2.2 Price adjustment equations with Caputo-fractional derivative that involve
delays

We propose a model with delay for the price adjustment equation with the Caputo-fractional
derivative and it is given as

CDFp(t) + q(di +51)p (;) = ¢ (do + s0), (3.11)

where 1 € (0,1) and p(0) = po.

Remark 3.1. We shall solve equation (3.11) by applying the newly introduced SVI method. It
is impossible to use ordinary ST to solve equation (3.11) due to the presence of delay.
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Figure 1: Price adjustment equations without a delay.
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Figure 2: Variation as p varies in price adjustment equations without a delay.
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Therefore, we start by taking the ST of (3.11), which takes the form

S[D'p(t)] +q(di+51)S [p (;)] = ¢S [(do + s0)] -

Apply (2.5) with a = 0, to obtain

t

u " (S[p(t)] — p(0)) +q(d1 + 51) S [p <2>] = q(do + s0) ,

which leads to

u M (P(u) —po) +q(di +351)S [p (;)] = q(do + s0),

since p(0) = pg. Therefore, the Sumudu variational iteration formula is given as

Pn(u) —Po

uM

Ppi1(u) = Pp(u) + a(u) < 5

+q(di+51)S [ n <t>} —q(d0+so)> ,neN. (3.12)

Taking the classical variation operator on both sides of (3.12) with p, (%) as the restricted term
makes the Lagrange multiplier to be obtained as

a(u) = —u.

Taking the inverse-ST of (3.12) gives

pra®) = o) +57 [t (PP ) s [ (5)] -t o0 )]

uk 2

= pt)+57 {—U“ <q (dy +51)5[ n (;)] —Q(do+50)>]
= (04057 o (o s0) — @ +508 [ (3] )]

0

with the initial approximation which is given as p1(t) = S7! [u* (£%)] = poS~! [1] = po. There-
fore, the explicit iteration formula is obtained as

Pas1(t) = po+¢S7! [U“ ((do +s0) = (d1+51)S [pn <;>D} - (3.13)

Observe that since py(t) = po, then pl(%) = pg. Therefore,

pa(t) = po+qS7 [U“ <(d0+80)(d1+81)8[p <;>]>}

= po+Q<(do+So) —po (d1 +S1)>31 [ut]
4

= p0+q<(do+80)—po(dl—i-sl))Iw,
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tH

Notice that pg(%) =po+ q( (do + so0) — po (d1 + s1) ) SO ESYE therefore

p3(t)

po+qS? :u“ <(d0 +s0) —(d1+51)8 [pz <;)] ﬂ

po+qS! :u“ ((do+80)—(d1+31)8 {p0+q (do +50) = po (d1+81)>tu]>}

T (pu + 1)
po+qS~! :U" <(do + 80) — (d1 + s1) <po +Q<(d0 +50) —po(di+ 81)>;:)>]
po + ¢S~ :u“ <(do +50) — po (di + 1) — g (d1 + 51) <(d0 *50) = po (di+ 1) > ;Zﬂ
po + Q<(do +80) — po (d1 + 31)>5_1 [“H —q(di+ 1) 1;2:]

2
p0+q((d0+so)—p0(d1+81)> (1“(:lj|—1)_q(dl+81)2lil“(t2;l:4—1)>'

tH

Notice that p3(%) = po +Q( (do + s0) —po (d1 + Sl)) (m —q(d1+ 1) %) , there-

fore

pa(t)

po+qS* [u# <(d° o)~ (di )8 [p?’ G)]ﬂ

Ppo + qSil [u“ ( (do + 80) — (d1 + 81)

S [po +q((do + 50) — po (d +81)> (%‘F(t:ﬂ) —q(di + s1) WF;;M)] )]

Po + qSil [u“((do + So) — (d1 + 81)

<{+a( o so) =+ ) (gt +s0 55 ) )]

Po +Q<(do + 50) — po (d1 +31)>51 [“u{l —q(di+s1) (;LZ —a(di+s) ;LZ) H

21 3
Po +q((d0 + s0) — po (dq +31)>S_1 [u“ —q(di + 51) (t;# —q(dy + s1) Zgu>]

p0+q<(do+80) —po (di +51)> <r(::1)

. £21 p 3K
_Q(1+81)<2HF(2/H1)_‘]( 1+31)2‘°’“F(3/Hr1)>>

t

d —po (d =YY

po+¢]<(o+80) p0(1+81)><F(H+1)
12 ) 5 31

m‘i‘q (d1+51) 30179, 1 1) |-

—¢(d1 +51) 23uT (3 + 1)

Notice that

t

p(g) = meral ot —mia o) ) (g

; £2 2 (4 5 $3p
—aldts) gy T4 s 26F(3u+1)>
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therefore

ps(t) = po+aS”" {u (<do *50) = (it 1) S [p‘* @M

= po-+ qSil |:u‘u<(d0 + So) — (d1 + 81)

tH

xS[pg—i—q((do-i-So) — po (d1+81)> (2“F(u+1)

J 2 2 0 9 3
_Q( 1+51) 23“F(2M+1) +4q ( 1+51) 26#1“(3,11%—1))])}

= po+gS! [u”((do-l-so) — (d1 + 1)
X{po+fJ<(do+50) —Po(d1+51))(gZ —Q(d1+81);32:+q2 (d1+51)2;z>})]
= po+q<(do+so)—p0(d1+sl)>

el ut u?H ut
%S lhuu{l_q(dl_i_sl) <2u—q(d1+81)23#+q2(d1+81)226u>}:|

= P0+Q<(do+80)—po(d1+81)>

_ w2t udH utt
xS~1 <u" —q(dy + s1) (2# —q(di+s1) 23u + (i +s)° 26“)>}

tH 21
= d — o (d " . v
p0+Q<( 0+ 50) —po( 1+81)><F(M+1) q(di + s1) <2NF(2,u+1)
31 5 9 tin
d d & d al
= pO"’Q(( 0+ 50) — o ( 1+81)>(F(u+1)_q( 1+31)m
{3H U
2 2 3 3
d —_—— — d —_— ],
+q” (d + s1) 2uT (35 + 1) q° (d1 + s1) 26%\(4“_’_1))
Hence, it can be deduced that
p1(t) = po,
n—1 - tk“
o) = o+ (o +s0) = -+0) ) Y- (o) s 1,
k=1 22 DR (kp 4 1)
p(t) = lim py(t),n € N.
(3.14)

To display the solution (3.14) graphically, real values are assigned to the constants as follows:
po = 1,dg = 15,59 = 100,d; = 14,51 = 97 and ¢ = 0.2. For p = 0.76, Figure 3 displays the
iterations of the solutions of price adjustment equation with a delay (3.11). It shows how the
iterations progress to give the solution of (3.11). Figure 4 shows the effect of changing the values
of the fractional order of the Caputo-fractional derivative on the solution of (3.11). It displays
the trend for (3.14) as p varies.
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Figure 3: Price adjustment equations with a delay.
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Figure 4: Variation as p varies in the price adjustment equations with a delay.

4 Conclusion

This study considers how to obtain the solutions of FDEs. The study presents SVI method,
which is a blend of ST with variational iterative method, for solving nonlinear FDEs with
delay. The study displays the craft of SVI method in obtaining the Lagrange multiplier. A
genuine model in science, engineering or economics, must comprise of time delays as they are
natural components of the dynamic processes. Therefore, we propose a new economic model by
introducing the delay into the formulation and construction of price adjustment equations with
Caputo-fractional derivatives. We follow the systematic steps in the newly introduced method
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that we presented in this study, to obtain the solutions of the newly proposed economic models
with delay. Choosing suitable parameters, we use Matlab to display the curves for the models of
different fractional orders. Furthermore, the graphs show the comparison between the solutions
of the price adjustment equations with Caputo-fractional derivatives and the newly introduced
price adjustment equations with Caputo-fractional derivatives that involve a delay.
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Abstract

This paper investigates the dynamical and integrability properties and the complete an-
alytical solutions of the well-known SEIR and the SIRV models utilized for the COVID-19
pandemic by employing the partial Hamiltonian method based on Lie group theory. Regard-
ing the model’s parameters, two distinct cases are evaluated for each model. The closed-form
solutions for the SIRV model are examined by using a single-phase space. Furthermore, the
graphical representations of the dynamical behavior of the analytical solutions are discussed.

Keywords: SEIR model, SIRV model, first integrals, analytical solutions, artificial Hamilto-
nian, epidemic models, Lie groups, Covid-19.

1 Introduction

One of the most important approaches for analyzing differential equations is Lie group the-
ory [1-3]. There are several examples of Lie group applications to ordinary, partial, and integrod-
ifferential equations in the literature [12-14] and [24-26]. In addition, the artificial Hamiltonian
technique, which offers a mechanism to obtain the exact solutions of a number of coupled non-
linear systems of ordinary differential equations (ODEs), may be used to apply the Lie groups
theory to nonlinear dynamical systems as well. Additionally, since every first-order system of
ODEs can be written as an artificial Hamiltonian system, the idea of an artificial Hamiltonian
offers an efficient method for figuring out how to solve these dynamical systems of first-order
ODEs. Some examples of systems where this method is particularly useful are given in the
studies [18-23].

The SIR model, which only considers the susceptible, infectious, and recovered populations,
is a well-known model for analyzing epidemic disease in the literature [4] & [5-8]. However,
the current COVID-19 epidemic outbreak demonstrates that the effect of vaccines (mRNA,
viral vectors, or subunit vaccines) on the other population fractions suspected S, infected I,
and recovered R populations is significant and that this effect should be incorporated into the
model to produce more accurate results from the studies on epidemics. As a result, a new
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model known as the SIRV model is developed as a generalized version of the SIR model to
demonstrate the effect of vaccines. The SIRV model is a system of coupled first-order nonlinear
ordinary differential equations from the mathematical perspective, and it is a fourth-dimensional
nonlinear dynamical system from the standpoint of mechanics.

The remainder of the study is divided into the following sections: In Section 2, the artificial
Hamiltonian definition is presented. The SEIR and SIRV model’s mathematical and physical
characteristics are described in Section 3. And then the STRV model’s first integral and analytical
solutions are represented along with a graphical depiction of the dynamics of the model.

2 Biological models in epidemiology

Bio-mathematical models can be based on ordinary differential equations (ODEs) or partial
differential equations (PDEs). ODE models are the most commonly used bio-mathematical
models since they are effective to formulate and solve and can reveal system behavior over time.
ODE models can range from simple systems with two variables to complex systems with a large
number of variables. For example, the Lotka-Volterra predator-prey model, which describes
predator-prey populations, is a popular ODE model [23]. This model describes the growth rates
and interactions of the two populations using coupled ODEs. The SIR model is a standard
mathematical model for describing the spread of infectious diseases within a population. [4] The
model classifies the population into three groups: susceptible (S), infectious (I), and recovered
(R) individuals. A four-variable ODE model of neuron action potential dynamics is the Hodgkin-
Huxley model. [9] The membrane potential and ion channel opening and closing are described
by four non-linear ODEs in this model. The SEIRD model extends the SIR model by adding a
compartment for exposed non-infectious individuals [10,15]. Five-dimensional non-linear models
include susceptible, exposed, infectious, recovered, and deceased individuals. A well-known
example of a six-dimensional model that describes the dynamics of a gene regulatory network
is the Goodwin oscillator [11]. The six-dimensional non-linear model describes the interactions
between genes and proteins in a straightforward feedback loop.

2.1 The SEIR model

The SEIR model is a mathematical model that is used to examine the transmission of infectious
illnesses within a community. The model classifies the population as susceptible (), exposed
(E), infected (I), and recovered (R). According to the model, individuals progress from being
susceptible to exposure to infection to recovering. A set of differential equations governs the
transition between categories by describing the rate of change of each category. The SEIR
model has been extensively utilized to analyze the transmission of infectious diseases such as
COVID-19, influenza, and Ebola, as well as the effectiveness of interventions such as vaccination,
quarantine, and social isolation. [15-17]. Figure 1 depicts the flowchart for the SEIR model.

w

BIS
N E I
. R B R
ns ‘uE pl uR

Figure 1: The flow diagram of epidemic SEIR-model

Based on the flow diagram in Figure 1, the SEIR model can be expressed in the literature
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as a system of coupled nonlinear first-order ODEs

S(t) = uN — pS — %

. I8

B =22 (o, 1)
[(t) = aE — (y+ w1,

where a~! represents the typical latency period and y, v, and 3 are the ratios of death, recovery,
and infection. and NV is the total population, constant.
2.1.1 General case of the SEIR model

In this section, we investigate the first integrals and their associated analytical solutions using
the artificial Hamiltonian approach for the SEIR model (2.1) without considering any constraints
on the model parameters.

Remark 2.1. Assume that time ¢ is an independent variable for i= 1,2,...,n, and that the phase
space parameters are (p;, q;) as dependent variables. As a result, the systems of the first-order
ODE:s listed below can be defined

G = Wit piq),
pi = W2Z(t7p17QZ)7
where Wi(t,p;, ¢;) and Wi(t,p;,q;) are continuous differentiable functions of the form
pi = Di(pi), i = Di(ai), (2.4)

in which D; represents the total derivative operator defined by

0 0 0
D == — .1:7 'ii PR 2'
t 8t+q8qi+p 3p¢+ (2.5)

In order to achieve this, we first define the phase space of the form
S:plv E:p27 I:(Ih RZ(]Q (26)

In terms of Hamiltonian functions H, the following differential expressions are written as

q1 = 8]71 - 95’

q2 = (9]32 - EYok
OH . oH 2.7)

jp=————+1T S=——+4T

p1 o0 +1y — a1 + 1,
OH . oH

g = ——— + T F=——— +T5.

P2 o0 +lo— R + 17

Hence, the direct integration (2.7) yields
B Bp1q1 B Bp1q1
Dy=pN === =piy+20) +9p2, T2 = —pala+p) + == — pp2, (2.8)

and
H = apips — p1q1(y + 1) + yp2q1 — pp2qe- (2.9)
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Definition 2.2. The function Wi(t, p;,¢;) can be written as

Wi (t, qi,pi) = —/ anl dpi + gi(t, ;) + I'(t, i, pi), (2.10)

where T'(t, q;, p;) and g;(t, g;) are integrable functions. Therefore, the system (2.2) and (2.3) can
be written in the following form

oH

i = ) 2.11
g o, (2.11)
OH
)y = — T (¢, pi, qi), 2.12
p ag i) (2.12)
in which H called as artificial Hamiltonian [19-21] satisfies the relation
H{(t, ¢ pi) =/Wf(t,qi,pi)dpi—/gi(t,qi)dq¢~ (2.13)

Remark 2.3. Tt can be shown that both the functions ¢?(t, q1, ¢2) and g'(¢, g1, ¢2), for the phase
space (2.6) in the equation (2.10) are zero and then the equation (2.13) is satisfied.

Definition 2.4. The generator of Lie point symmetries for phase space (¢, p;, ¢;) is a differential
operator:

0 0 0

called the partial Hamiltonian operator. If there exists a gauge function B(t,p;,¢;) satisfying
the equation

(2.14)

Ctg?: + piDi(n;) — X (H) — HDy(€) = Dy(B) — (m - 52}5) (Ty), (2.15)

and then the first integrals of system (2.2)-(2.3) are determined by
I: Dini — fH — B. (2.16)

The differential operator (2.15) for n = 2 is written as below

0 0
X =&(t, qu, %)a +0't a1, 02)=— + 0t a1, 42) (2.17)

oq dg2’

It can be verified that the first term at (2.15) is zero. As a result, by using the partial

Hamiltonian operator (2.14) on the equations (2.1), the determining equation (2.15) in terms of
x(t,q1,q2), n'(t,q1,q2), n*(t, q1,q2) and B(t,q1,q2) is written of the form

(N (N +pa2) = pr(N(y + 2) + Bar) (E(q (v + 1) — ap2) + 1)
N

+ <Bp1q1 —pa2(a+ 2u)> (n* — &(ap1 + a1 — pga))

By (q1(y + p) — ap2) +

N
+p1 (g, (ap2 — 1 (v + 1)) + (va1 — pgz)ng, + ;)
— (ap1ip2 — p1qi(y + 1) + yp2qi — pp2q2) (§g, (ap2 — qi(y + 1)) + (Va1 — 1g2)Eq, + &)
+p2 (12, (ap2 — a1(v + p) + (var — paz)n, +17) + (g2 — vq1) By, — By

+ (p1(y + 1) — yp2)n* + ppan? = 0.
(2.18)

For the general case, it is straightforward to demonstrate that the solution of the system
(2.18) is
5 = 07 771 = 07 772 = Oa B = C1. (219)
where ¢; is a constant. As a result, it gives only a trivial first integral. Thus, we consider some
constraint relations between the model’s parameters.
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2.1.2 Sub-case of the SEIR model

Remark 2.5. One can take into account the case a = —v and g = 72;7“2 for the integrability
requirements of the SEIR model in order to find nontrivial closed-form solutions.

Taking into account this constraint, the solution of the determining equations (2.18) is found

as
£=0,
n' = et (gacaet + c3) |
n? = et <026“t (qQ — ;2]\72> + 03> , (2.20)
T H
B=cs+ cae®" (—2yN(q1 + Q2)2‘|(' 2uN;12 + (v — (@ + @2)?) + e3¢ (N — g1 — q2),
="

where cg, 3 and ¢4 are constants. Using the formula (2.16), the following first integrals

I (v+ 1) (20 = wWa(N —p1 — q1) + @1 (2yN + (= 7)q1) + (1 — 7)a3) + 2p2 (VN + (1 —7?) ¢2)

2e 20 (u — ) (v + p)
— C5 = O,
Iy:e" (=N +p1+p2+q+q) —cs =0,
Is: —=1—¢c7 =0,
(2.21)

are obtained. We can take the two preceding constants, namely c5 and cg as zero without losing
generality. From Iy, we can calculate p;:

r=N-—p2—q —q. (2.22)
The first integral I yields

(v+ ) (=2yNa1 + (v = w)ai + (n — 7)d3)

= 2.23

b1 2’}’2N 9 ( )
and the fourth equation of the system (2.1) gives
o +

g =210 7” 2. (2.24)

By taking v = 2u, the third equation of system (2.1) yields the following analytical solution

&= 6—%t\/2u2+6\/3u2(N+8) <cge§t\/2u2+6\/3u2(N+8) n 09> 7 (2.25)

where cg and ¢y are integration constants. It can be shown that the solutions (2.25), (2.24),
(2.23), and (2.22) satisfies the SEIR model given by (2.1).

2.2 The SIRV model

The SIRV model is one of the most widely used models for describing epidemiology and clas-
sifying diseases in the community. The vaccinated population variable as a function of time is
added to the system in the SIRV model, which is connected to the SIR model. Studies looking
at diseases like COVID-19 and Ebola have employed this methodology [22,23]. In the recent
study [22], by using the partial Hamiltonian approach based on the theory of Lie groups, the
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Figure 2: The flow diagram of epidemic SIRV-model

integrability conditions and exact analytical solutions of the initial-value problem defined for the
prominent SIRV model used for the pandemic Covid-19 are investigated. However, in this study,
a distinct SIRV model different from the model considered in the study [22] will be analyzed.
Figure 2 depicts the flowchart for the modified SIRV model.

Based on the flow diagram in Figure 1, the SIRV model can be expressed in the literature
as a system of coupled nonlinear first-order ODEs.

W

(t) = B(1 —v1) = BSI — 135S + Q1R + Q2V — pSs,
I(t) = BSI —al —pl,
' (t) al — QIR - pRa

V(t) = 1B + 1S — QV — pV,

(2.26)

)

where the dot represents the time derivative. From the perspective of mechanics, the system
can be categorized as a fourth-dimensional nonlinear dynamical system. Four variables make
up the model’s structure in this illustration: S(t) represents the susceptible individual, I(¢)
represents the infected individual, R(t) represents the recovered individual, and V' (¢) represents
the population that has received vaccinations. Based on the behavior of the disease described,
the structural components of the model might be improved. Additionally, B and p stand for the
typical birth and death rates. vy and vo, which stand for newborns and questionable individuals
are two different vaccination rates. The parameters § and a show the infection and recovery
rates. Additionally, in the model, there are two separate susceptibility ratios, Q1 and QJ2, which
are defined for the susceptible people following recovery and vaccination.

2.2.1 General case of the SIRV model

In this section, we investigate the first integrals and their associated analytical solutions for the
SIRV model given by (2.26) without putting any constraints on the model parameters. In order
to achieve this, we similarly define the phase space:

S=q, I=p, R=q, V=po. (2.27)
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In terms of Hamiltonian functions H, the following differential expressions can be written
0H . OH
S

CI1:aT)1—> =50
Q2—ap2 _8‘/7

OH . OH (2.28)
h=———+7T I=——+4T
4! 8Q1+ 1 — 8S+ 1,
) . oH
p2——67q2+rz—>V——aR+F2.

The direct integration of the system (2.28) produces

1
I = —§p1(2a +4p+2v2+ Bp1 —2Bq1), Tz = —p2(Q1+Q2+2p) +Q1p1 + Bri +1v2q1, (2.29)

and

1
H = apip2 + Q1p192 — Q1p2g2 + Q2p1p2 — pp1g1 — pp2q2 + B(pr —vip1) — §5P%Q1 —1op1q1- (2.30)

Remark 2.6. Similarly, it can be shown that the functions ¢2(¢, q1, g2) and g'(¢,q1, g2) are zero.
The differential operator (2.15) for n = 2 is provided by

0 0 0
X = f(tv q1, QQ)a + nl(t7 q1, q2)67q1 + 772(t7 q1, q2)87q2 (231)

Additionally, it can be verified that the first term at (2.15) equals zero. As a result, by using the
partial Hamiltonian operator (2.15) on the equations (2.26), the determining equation is written
in the form:

1
By, (q2(Q1 +p) — ap1) — 5(—2ap1p2 —2Q1p1g2 + 2Q1p2q2 — 2Q2p1p2 + 2pp1q1 + 2pp2g2 + 2B(v1 — 1)py

+ Bl + 2v2p161) (§go (02(Q1 + p) — ap1) + &g, (—Q1a2 — Qap2 + q1(p + v2 + Bp1) + B(v1 — 1)) — &)
+ p1(ng, (ap1 — q2(Q1 + ) + 0y, (Q1a2 + Q2p2 — qr(p + v2 + Bp1) + B(—w1) + B) +n;)

- %Pl@a +4p + 2ve + Bp1 — 28q1) (E(p2(—(a + Q2)) — Q1g2 + q1(p + v2 + Bp1) + B(v1 — 1))

+ ") + pa(na, (ap1 — 2(Q1 +p)) + 75, (Qra2 + Qa2p2 — @1 (p + v2 + Bp1)
+ B(—=11) + B) +n}) + (—p2(Q1 + Q2 + 2p) + Q1p1 + By + 12q1)(&(q2(Q1 + p) — p1(a + Q2))
+1%) + By, (=Q192 — Q2p2 + 1 (p + v2 + Bp1) + B(v1 — 1)) — By + (p2(Q1 + p) — Qip1)n?

1
+ 5?1(211 + 2us + Bp1)n' = 0.

(2.32)
For the general situation, it is straightforward to show that the solution of the system (2.32) is

Pt(B —
=0, n'=ce”, p=ce, B= cae”( Plq1 1 42)) + co. (2.33)
p

where ¢; and ¢y are constants of integration. Using the formula (2.16), the following first integrals

e’ (p(p1 +p2 + @1 + q2) — B) -
11 : — C3 = O,
p (2.34)

12:1—64:0,

are determined, where cs3 and ¢4 are constants, in which the first integral obtained above is a
novel first integral for the SIRV model, however, it is not sufficient to determine the complete
analytical solutions of the system.
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2.2.2 Sub-case of the SIRV model
Remark 2.7. One can take into account the constraint a = —Q1 + Q2 + o for the complete
integrability of the SIRV model in order to obtain the nontrivial closed-form solutions.

Taking into account the constraint between the parameters of the model, the solution of the
determining equations (2.32) gives the solution for the infinitesimals as below

§=0,
51 et (Q2+p+r2)
Q2 ’

’)72 o C5€t(Q2+p+U2) _|_ Cﬁept7

B = c5e! Q2P H2) (Qy (—Qa(Bry + va(q1 + ¢2)) — va((p + v2) (@1 + @2) + B(v1 — 1)) + (Q2 + 12) ()

n' = cee —

Q2(—Q1 + Q2 +12)(Q2+p+ 12)

N cee’ (B — p(q1 + ¢2))

+ c7,
p
(2.35)
and
Q = 12q1(Q2 +p) + Q2Bvy + B(v1 — Lo + V31, (2.36)
where ¢5, ¢ and ¢7 are constants. Using the formula (2.16), the following first integrals
B —
@) (i Blrpa@en) & Qupy (s + 1)
I : —cg =0,
Q2 (237
B 2.37
I :ePt (—p + p1 +p2+Q1+Q2> —c9 =0,
I32—1—61():O,
are obtained, where cg, cg and c1g are constants. First, from I;, we can calculate ps:
Q19 B(Qav1+(v1—1)va)
V2 <_ —Q1+1Q22+V2 TPt Q1> - Q2+ptr2
D2 = QQ . (238)

From I>, we have

_ (@-@Q1)e | B@ —pn+p)
= NS R " pQatptr) (2.39)

and from the third equation of the system (2.26), one can write

_(Q2+Dp)2+ G2 | B(Q2—pr1+p)
a1 = . (2.40)
Q1—Q2— 1 P(Q2+p+ 12)
Remark 2.8. By considering the constraint Q1 = Q2 = —p between the parameters of the model,
we can obtain the analytical solution of the system.
From the first equation in the system (2.26), the differential equation
. B B(r —1 .. .
V242 (p <— </B - 1)) —2p— FBI 1) V2) — vadp — B3, (2.41)
pUo vy
is obtained, which has the solution of the form
" (111 (et<p+ Biﬂ +1/2> _ ﬁec“(m(p+y2)+f83'/1)> —In <et<p+ 61321/1 +1/2>
QQ(t) = + 12, (2.42)

B
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where ¢;; and c12 are constants. By applying (2.42) to (2.38), (2.39), and (2.40), the exact
analytical solutions for the SIRV model

S(t) vo(p + vo) et V2(ptr2)+BB1) Bylet(p+ﬂf;1 +1/2>
1] <et(p+ﬁf;1 —0—1/2) _ /86611(y2(p+y2)+/33,/1))

I(t) _ (l/g(p + V2) + ﬁBVl)ecll(l@(P-‘rVQ)-i-ﬁByl)

1%} (et(PJr*BfQVl +V2> _ /86611(V2(p+y2)+ﬂ31,1)>

vy (111 (et<p+ﬁf;1 +u2) _ 66611(V2(;D+1/2)+BBV1)> N <et<p+51521/1 +V2>
o= B + c12,

Vo <ln (et(m o +u2>> —In (et(mﬁiﬂ +u2> — IB6611(V2(P+V2)+BBV1)>) 1

V1
V(t) = S(1.m)
" B + (p+ 1/2) c12,

(2.43)

are determined. It can be shown that the analytical solutions satisfy the SIRV model(2.26).
Additionally, by taking into account the numerical values of the parameters in Table 2.1, the
graphical representations for the analytical solutions are provided in Figure 2 and Figure 3.

Parameters | v Vs P B |
Values 0.50 | 0.70 | 0.55 | 0.9 | 2.5 x 107>, 2.5 x 109, 2.5 x 10!

Table 2.1: Parameter values considered for the subcase

As seen from the graphs, they reveal that as time passes, the population’s estimated num-
ber of suspects and infected people gradually declines, while the number of people who have
successfully recovered from the disease and received the vaccine rises. These developments are
directly related to the vaccination drive, which gives people immunity and aids in halting the
disease’s spread.

The proportion of susceptible people in the population declines as vaccination rates rise,
making it more difficult for the disease to spread. Because of this, fewer infections are acquired,
which lowers the number of active cases. Concurrently, those who have recovered from the
illness or received the vaccine offer an additional layer of protection to the populace, lowering
the overall impact of the disease. All of these patterns suggest that vaccination can be a useful
tool for halting the spread of infectious diseases and lessening their negative effects on society.

3 Conclusions

In this study, we have presented an analytical analysis of two different epidemic models namely
the SEIR and the SIRV models. The SEIR model is a prominent epidemiological model used
to track the transmission of infectious diseases. The SEIR model splits the population into
four compartments: susceptible (S), exposed (E), infected (I), and recovered (R). The rate of
movement from one compartment to another depends on many things, such as the mortality
rate, the infection rate, and the recovery rate.

For a specific subcase, an exact solution to the SEIR model is obtained. This solution offers
a closed-form formula for the number of organisms in each compartment as a function of time.
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Figure 3: Graphics showing how SIRV population variables have changed over time for the
subcase, For each figure, three different situations are considered for the different values of
changing from 2.5 x 10! to 2.5 x 107

Our results reveal that the behavior of the SEIR model is highly sensitive to the values of the
model parameters and that changes in these parameters can have a major impact on the overall
course of an outbreak. This study offers valuable insights into the dynamics of infectious disease
transmission and can inform public health policies and activities targeted at preventing the
spread of infectious illnesses. Under one subbase, two unique first integrals for the study of the
SEIR model are obtained, and we show these two first integrals are sufficient to obtain the exact
analytic solution for the SEIR model.

In addition, this study examines the impact of vaccination on the course of the disease using
the SIRV (Susceptible-Infected-Recovered-Vaccinated) epidemic model, which is used to analyze
the COVID-19 pandemic disease. The integrability characteristics of a COVID-19 model known
as the SIRV model are examined in this paper based on the theory of Lie groups and the
Hamiltonian technique in order to investigate the exact analytical solutions. The SIRV model
generalizes the well-known SIR model (Susceptible-Infected-Recovered), one of the most popular
epidemic models for comprehending the mathematical and dynamic components of an epidemic
outbreak. The SIR model does not, however, take into account the populations of vaccinated
people and their impacts, which are critical in situations like the COVID-19 or SARS epidemic
outbreaks.

In the first place, two nontrivial first integrals are produced for the specific subcase. It is
demonstrated that these two first integrals render the system fully integrable. After obtaining
the analytical solutions, the innovative, exact analytical solutions of the model are derived. In
addition, the graphical representations of the solutions’ evaluations are provided. It is proven
that the results are compatible with the outcomes expected. If we compare the results acquired
by numerical methods with the analytical results obtained using Lie group analysis, one can find
that the analytical solutions are consistent with the results produced by numerical methods. In
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Figure 4: Graphical representations of all population fractions, S(t), I(t), R(t), and V (¢), eval-
uated by time .

addition, the outcomes of this investigation reflect genuine physical conditions in the real world.
For instance, it is evident from Figure 3 that the number of suspected and infected individuals
reduces as the number of vaccines grows over time. From graphs Figure 3 and Figure 4, it can be
seen that the number of infected and susceptible people will decrease to almost zero, while the
number of recovered people will increase in the future as a result of vaccination when the number
of vaccinated people will first increase and then become nearly constant as a steady-state case
in the distant future. The analytical results and graphs in this study show that vaccine use
influences the number of infected and recovered populations over time. These results can be
taken as an acceptable and fair forecast from the results acquired in this study concerning the
end of the COVID-19 pandemic, as one of the novel contributions to the study.
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Abstract

For a plane flow of a vibrationally excited dissociating diatomic gas the necessary con-
ditions of the existence of growing (neutral) inviscid disturbances, similar to the Rayleigh
criterion of a “generalized” inflection point, are obtained. The corresponding formulas are
presented for cases having a certain physical interpretation. In particular, the model of a
vibrationally excited one-component gas is considered as the initial stage of thermal dissoci-
ation, as well as a wide spread model with one dissociation-recombination reaction. The case
of a binary molecular-atomic mixture with a vibrationally excited molecular component and
a “frozen” gas-phase dissociation-recombination reaction is considered as an intermediate
one. Comparative numerical calculations were carried out, which showed, in particular, that
under conditions of developed dissociation, the use of the criterion of the “generalized” in-
flection point does not take into account the specifics of the process. The wave numbers and
phase velocities of the I and II inviscid modes calculated on its basis may differ significantly
from the results obtained using the new necessary condition.

Keywords: inviscid disturbances, Rayleigh criterion of “generalized” inflection point, vibra-
tional excitation, dissociation-recombination reaction, I and II inviscid modes.

1 Introduction

The problem of finding growing (neutral) inviscid disturbances is a part of the general problem
of linear stability of flows. From the spectrum of inviscid disturbances, the most growing modes
are distinguished, which are reproduced in the viscous problem. For an ideal incompressible
fluid, the necessary condition for the existence of such disturbances is known as the Rayleigh
criterion [1]. A compressible ideal gas has a similar condition for a “generalized” inflection
point [2]. For a supersonic boundary layer at Mach numbers M > 2.2, the appearance of more
unstable high-frequency modes [3] has been established. The manifestation of the real properties
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of the gas, such as vibrational excitation, dissociation-recombination, and other physical and
chemical processes, necessarily affects the physical picture of the occurrence and development of
disturbances. From a mathematical point of view, taking into account these processes leads to
the appearance of source terms in the equations of continuity and energies of the initial steady
flow and the corresponding equations for disturbances of the linear theory of stability. In this
case, a consistent consideration of the conditions for the growth of inviscid disturbances should
lead to further generalizations of the inviscid criterion.

In paper [4], an expression for the growth criterion for inviscid disturbances was obtained
for a gas model with a simple first-order chemical reaction. However, when deriving the energy
equation, the term corresponding to the work of pressure forces during volumetric deformation
of the medium was omitted. Such an unjustified simplification casts doubt on the adequacy
of the result obtained, especially not confirmed by numerical calculations. The article con-
siders the necessary conditions for the existence of neutral (growth) inviscid perturbations in
a vibrationally excited dissociating gas for the case of single-mode vibrational relaxation and
dissociation-recombination of a diatomic gas according to the scheme

A+ MSA+A+M.

Here Ay is a molecule, A is an atom, and M is the collision partner (the third body in
recombination), which can be either a molecule or an atom. Thus, a binary reacting gas mixture
is considered.

As a first approximation, the model of a vibrationally excited one-component gas is consid-
ered as the initial stage of thermal dissociation, when the concentration of atoms is insignificant.
As another approximation, the case of a binary molecular-atomic mixture with a vibrationally
excited molecular component and a “frozen” gas-phase dissociation-recombination reaction is
analyzed. This approximation corresponds to the experimental conditions in a high-enthalpy
wind tunnel. The practical interest is the criterion of neutral (growth) inviscid disturbances
obtained for the widely used model of a dissociating gas without taking into account vibra-
tional excitation, which is substantiated by a significant difference in the characteristic times
of the processes. To check the significance of the criteria obtained, numerical calculations were
performed for the conditions of developed dissociation.

2 Statement of problem and basic equations

A model of a diatomic gas is considered with allowance for vibrational relaxation and the
dissociation-recombination reaction [5]. The current distance x = L along the plate and pa-
rameters of the unperturbed flow outside the boundary layer, marked by the index “co” were
chosen for nondimensionalization — the velocity, U, the density, po, and the temperature,
T, the coefficients of the shear and bulk viscosities, 7o and 7., correspondingly, the ther-
mal conductivity coefficient due to the energy transfer in translational and rotational degrees
of freedom, Aoy = Atoo + Aroo, the coefficient of thermal conductivity describing the diffusion
transfer of the energy of vibrational quanta, A, . For nondimensionalization of the pressure and
time, the combined values of pooUgo and L /U, respectively were used. Energies and enthalpies
are dimensionless by the value psTooR/(2M,), where R is the universal gas constant, M, is
the molecular weight of the atom. The production (death) rate w of the atomic component
is scaled by the complex kgp2 / (2M,), where kq is the dissociation constant. The problem is
characterized by dimensionless criteria — the Reynolds number, Reso = poo LU /M0, the Mach
number, My, = oo/\/’yooTooR/(QMa), the Damkohler number, Dag = kgp? L/(2M,Us), the
Schmidt number, Sc = 1/ (P D1200 ), Where Dias is binary the coefficient of diffusion.
In the inviscid approximation, it is assumed that

T]N/\N/\UNDlgNO(l).
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As a consequence, in the limit Re,, — 00, the terms describing the processes of transfer of
momentum, heat, and mass are excluded from the initial equations [5]. As a result, the system
of equations takes the form

Op  Oup owp . oo oo oo o

0 -
ot T or oy T Par TP TPy
i ou ou_ op v v v
Por " ox "oy T Tow Par T Mor T oy T "oy
de; Oe; oe; ov  Ov 1
dei oei oei a2 (v 90U _ g — eyt ) — (1= )Qpps 2.1
o T PuGy TG, TP oo<ax+ay> ad<J 5€ W> (1-0)Qu—v,  (2.1)
(1 — c)ey, O(1 — c)ey, o1l —cle, 1 .
p ( 815) + pu ( 8:1;) + pv ( By) :§Dad€vw+(1_c)Qtr—vv
p= ’yMgo(l +¢)pT.
Since the pressure is constant across the layer, then pT' = (1 + ¢x) /(1 + ¢).
Here
(5 1 B O, !  eo(T) — en(To)
e = <2 —+ 20) T, €y = Hh [exp (Tv> - 1:| , Qtr—v - pf’

0, is the characteristic temperature of gas molecules, J = h0 is the dimensionless thermal
effect of dissociation-recombination reactions, h is the dimensionless enthalpy of formation of
atoms, 7 is the relaxation time.

The production of atoms is calculated by the formula [5]

o _m =%’ 1 (1 —c)e?p’ (1) _ —1/2 Ea 1) _p op—1/2
w—Rl—kd W—kﬁ)w, kd —alT / exp _ﬁ N kﬁ)—blT / s

where Ej is the dissociation energy of a gas molecule, k is the Boltzmann constant.

The system (2.1) was linearized on a stationary boundary layer solution for a plate. In
deriving the linearized equations for disturbances the instantaneous values of the hydrodynamic
variables were represented in the form

U:US+U/7UZU’,P:PS+P/7C:CS‘f'C/aT:TS+T,ap:pS+p/7T :TUS"FT;

Here the subscript “S” denotes the values of the variables related to the stationary flow, and
the primed quantities are the disturbances of these variables. The disturbances of quantities
that are functionally dependent on the main variables were expressed in terms of their first-order
total differentials. In this case, the derivatives included in them were calculated on a stationary
solution. As a result we get following expressions

! / / ! /
e = €5+ e =eisg +erT +eicc, ey, =eys+e, =eys+ ey, Ty,

W = wg + W' = wg + wpp + wrT + . (2.2)

1 0, -2 0, \ 0,
~T =0 ~1 _h
7o eon =00 fexo (1) 1] e (g .

v — [0 =cs)ps ) (1= es)eg3p5
p— ds 2Ma rS 2M3 )

Here

5 1
Gr = 5 + 568 Cic =
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i = | ox 02\ (6a/Ts —1/2) (1 —cs)®ps | 1 b1 (1—cs)ca3ps
T | T 2 M, 2737 2Mg

1-— 2cg — 3c2)p?
Uy = — [k((ig)( ]\;j)ﬂs I kg)( CS2M2CS)P ]

We considered the stability of disturbances periodic in the longitudinal coordinate x in the
form of traveling plane waves

q'(z,y,t) = q(y) exp [ia (x — V)],

d'(z,y,t) = (', 0, 0", T, T}, 0, s w')*,  aly) = (u, a0, p,0,0,,p,C, Q)

Here « is the wave number along the periodic variable x,V = V,. 4+ ¢V} is the complex phase
velocity, 7 is the imaginary unit, the asterisk “x” denotes transposition. For part of the amplitude
functions, the descriptions of the corresponding initial variables are used. Substituting q'(z, y, t)
into the system of equations for disturbances gives a system of equations for their amplitudes

d d
Dp+ apgo + avPs — 0, Dps—+ psavﬁ = DayS,
dy dy

dUu, d,
Dpsu + pgav—s = —iap, Dpgav= ——p,
dy dy

de;s 1 )
Dpgel, + pgavd—; + Yoo M2 psao = Dag (J(’l -5 (ehaus + evSQ')> — Qb v

d(1l —cg)eys 1 .
(1 —cs)Dpsel,, — psers DC + pgow(dy)” = 5Dad (€hatis + €usY) + Qty_y 0

= psTs (1+ cs)

p=ps[C/(1+ecs)+p/ps+0/Ts], N (2.3)

Here we introduced the notation

d
D=iaW, W=Us—V, a:z’u+d—z, Q' = w,p + uirh + 1, C.

The subscript “a” in expressions of disturbances means that in formulas (2.2) values of corre-
sponding amplitudes are substituted. For example

/
€ia = €ird + €;cC,

= SevS(T) :—evS(Tv) + (1 . Cs)pevS(T) :—evS(Tv) )

Q;T—v,a - (]. — Cs)pSM

The system (2.3) reduces to two first-order equations for a pair of functions (v, p) or to a
second-order equation for one of them [3,4].

3 Ciriteria for inviscid instability

In all considered cases, criteria for inviscid instability are derived within the framework of a
single calculation scheme generalizing the approach used in [6]. At the first stage, the system
(2.3) is reduced to a second-order equation for the transverse velocity perturbation amplitude
v. The equation can be written in the following universal form

1 d (o'W —U,
W@ <UXUS + UWS) = azpsv, V=V, + ivl-. (31)
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Equation (3.1) is complemented by homogeneous boundary conditions
v(0) =v(d) =0, (3.2)

where ¢ is the conditional upper boundary of the boundary layer. Here and below, the primes
denote derivatives with respect to the coordinate y, the functions y and S are defined in each
particular case. In order to go to (3.1), (3.2) to a well-posed spectral problem and in the
derivation of the criterion, D complexes entering in a complicated way into the expressions ¥,
S, containing the spectral parameter «, are omitted.

The equation (3.1) is multiplied by the complex conjugate function v*. The complex conju-
gate to it is subtracted from the resulting equation. After a series of transformations, we arrive
at a differential identity

W d (Wo' —oUg oW d [ W™ — v Ug
e | S WS | = — +o WSt . 3.3
(W2 dy ( X ) (W2 dy ( X" ) (33)

Regrouping the terms in (3.3), we obtain the expression

/ * * ! ! *
U*d(v>_vd UT :1)2)2|:Wd Uikf _W*i % _|_(W:_W>dUS+
dy \ x dy \ x (W2 dy \ x dy \ x X*ox ) dy
dW*
dy
For disturbances close to neutral, one can set |V;| < |V;|, |Ug| and neglect the imaginary

component in W. As a result, we get W = W*, x = x*, § = §*. After that, the expression is
converted to the form

d (1d V;|v]? [d <1dU5> dUS] ds
— [ —— (vpv;) — Svpv; | = — =+ S—| —vv;—. 3.4
dy (xdy( ) ) (W2 [dy \x dy dy dy (34

* _ * leW 2i * */ * k]
+<WS Wde>+|W] dy(S S)]—F(v vS* —v*'S).

Here the expressions on both sides of the identity (3.4) are purely real.

The necessary condition (criterion) for growing inviscid perturbations at V; > 0 is obtained
from (3.4) based on the following reasoning. On the left side (3.4) is the derivative of the
differentiable function L d

F(y) = < (vpv;) — Svpv;.

Due to (3.2), this function vanishes at the ends of the interval [0,d]. By Rolle’s theorem, its
derivative must vanish at least at one interior point of the interval. By virtue of the structure
of the right-hand side, such a point should be the coordinate of the critical layer y = y., where
W = 0. Indeed, at this point the first term contains a singularity, which must be compensated
in order to preserve the boundedness of the derivative of the differentiable function F'(y) on the
left side. With positive increments V; > 0 this is possible if and only if the expression in square
brackets is zeroed out

d (1 dUs> dUs
— |- +5—=—=0. 3.5
dy (X dy dy (35)
For this point to be the zero of the derivative of F(y), one must also require
as
— =0 3.6

Thus, the system of equations can serve as a criterion for inviscid instability

(L) g

— 0, — =0. 3.7
dy \ x1 dy My dy (3.7)
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Here x1, Sp are expressions of the functions y, S for W = 0, whose joint solution determines
the coordinate y..

The resulting system (3.7) is too complicated for practical use as a criterion, in particular,
in the case of bulk dissociation-recombination. Assuming the leading role of the first equation,
which compensates for the singularity Ug — ¢, = 0, possible simplifications were considered. As
a result of evaluation calculations, an approximation was chosen in the form of equation

d (1 dUg dUs
e (1 abs g ) S 3.8
dy (X1 dy ) - <m5X 1) dy ' (3:8)

the first roots of which differ from the roots of the system (3.7) by no more than the third
decimal place.

3.1 Vibrationally excited gas without dissociation-recombination reaction

This case corresponds to the initial stage of thermal dissociation, which is always preceded by
vibrational excitation. In this case, the concentration of atoms is negligible and the gas remains
one-component. In this case, when deriving the equation (3.1) in the system (2.3), it is necessary
to vanish all quantities associated with dissociation-recombination and use the equation of state
for the boundary layer of an ideal gas [5]

1 ) 0 )
p= ~ 4=, sTg = 1. 3.9
wwkﬁo<ps Ts) " (39)
Let us rewrite the energy equations in terms of temperature perturbations
1 0—20 0—0
Do Tg =— £, Db g = s
+avlg + ao ,OSCtm; Yo R v+ avlyg r
CV’U C dei 5 dev Hh D <6h) 9h
— , =— = -, = — = X —_— —_
T Gy T AT T2 VT AT, T fexp(0n)Ty) — 112 P\T, ) T2

After transformations of the resulting system, we arrive at an equation of the form (3.1) for the
perturbation of the transverse velocity v, in which the coefficient functions are defined as

_ 1 (T - Tis)
X (7D + 1)y + v

x=Ts—MZW? S (3.10)

Here

22 Ri(1 + 7y + a7V;) + A? m2 — _ﬂ(y—l)A
v " R? + A? ’ ! v R? + A%’

%2 _ 23\ r2 2_ 2 -
M =m M, m°=m,+im

Ri=1+24arv;, A=arV,.
v

In accordance with equalities (2), their expressions for W = 0 are

i'yv(Té _ ;S)

X Ts Y+ Yo
As a result, the inviscid instability criterion for a vibrationally excited gas is expressed as
d (1 dU, T — T du,
— <S> + max [%( S Usq S =0 (3.11)
dy \Ts dy v [ Ts(y+w) | dy

It can be seen that in the absence of vibrational excitation, the equality (3.11) is transformed
into well-known condition of the “generalized” inflection point [2]

d 1 dUg
— (=== =o. 12
dy <Ts dy ) ’ (3.12)
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3.2 “Frozen” dissociation-recombination reaction with an accounting for
vibrational excitation

In this case, it is assumed that the gas-phase dissociation-recombination reaction is “frozen”
in volume, which corresponds to w = 0 in (2.1) ' in (2.3), leaving a heterogeneous reaction
on the solid surface. In supersonic flows, such a model corresponds to the rapid expansion of
a thermally dissociated gas when recombination slows down [7]. In this case, in fact, there
is a mixture of two non-reacting gases, one component of which is vibrationally excited. For
each of the components, it is convenient to consider separate continuity equations and energy
equations written in terms of temperatures. In this case, the system of equations for amplitudes
of disturbances (2.3) in a two-component gas is rewritten in the form

d d du, )
Dpy + apiso + av PLS _ 0, Dps+ apsgo+ av P25 _ 0, Dpsu+ pgow—s = —iap,
dy dy dy
1
Dpsav = =L Dp1sh + avprsTh + ac— 22 =0,
dy Cva PS
1 pag 0—0 0—0
Dpagt + CV’U,OQSTé + aa—p— = —Yup2s U, Dpost, + oprSTé = pag ”,
Cvm PS T -
P= M2 [(2p15 + p25)0 + (2p1 + p2)Ts],  ps = p1s + pas. (3.13)
o

Having excluded from the system (3.13) all dependent variables, except for the perturbation of
the transverse velocity v,, we pass to a second-order equation of the form (3.1). In the resulting
equation, the coefficient functions have the form

x:TS<1+Cs)[1_ M2 W2 _ (D Dvt w1 w(Ts—Ti)
1+ ceo (

1+cg)TsA]’ ™D+ 1+, XD+ 1)y +y
(3.14)
The expressions (3.14) for W = 0 are

1 1 v(TL =T
x1=Ts +CS, S = 1 s ~Tys) ”S)-
1+ coo X1 Y+

The inviscid instability criterion for a vibrationally excited gas with a “frozen” dissociation-
recombination reaction is given by formula

» Tl _ !
a (11“""‘%) + max [1”%7 (Ts US)] Us _,, (3.15)
dy \Ts 1+ cg dy y |Ts 1+cs Ts(v+ ) dy

Neglecting vibrational excitation, one can obtain the inviscid instability criterion for a gas
with a “frozen” exchange reaction in the form

i il‘FCoodUs
dy \Ts 1 +cs dy

= 0. (3.16)

The transition from the formulas (3.15), (3.16) to the “generalized” inflection point criterion
(3.12) is obvious.
3.3 Dissociating gas without vibrational excitation

In this case, the equation for vibrational energy is excluded from the system (2.3) and 7, = 0
is set. Due to the cumbersomeness of the expressions, the coefficient functions in the equation
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of the form (3.1) for the perturbation of the transverse velocity v are not presented here. For
W = 0 they have the form

1 des o deis dps ps
X1= —» SI_A|:pS<ha_ >+N ) A= )
ps dy dy dy psN — yMZps
N = (ho — eigc) (I+cg)+ [(ho — eisc) (I+cg)+ eiSTTS] 1%}0 (1+cs) - Q{Jpps . (3.17)
“ “ we (14 ¢g) — wrTs
The inviscid criterion is given by the expression
d dUg dcs, o deis dps dUg
— — A —h, — N—|  —==0. 3.18
dy <ps dy ) +m3X{ [ps < ay ' Ay ) T ay | Ty (3.18)

Disregarding dissociation-recombination, the criterion (3.18) transforms into the classical con-
dition (3.12). Indeed, the fractional expression in (3.17) can be converted to the equivalent
expression

(1+cs)+ pswp/u')c

(14 cs) — Tstip /e
This expression turns into —1 when passing to an ideal gas. Accordingly, the content of the
square brackets in (3.18) goes into the expression

dTs dps d
s 8ES 8PS _ YTy
PS gy S ay i (psTs)

This expression is vanished due to (3.9). This gives the desired transition. Similarly, it is
shown that in the case of a “frozen” reaction, the criterion (3.18) passes into the corresponding
criterion (3.16).

4 Numerical calculations

For a preliminary assessment of the significance of the obtained criteria in identifying the most
growing inviscid modes, we chose the mode of hypersonic flight in the undisturbed terrestrial
atmosphere. The boundary layer on the plate was considered. As boundary conditions at the
upper boundary of the boundary layer, we used the flow parameters behind an oblique shock wave
on the head part in the form of a semi-wedge with an angle o = 20°, flying with a Mach number
Mg = 15 at an altitude of h = 30 km, where the temperature is Ty ~ 227°K and the pressure is
po == 1197 Pa. The values of the flow parameters behind the oblique shock wave were obtained
based on the formulas of the oblique shock theory [8]: Mo = 6.337, Too = Tyeo = 1986.3°K,
Doo = H7688.2 Pa.

In the calculations, all physical characteristics of the gas were taken from the data for
nitrogen. The profiles of hydrodynamic quantities in the carrier flow were calculated on the
basis of locally self-similar equations [5]. At the upper boundary of the boundary layer, the
dimensionless boundary conditions had the form

Us(8) =1, Ts(8) = Tos(d) =1, cg(8) = coo = 0.01.

The boundary conditions for an adiabatic absolutely non-catalytic wall were set on the surface
of the plate [7]
Us(0) =0, Tg(0)=0, T,s(0)=T(0).

Chosen condition for the vibrational temperature is due to the fact that at hypersonic Mach
numbers the temperature of the adiabatic wall is sufficient to excite the vibrational degrees of
freedom.
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Table 1: Wave numbers a,(:) and perturbation frequencies w,(cc) of the first four inviscid Mack

modes.

Mode 1 Mode II Mode III Mode IV
Criterion (3.12)

oz,(f) w](;) x 103 a](:) w,(:) x 103 oz,(:) w,(:) x 103 oz,(:) w,(:) x 103

0.0959  0.9452 0.2726  3.8041 0.3233  0.8199 0.5548  -0.3999
Criterion (3.11)

0.0957  0.8309 0.2721  3.3474 0.3226  0.7209 0.5537  -0.3515
Criterion (3.15)

0.0843  0.7329 0.2392  2.9424 0.2849  0.6366 0.4878  -0.3104
Criterion (3.18)

0.0821  0.7136 0.2329  2.8641 0.2773  0.6198 0.4748  -0.3022

Using the obtained distributions, based on the formulas for the criteria (3.12), (3.11), (3.15),
(3.18) were the coordinates of the critical layer y. are calculated, where the phase velocities
of the perturbation are equal to the velocity of the carrier flow V. = Ug.. Then, for each
value of the phase velocity at My, = 6.337, based on the equation (3.1) with homogeneous
boundary conditions (3.2), real wave numbers a,(:) for first four the inviscid Mack modes [3],
where k = I, ..., IV, and the superscript fixes the criterion by which they were calculated.

Finally, for each wave number a,(:), we solved the spectral problem (3.1), (3.2), whose eigenvalues

are the complex phase velocities Vk(c) = Vr(kc) + Z'V;E:), and the perturbation frequencies were
calculated w,(f) = a,(f)Vigf). All spectral problems were solved by the “shooting” method. To
do this, the problem (3.1), (3.2) was replaced by a normal system of first-order equations with
homogeneous boundary conditions. The system thus obtained was integrated numerically using
the fourth-order Runge — Kutta procedure on the intervals y € (0, 0.50) and y € (0.59, §) with
step Ay = 1073. The “aiming” point was the middle of the boundary layer y = 0.5, where
it was required that the calculated “left” and “right” at the point y = 0.5¢ the solution values
coincided up to 1075, The calculated data for first four the inviscid Mack modes are summarized
in Table 1. As follows from Table 1, modes I and II are growing for all the introduced criteria.
This is important from the point of view that, in contrast to the classical criterion (3.12), the
obtained conditions are only necessary according to the inference logic and do not formally
guarantee the growth of perturbations allocated on their basis. All criteria define mode II as the
most growing, which also confirms their physicality. The results calculated on the same profiles
of hydrodynamic variables, taking into account joint vibrational excitation and dissociation-
recombination reactions, are relative. They make it possible to estimate the error associated
with using the “generalized” inflection point criterion (3.12) under non-ideal gas conditions.
Comparing the data obtained by the criteria (3.11) and (3.12), one can see that, under the
calculated conditions, vibrational excitation has almost no effect on the wave numbers of inviscid
growing modes. This conclusion is indirectly confirmed by comparing the corresponding results
obtained on the basis of the criteria (3.15) and (3.18). This suggests that if the vibrational
excitation, far from the onset of dissociation, is the only deviation from an ideal gas, we can
restrict ourselves to using the “generalized” inflection point condition, as was done in [9]. The
relative deviation of the wave numbers of modes I and II, calculated by the criterion (3.12)
for an ideal gas and the criterion (3.18) for a dissociating gas without vibrational excitation,
is about 14.5 %. At the same time, the relative deviation of imaginary frequencies (growth
increments) lies within 24 % — 25 %, which is significant. In this case, the criterion (3.18) gives
smaller growth increments, which directly corresponds to the damping effect of the dissociation
process noted in [7]. The analysis performed shows that the obtained criteria, in particular,
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(3.18) for a dissociating gas, allow us to take into account the influence of the real properties of
the gas on the characteristics of growing inviscid disturbances, and through them on the results
of calculations of the stability of the corresponding flows.

5 Conclusion

Necessary conditions for the existence of growing (neutral) inviscid disturbances were obtained
for a plane flow of a vibrationally excited dissociating diatomic gas. These conditions generalize
the inviscid Rayleigh criterion, which determines the presence of a “generalized” inflection point
on the velocity profile of an unperturbed flow. The equations for the amplitudes of sinusoidal
disturbances were used as initial ones. The derivation of the corresponding dependences is a
natural generalization of the well-known calculations for obtaining the condition of a “gener-
alized” inflection point in a compressible gas. Criteria are obtained for a vibrationally excited
one-component gas as the initial stage of thermal dissociation, as well as for a gas with a sin-
gle dissociation-recombination reaction. The case of a binary molecular-atomic mixture with a
vibrationally excited molecular component and a “frozen” gas-phase dissociation-recombination
reaction is considered as an intermediate one. It is shown that all relations, when vibrational
excitation and dissociation are neglected, go over into the classical condition of a “generalized”
inflection point. The performed comparative numerical calculations for the conditions of devel-
oped dissociation showed that the use of the “generalized” inflection point criterion does not
take into account the specifics of the process. The wave numbers and phase velocities of I and
II inviscid modes calculated on its basis may differ significantly from the results obtained using
the new necessary condition.
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Abstract

Based on recent results in the construction of conservative finite-difference schemes, a
new scheme for one-dimensional isentropic flows of polytropic gas in cylindrical geometry in
the presence of a radial magnetic field is presented. The proposed scheme adds to the list of
recently constructed schemes, and completes the consideration of conservative schemes for
the case of isentropic flows in cylindrical geometry.
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1 Introduction

Magnetohydrodynamics (MHD) describes flows of electrically conductive fluids and is important
in a wide range of natural phenomena and technological applications, including astrophysics,
fusion energy, and geophysics. The MHD equations are nonlinear, and even obtaining particular
solutions for them encounters significant difficulties. In this regard, it is necessary to use various
methods of numerical simulation. The most common numerical simulation methods in fluid dy-
namics are based on the finite-difference method. Classical results on modeling one-dimensional
MHD flows for the case of finite conductivity were obtained by Samarskiy and Popov in [1,2],
where they used mass Lagrangian coordinates to simplify the formulation of boundary value
problems in plasma physics. Following their approach, here we also consider the equations in
mass Lagrangian coordinates.

In recent studies [3,4], the Samarskiy—Popov schemes have been analyzed from the per-
spective of Group Analysis [5-7]. This included examining the symmetries they admit and the
difference conservation laws they possess. A specific set of additional conservation laws in the
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case of infinite conductivity is determined by the form of the entropy and magnetic flux and is
established as a result of group classification [8,9].

It has been found that the results of [1,2] can be extended to the case of infinite conduc-
tivity, however, there are certain limitations. Specifically, it is extremely difficult to construct
difference schemes that have an extended set of conservation laws in this case. Instead of simply
extending existing schemes, a more productive approach is to construct conservative schemes by
approximating additional conservation laws that arise for entropy or magnetic fluxes of a spe-
cific form. During this process, it is common to find that some terms included in the difference
scheme are not fully determined, meaning they can be chosen as various approximations for the
corresponding terms of the differential equations. By refining the form of these approximations,
one can obtain schemes with a wider set of conservation laws.

The results of group classifications [8,9] and set of conservation laws for the equations vary
significantly depending on the presence of the longitudinal (radial) component of the magnetic
field. The present study examines the case of cylindrical spatial symmetry (cylindrical geometry)
and isentropic flows in the presence of a radial magnetic field H". In [4], the case when the
radial component of the magnetic field is absent (H" = 0) was studied in detail, and difference
schemes were constructed that possess a number of conservation laws, including the conservation

of entropy, mass, and magnetic fluxes. The present study focuses on the more complex case
of H" # 0.

2 The Studied Equations

The following system in mass Lagrangian coordinates is considered [2,4].

o =~ () (2.1a)
v? L /9 10v2 r 2)2
w = === g0 (PUR) =5 (), &b
u 0 _v
Ut+7_H <7’H )S, 0t_7“7 (2.1c)
wy=rH"HZ, 2 = w, (2.1d)
pe = —ypp(ru)s, (2.1¢)
Hte =rp((vH")s — Haus), (2.1f)
Hf = p((rwH")s — H*(ru)s), (2.1g)
re=u, Ty = s (2.1h)
where
A
HT:?, A = const # 0,

t is time, s is Lagrangian mass coordinate, p is density, p is pressure, u = (u,v,w) is the
velocity vector, H = (H", H o H #) is the magnetic field vector, € is internal energy, 6, z are
cylindrical (Eulerian) spatial coordinates.

The energy evolution equation (2.1e) for the polytropic gas with the standard state equation

L

= 2.2
1, (2.2)

taking into account (2.1a), is simplified to

<;>t =S, =0. (2.3)
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The latter means the preservation of the entropy S = S(s) along the paths of motion.

Further we restrict ourselves to the isentropic case S = Sy = const. In this case the conser-

vation laws possessed by system (2.1) are the following [4].

® 1Mass

e momentum along z-axis
(w), — (rH"H?), = 0;

e motion of the center of mass along z-axis

(tw—z), — (rtH"H?), = 0;

e angular momentum in (r, f)-plane

(rv), — (7“2H7”H9> =0;

S

e magnetic fluxes

() -t o

rp

i — (rwH"), = 0;
P/

e energy

(H0)2 + (Hz)2
2p }t

- {Tu (p+ WW) —rH"(vH? + wHZ)}S = 0;

e entropy along trajectories of motion

(5),
P )

e the additional conservation law (for S = Sy = const)

—+—— ) -z + v+ w) - ——p7 = 0.
(rp Ap . 2 v—1 s

(2.7)

(2.10)

(2.11)

(2.12)

In the next section, we construct finite-difference schemes possessing finite-difference ana-

logues of the above conservation laws.
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3 Construction of Conservative Finite-Difference Schemes

Following [3,4], we start with an approximation for the additional conservation law (2.12). By
approximating this conservation law, we are able to derive the equations of the scheme in a more
or less general form, leaving some terms unspecified whenever possible. Next, we further refine
the form of the unspecified terms of the scheme by considering approximations for the remaining
conservation laws.

Recall [5] that any finite-difference conservation law of a system of N difference equations

FI =0, j=1,2,...,N,

can be represented as a sum

N
Y AFI =0,
J=1
where the quantities A;, j = 1,..., N, are referred to as finite-difference conservation law mul-

tipliers, analogous to differential equations.
In terms of equations (2.1) and conservation law multipliers, (2.12) can be written as

i( )+ fuz—u2_uvH9 1 n vHe—i-sz_’_i (o + p2(ru)2)
pr2 o r A s rp Ap? rp? pe T pATt)s

1 2 S
- — <ut -y rH*H? + H?(rH?), + Mrp(pﬁyl)s>
rp T 1
HY w A H*
—m <Ut+T_T(TH0)S> —m(wt—AHSZ)

v

-2 (= (A> FrpHt ) = (= p (A = HEGu)) =0, (3)

The scheme is constructed on the basis of the following finite-difference analogue of (3.1)

ufb 02wty wHOI . 1 v H +w,H*  uf R
- (re—uy )+ - = < (7“5 >+ (* + A> (ot + pp(Fu)s)
prv rpp

(1) P A p App
P R S . _1>
—— |\ (W) — ——+rH'Z+7H*(H))s + (P )s
p (( )t roT () ( (1)) 1 plp"™")
ﬁ9< p HY wv, ) H?
—— |+ == — A= ) — —(wj — A(HF)s
GRS 5w~ AUH).)
* A *AS A 5
—UA<Ht9+f+ﬁ<H6us+Avr B Av >>
Ap P47 (1) i
— o5 (Hi -+ p (), — Auwy))
+ *HG *HZ 2 2 2 S
:_<u*+v +w > +(u +vl w45 p~,1> —0, (32)
rp Ap . 2 v—1 s

where A
(1= pr(g)fs)
ligy = —7———,
7(2)(1 — pres)

7(1) and r (o) are some approximations for r, H (Zl) is an approximation for H*, and Z approximates

1
the term — (rH?),. Here and further, we use the standard notation introduced in [2], and f;

and fs; denote the finite-difference derivatives of f with respect to ¢t and s.
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Hence, (3.2) determines the family of schemes for system (2.1)

pt + pp(fu)s =0, (3.3a)
(u)e — b i +PHPE+ FH(HG))s + 7% Pp(p7 s =0, (3.3b)
TPT(1) v—1
~ Hg .
v+ P p= o, (3.3¢)
p HY 72
wi — A(H()s =0, (3.3d)
1
Tt = Uy, rs = —, 2t = Wk, (336)
rp
A *As A s
H 47 (Heus p 0 20 > =0, (3.3f)
7"+T'(1) T+
Hf + p(H*(fu)s — Aws) =0, (3.3g)
L~ 5. (3.3h)

p’Y
Remark 3.1. For any natural value of v > 1, one can also derive the evolutionary equation
for pressure from (3.3h):

y—1 o k
Dt = _pﬁ (fu)s Z <A> .
k=0
A more general formula can be established for any rational v > 1. See [4] for the details.
Thus, by choosing free parameters (indefinite approximations of some terms of the equa-

tions and conservation law multipliers for (3.2)), one arrives at the scheme with the following
conservation laws:

® 1Mass

<1>t — (fu)s = 0; (3.4)

P

Remark 3.2. By means of the equations of system (3.3) one can also write

(;)t — g =0; (3.5)

()

R Av,
W™ Ay — by HO,

Remark 3.3. Here, the desired form of the term (1) has been refined by considering approx-
imations for the conservation law of magnetic flux. In contrast, the use of simpler forms

e magnetic flux along #-axis

provided
T+ =r+O0(h+71), A#0.

. . . . Vs
of 7(1) results in conservation laws with source terms. For example, given r;) = —7, one

() () () )

derives
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e magnetic flux along z-axis

<h:>t — (Aw_)s = 0; (3.7)

e momentum along z-axis

wi — (AHR)s = 0; (3.8)
e motion of the center of mass along z-axis

(tws — 2)¢ — (ATH))s = 0; (3.9)

e angular momentum in (r, #)-plane

(ver_); — (ArH?)g = 0, (3.10)
provided
_pH" =_ L o
o= gt ST

Thus, the desired forms of the terms r;) and = have been established.

p
— ] =0 (3.11)
</ﬂ > t
e additional conservation law (3.2)

I uwH+wH? u? + 02 + w? S
<u*+v w > —( L p”‘1> = 0.
t s

rp Ap 2 _'y—l

e entropy along trajectories of motion

Notice that the conservation laws do not impose any restrictions on the choice of approximation
H?\, so we still get a family of schemes parameterized by this approximation.

While the schemes constructed do not have the conservation of energy property, they do
preserve entropy at a single point, as opposed to the preservation of entropy at two points by

the schemes presented in [4].

4 Conclusion

A family of conservative finite-difference schemes is constructed for one-dimensional MHD flows
in cylindrical geometry in the presence of a radial magnetic field, in the case of constant entropy.
These schemes possess finite-difference analogues of most of the conservation laws of the original
differential model.

The method used for constructing new conservative schemes involves approximating addi-
tional conservation laws and refining indefinite terms. This approach has proven to be effective
in a number of specific examples, as seen in previous studies [3,4]. While it is relatively labor-
intensive and relies on certain assumptions and observations, further research could focus on
developing an algorithmic approach to this method.

The results obtained complete our study [4] of conservative finite-difference schemes for one-
dimensional isentropic MHD flows (S = Sy = const) for an arbitrary adiabatic exponent in
cylindrical geometry.
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Abstract

Complex symmetry methods were developed to enhance the power of Lie symmetry
analysis by splitting the variables into their real and imaginary parts. These methods
managed to not only solve systems of ordinary differential equations with an inadequate
number of symmetries for the purpose, but even those with none. To explore if that suc-
cess could be extended, iterative application of the complex splitting was investigated. On
splitting, these methods produced many operators that did not form a Lie algebra. The
dimension of the system normally obtained doubled the original dimension, but could be
constrained to include odd dimensions. While the original investigation had been limited
to one application of the splitting, here we extend those methods to repeated applications
and study how the number of operators and the dimensions develop more generally. It is
hoped that this study will either enhance the range of the complex methods further, or give
the limitations for such enhancements.

Keywords: Half-integer splitting, Iterative complex splitting, Lie-like operators. 2020 MSC:
Primary 34M30; Secondary 76M60.

1 Introduction

Lie symmetries of ordinary differential equations (ODEs) are widely discussed in the literature
(see, e.g. [8,16]). In [1] it was noted that complex analyticity had not been used by Lie, even
though he assumed differentiable complex functions of complex variables, and in the complex
domain that automatically implies complex analyticity. This means that the Cauchy-Riemann
equations (CREs) must hold. The CREs are an extra system of equations. It is not the system
of equations one thought one had as there are additional equations. Powerful methods of complex
symmetry analysis (CSA) were developed, which allowed one to solve systems not only with
not enough symmetries, but even with no symmetry [12]. Following Ali [4], we call the dif-
ferential equations (DEs) in which dependent variables are complex functions, (CODEs), and

This work was financially supported by Abdus Salam School of Mathematical Sciences, 68-B New Muslim Town,
Government College University, Lahore, Pakistan.
Email: rk1711224@gmail.com (R. Khalil), asgharqadir46@gmail.com (A. Qadir)
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those of them in which the independent variable is real, -CODEs. To use analyticity the depen-
dent and independent variables are split into two real dependent and independent variables
each. We call the split system of symmetry generators Lie-like operators, which are not gener-
ally Lie symmetries, as they may not form a Lie algebra. On splitting, a scalar CODE yields a
4-d system of PDEs with associated CREs [1, 4], which can be reduced to a 2-d system of ODEs
by restricting the independent variable to be real. This procedure can easily be extended for n
iterations to yield 2"-d systems.

We can access odd-dimensional systems of ODEs by inserting an algebraic constraint in the
iteratively split systems. Thus, after double splitting one gets 3-d systems, after the next level
5-d systems, and so on [11]. We call such a splitting half-integer splitting. We will apply the
half-integer splitting on a scalar “Emden-Fowler” equation. At any stage of the iterative split-
ting according to the required odd-dimensional system, we can consider one of the dependent
variables as pure imaginary and the others as complex. The processes of splitting and applying
algebraic constraints do not commute, e.g. the result of first splitting a doubly split system and
then applying an algebraic constraint, or first applying the algebraic constraint and then split-
ting are different. As such, the procedure is not unique. Notice that by splitting a 3-d system
we can get a 6-d system and so on. Thus we can get systems of all dimensions in principle, and
are not limited to 2”-d systems.

The plan of the paper is as follows. In section 2, the ideas of iterative splitting of scalar 29
order r-CODE and theorems are given. In section 3, the procedure for obtaining higher odd-
dimensional systems of ODEs by half-integer splitting is presented. An example is constructed
for several odd-dimensional systems. The final section, 4, consists of the conclusion and dis-
cussion.

2 Iterative Splitting of a Scalar CODE

Though the original paper [13] presented the first iterative step, i.e. double splitting, we will
repeat that to obtain the number of Lie-like operators and compare it with the number of
Lie symmetries. The equations become cumbersome beyond the first iteration and are not
displayed in detail here, merely quoting the values for the third and then the n'?. We use the
procedure outlined above for the the general 2" order scalar ODE,

v”(s) = h(s,v(s),v'(s)), (2.1)
and put v = f; +1f, to obtain the 2-d system of ODEs

' =his fufo f 1) fa =hals, fus for il o) (2.2)

with the CR-conditions
hl'fl - hz'fz’ hl’fz = _hz’fl;

h,, =hy, hi,=-h_,.
bip TR Ty Ty

For the 2nd splitting write f] = f]-r + iji, hj = h]-r(s,a,a’) + lhji(s,a,a’); (j = 1,2), where a =
(fi, iy fo, fo,) and @’ = (fl//fl/i’fZ//fZ/i)' Splitting yields the 4-d system

fi =hj(s,aa’), f" =hj(saa), (2.4)



46 R. Khalil and A. Qadir

with the CR-conditions

Mg * hl"'fli =l + h%fzi’ hlnﬁi My = h%fzi “hag,
M, * hl"'fzi =ha g, - hzf'fli’ Mg, ~ hlnfz,. =ha g+ hzr,fl,.' (2.5)
hlrﬂ, " hltwff,. - hzrrfz', " h%fz;' hlrrf,l,. B hlzvf{, - h%fz; - hztwf;,'

Moty ==ho g =l pr g =l g =l 4hs

This can be continued to the n'! iteration to obtain a 2"-d system of ODEs.

We now present five examples for iterative splitting to all iterations, but will give the alge-
bras associated with the split systems up to only the 2"4 iteration.

Example 2.1. As a first example we take the 2"4 order r-CODE

v” =h(s), (2.6)
with the symmetry generators [16]
d d
Z,=—, Zy,=5—. 2.7
1=5 2 Sav (2.7)

The first splitting yields the 2-d system of ODEs:
I =his), f,) =0, (2.8)

with symmetries

d d
= =, Z = =,
of 27 of,

d d d
Zi=s—, Zs=fr—) Zs=fr—
17555 5 fzafl 6 f28f2

Z, VA

= 5i
oh (2.9)

They form a 6-d algebra s with non-zero commutators [Z,,Zs|=Z1, [Z,,Z¢|=Z,, [Z4,Z5] =
Z3, (Z4,Zg) =Z4, [Zs5,Zg] = —Z5. The largest normal subalgebra of lig is g4 =(Z.) (c=1,...,4)
and hs/94=1,, where I,=(Z5,Z;) is the dilation algebra. Putting Z; = X +1Yj, the split system
of symmetry generators yields the four Lie-like operators

d d d d

X1 :a—fl, Yl :a—fz, XzZSa—fl, YZZSa—fz,

(2.10)

which are also symmetries of the split system and form an abelian algebra.

The next splitting gives

U=hs), f=0, F=0 f=0, 211)
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with symmetries

d d 0 d
Z == Z - = Z - » Z = »
' oA, 27 9f1, T of, i fy,
d 0 0 0
S A ) R S R %
0 0 0 d
Zo=1f —, Zio=1FH —, Zi1=10FH —, Zi,=f. —, 2.12
o= fi, . 10 = /2, I 11 = fa, I 12 =11, I (2.12)
0 d d 0
Z13:f1iE; Z14:f1iE1 215:f2rﬁ, Zlﬁ :fz"ﬁ’
d J d d
Zy; = f2rﬁ’ Z3= fzygr Zg= fziE, Zy = fzig-

Writing X; = X; +:X;,, Y; =Y; +1Y},, gives the eight Lie-like operators

d 0 0 0

Xw=gn XeTon YwTgnr YnTgn
) ‘ ' / (2.13)
% d d d

=g XeTan YaTgnr YaTign

which are also the symmetries of the system (2.11) and form an abelian algebra.

The 3" splitting gives an 8-d system of ODEs, with 72 symmetries and 16 Lie-like opera-
tors. The sequences of numbers for the iterative procedure up to the n'? splitting are given in
Table 1.

n|d, L, m, =2d, -1, L, e,=L,-1,
1] 2 4 0 6 2
2] 4 8 0 20 12
3/ 8] 16 0 72 56
n|2n | 20D 0 212"+ 1) | 2"(2"-1)

Table 1: Here n is the number of splitting iterations, d,, the dimension of the split system, [,
the number of Lie-like operators, m,, the number of missing Lie-like operators, L,, the number
of symmetries of the corresponding split system, and e,, the number of extra symmetries apart
from the Lie-like operators.

The general result can be presented as:

Theorem 2.2. For (2.6) with symmetries given by (2.7), the iteratively split system is of 2"-dimension,
has 2("*1) Lie-like operators with no missing operator, 2"(2" + 1) symmetries and 2" (2" — 1) extra
symmetries.

Proof. Let the theorem hold true for some n. Obviously, d,, doubles on each splitting, so it will
be true for (n+1). Since there is no derivative with respect to the independent variables among
the symmetry generators, [, also doubles at each splitting. Hence it holds for [,,,1). (Notice that
this would not hold if there was no explicit dependence of the equation on the independent
variable.) Since, by definition, [, = 2d,, there are no missing operators, i.e. 7,,1) remains zero.

It remains to prove if the algebra of split operators closes for the n" iteration it will also hold
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for the (n+ 1) iteration. Since the new split operators are only of the type of a derivative with
respect to the dependent variable and the independent variable times a derivative with respect
to a dependent variable, it is obvious that they must all commute. Hence for the next iteration
the algebra will be closed. Hence the algebra closes for all n. O

Example 2.3. As a second example we take the 2"4 order rCODE

v” =h(v), (2.14)

with symmetries
2,-2 7,02 (2.15)

L709s” 727 os '
The first splitting yields the 2-d system of ODEs:

' =m(fi. fo) 2 =ha(fi, fo), (2.16)

with symmetries

d d d

2 ==, Z,=fi—, Zi=f—, 2.17
1 Js 2 fl Js 3 f2 Js ( )

which form a 3-d abelian algebra ki3, and the split system remains unchanged.

The next splitting gives a 4-d system of ODEs
f_.].:/:hjr(flr’fli’fzr’f2i)’ f],/, :hj,'(flwflier,eri): (2-18)
with symmetries

Z = s Z, :fl,g, Z; :fligl Z, :fz,g, Zs :fzig’ (2.19)

that form a 5-d abelian algebra, hi5, and again the split system remains unchanged.
The 3™ splitting gives an 8-d system of ODEs, with 9 symmetries and identical Lie-like op-

erators. Looking at the sequences of numbers the iterative procedure up to the n'! splitting
should be as given in Table 2.

n|d, I, m, =2d, -1, L, e,=L,-1,
1] 2 3 1 3 0
21 4 5 3 5 0
3|18 9 7 9 0
n|2" | 2"+1 2" -1 2"+ 1 0

Table 2: In this case missing Lie-like operators are non-zero with zero extra symmetries.

The general result can be presented as:

Theorem 2.4. For (2.14) with symmetries given by (2.15), the iteratively split system, has 2"-
dimension, 2" + 1 Lie-like operators with 2" — 1 missing operators, 2" + 1 symmetries and no extra
symmetry.

Proof. The result for the dimension of the system is the same as before. Let the theorem hold
true for some n. Since there is a derivative with respect to the independent variables among
the symmetry generators and in one generator the coefficient is a dependent variable, which
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doubles after splitting, while the other one remains the same throughout the splitting, [, =
d, + 1 at each splitting. Hence, it holds for ;). There are missing operators m, at each
splitting because one operator does not split into two. Also ;1) remains non-zero. It remains
to prove that the algebra of the split operators closes all iterations. Because, as before, the
operators only involve derivatives with respect to the independent variable, so the algebra
always closes. O

Example 2.5. As a third example we take the 2" order r-CODE for nonzero function of one
variable

v’ =h(), (2.20)

with symmetries
z2,-2 z,-2 (2.21)

'70s TP ov '
The first splitting yields the 2-d system of ODEs:

U= ) B = h) (2.22)

with symmetries

d d J

leg’ 22:8_]‘1’ 2328_]’2'

0 J Jd
Z4—5£, Zs—flgl Zs—fzg-

They form a 6-d algebra Iy with the only non-zero commutators (Z1,Z4] = Zy, [Z,,Z5] =
Z,, [Z3,Z¢] = Z,. The maximal normal subalgebra of b is g3=(Z.), where ¢ = 1,2,3 and
he/93 =(Z4,Z5,Z¢) which is an abelian algebra. Thus g = g3 ®; I3. The split system of symme-
try generators yields the three Lie-like operators

(2.23)

d d d
Xi==—, Xo==—%, Yy==7, 2.24
1= 50 255 I 2= 5 I3 ( )
which are also symmetries of the split system and form an abelian algebra.
The next splitting gives
=W LB O = F L f) (2.25)
with symmetries
d d d d d
le_r 22:_; Z3:_l Z4:_; ZSZ_;

d % d d d
ZGZSgy Z7=f1r£; Zszfl,vg: Z9=f2,£, ZlO:f2i$~

They form a 10-d algebra Iy with non-zero commutators [Z|,Zg| =Z4, [Z,,Z;)=Z,, [Z3,Zg] =
2y, [24,Z29] = Z, [Z5,Z10] = 2y, [Z6,Z7] = -Z7, [L6,Zg] = —Zs, [L6,Zo] = —Zo, [Z6,Z1] =
—Z1,. The largest normal subalgebra is g5 =(Z.); (c=1,2,...,5) and h¢/g5=15, where 15 =(Z,);
(d=6,7,...,10) is the dilation algebra. The split system of symmetry generators yields the five
Lie-like operators

d d d d d
==, X ==, X = = Y = =7 Y = 357
T 27 9f7 T T Af, 27 9f,

which are also the symmetries of the split system and form an abelian algebra.

X, (2.27)
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n|d, I, m,, =2d,—1, L, e,=L,—1,
1] 2 3 1 6 3

2| 4 5 3 10 5
318 9 7 18 9

n| 2" 2"+ 1 271 227+1) | 2"+1

Table 3: In this case the number of missing Lie-like operators are non-zero and number of
symmetries at each step is more than that of the Lie-like operators.

The 3™ splitting gives an 8-d system of ODEs, with 18 symmetries and 9 Lie-like operators.
Looking at the sequences of numbers the iterative procedure up to the n'? splitting should be
as given in Table 3.

The general result can be presented as:

Theorem 2.6. For (2.20) with symmetries given by (2.21), the iteratively split system, has 2"-
dimension, 2" + 1 Lie-like operators with 2" — 1 missing operators, 2(2" + 1) symmetries and 2" + 1
extra symmetrsy.

Proof. The first part of the proof is trivial as before and we only give the argument for the
closure of the algebra. Since the split operators again have no coefficients for the derivatives,
they must all commute and form an abelian Lie algebra. O]

Example 2.7. As a fourth example we take the 2" order r-CODE

v” =h(s,v’), (2.28)
with symmetry
d
Zi = (2.29)
The first splitting yields the 2-d system of ODEs:
V= K ) =has AL f) (2.30)
with symmetries
7,2, 7,2 (2.31)
IR o |

which form a 2-d algebra I, and the split system remains unchanged.

The next splitting gives
fj:’ = hjr(Srfl/,'fl/i'fZ/,'fz/i)’ f];/ = hji (Srfl/,'fl/i'fZ/,'fZ/i ), (2.32)

with symmetries

d d _d d

=37 Z:_I Z__y Z:_l
i, 27 oA, 7 of, YT op,

that form a 4-d abelian algebra, li4, and again the split system remains unchanged.

7, (2.33)

The 3™ splitting gives an 8-d system of ODEs, with 8 symmetries and identical Lie-like op-
erators. Looking at the sequences of numbers the iterative procedure up to the n'? splitting
should be as given in Table 4.

The general result can be presented as:
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nid, | Ly |my=d,—1, | L, | e,=L,—1y
112 |2 0 2 0
214 4 0 4 0
3188 0 8 0
n| 2" | 2" 0 2" 0

Table 4: In this case the number of obtained Lie-like operators is equal to the number of sym-
metries, with no missing Lie-like operators or extra symmetries.

Theorem 2.8. For (2.28) with symmetries given by (2.29), the iteratively split system, has 2"-
dimension, 2" Lie-like operators with no missing operator, 2" symmetries and no extra symmetry.

Proof. The first part of the proof is trivial as before and we only give the argument for the
closure of the algebra. Since the split operators again have no coefficients for the derivatives,
they must all commute and form an abelian algebra. O

Example 2.9. As a fifth example we take the 2" order r-CODE

v” =h(v,v), (2.34)
with symmetry
Z= % (2.35)
The first splitting yields the 2-d system of ODEs:
f =t fo L f f = halfifo f ), (2.36)

with symmetry (2.35) and identical Lie-like operator.

The next splitting gives
fi =hj@a) £ =hj(aa’); (2.37)

where a = (f1, i, f2,, fo,) and a’ = (f , f{’, f; , f, ) with unchanged symmetry and Lie-like oper-
ator.

The 34 splitting gives an 8-d system of ODEs, again identical symmetry and Lie-like operator.
Looking at the sequences of numbers the iterative procedure up to the n'? splitting should be
as given in Table 5.

n|d,|1l, | m,=d,-1,|L,|e,=L,-1,
112 |1 1 1 0
214 |1 3 1 0
31811 7 1 0
n|2" |1 2" -1 1 0

Table 5: Since the symmetry is only of the type of a derivative with respect to the indepen-
dent variable, so it remains same after splitting with missing Lie-like operators and no extra
symmetries.

The general result can be presented as:
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Theorem 2.10. For (2.34) with symmetries given by (2.35), the iteratively split system, has 2"-
dimension, 1 Lie-like operator with 2" — 1 missing operators, 1 symmetry and no extra symmetry.

Proof. As before the proof is trivial because there is only one split operator always. O]

3 Half-integer Splitting

Now we provide the iterative splitting procedure for obtaining odd-dimensional split systems
of ODEs, which cannot be obtained by direct splitting. In the second splitting we have two
options: either we obtain a 3-d system of ODEs by considering one variable as pure imaginary
and the other as complex, or a 4-d system of ODEs by retaining all variables as complex. Sim-
ilarly, we have four options for the third splitting. Two of the options will come from a 3-d
system which will be either 5 or 6-d systems or from a 4-d system which will be 7 or 8-d and
so on.

For a 2™ order r-CODE in the second splitting, we consider f; = ifi, and f, = fo +1f;. which
implies
i’ =hy (s,a,a’) +1hy (s,a,a’),  fo +1fs, =hy (s,a,a)+1hy(s,a,a)). (3.1)

Quadratic algebraic constraints between the dependent variables, of the split systems, are re-
quired (which are illustrated in the examples below). Then we are left with only three ODEs.

[ =h(saa),  f'=h(saa), 5 =hy(s,a,a), (3.2)

r

with the CR-conditions

I’l y h = —h h = hz_ ]’12 = —I’lz

- 2 - 2. ) 2 y . .
r,le_ i, r,fz;r l,fzfi r,fzfi x,fzfr

2"1‘2, 2i'f2-

1

(3.3)

Instead, we can take f; = f; +1f;, and f, = tf, , which can be regarded as “dual” to the above.
After applying this procedure for the r-CODE, we always have an algebraic constraint for the
odd number of ODEs. Iterative use of this procedure yields higher odd-dimensional systems
with an algebraic constraint. We call this procedure half-integer splitting.

Example 3.1. As an example we take the 2"d order scalar Emden-Fowler equation
” 5 ’ 2
v (s)+ 5V (s)+v°(s) =0, (3.4)

which has one scaling symmetry generator

0 0
Zl :Sg—ZV%. (35)

By applying half-integer splitting on this equation we obtain 2, 3, 4, 5, 6 and 7-d systems of
ODEs. We focus on the two directions at the second splitting. First consider one variable pure
imaginary and the other complex. Then proceed to the third splitting.

CASE: 1 For this, put v = f; +1f, to obtain the 2-d system of ODEs

17 5 ’
1t ;fl + (f12 _fzz) =0,

v 5 7
f + gfz +2f1f,=0,
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with symmetry
d d d
S=——=2fi=——-2f,=. 3.7
P) fl af] f2 afz ( )
The split system yields the two Lie-like operators
d d d
Xy =s- _fla_ﬁ —fza—fZ;
(3.8)
)
LT%0f afy
The next splitting, f; =1f;,, fo = fo, +1f2,, gives 3-d system of ODEs
7 5 ’
fi, + ;fll -f,f2, =0,
7 5 ’
St 5h —hifo, =0, (3.9)
7 5 ’
fa, + ;fz2 +f1,/2, =0,
with constraint
=L+ (3.10)
The symmetry of the system is
d
=5——-2fi, = —2f), =— -2, =—— 3.11
8 fll afll le ale f22 af22 ( )
with four Lie-like operators
d d d d
Xy, =255 -2 - L Xy =—f s 2
5 oh af han, Pany YT R TRy,
(3.12)
Yy =2, -0~ fi, =2, Y, =2 2 —f -2,
1, =2/, 3f11 f, TS 1, =2, T f, T

which are not the symmetries of the split system. Further for 5-d system of ODEs consider

fi, = lflll; f2, =le1 +lf212 and f, :f221 +Lf222

A+ f 1, = 22 foy, = fa1, f2,) = 0,
Ef/l1 +2fi, f2,, =0,
+<h, ~2f, f,, =0,
<, —2h,, 2, =0,

f;
5
f S
5
2, + 5
77 5 2 _ 0
2, +§f222+ fiy fa, =0

with constraint
f211f221 = f212f222'
The symmetries of the system are
d d d
Z,=fp, T +f2,, af —fa,, h —f2, 5
d d

R R i
1 2

Z:——
358

d d d
Zfluafl -2fy, 5 —2f212W—2f221W_

(3.13)

(3.14)

(3.15)

J
2f222 @;
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with eight Lie-like operators

d d d d d
X =4s— -4 - X =- + ,
1y, Js flll aflll f211 af21] 11, f212 alel fle af212
d
_lezr,
= fr 5o X1, = ~fr 5o+ frn 5
YA af 25 3¢ af 1y, = 72y, af 2, af ’ (3'16)
Yy, =4f222W+f111Tx Y, =—4f, 57— 8f ~fu, 57— 8f
d
Y, =4 -
f212 af f111 af 1, f211 8f111 fll] 8f211

For the 6-d system we take the variables of the form f;, = flll + lfllz’ f, = f211 + llez and

f2, = fo, + 112y,
5
7 ’
far, +5h, ~ 20 fo, 200, f2,, =0

5
H o+ H, =20 fo, =202, f2,, =0,

S
17 5
f2'1 sf 2f111f221 2f112f222 =0, (3.17)
5 .
f2 sz] - f111f222 2f112f221 :0’
17 5
fa, + ;fz21 +2f1, fo,, —2h,, /2, =0,
27 5 ’
fo, * 5, 200 o, £ 200, 0 =0,
with symmetry
d J ) d )
=55 —2f111 K —2](112 I —2f211 oh, —2f212E
1 2 a 1 a 2 (3.18)
2o gp 2 g =0
This yields the eight Lie-like operators,
Ylll 2f22 af + f222 af flll af fllz af
8 ) )
Vi, =202, o, ~f I, _f“z I, “C“IE' (3.19)
Y, =-2 8 .
121 - f211 afl f212 af f111 af f112 af
0 )
Y]22 = —2f212 aflll _lel af] f112 af flll af

We summarize the results in Table 6.

CASE: 2 Following the second branch, at the stage of second splitting consider both variables
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n | Variables Form | Constraint d, | 1, | m, | L, | ey,
1| v=Ff+ifs 2 [2]0 |1 |0
2 | 1= f2=f+f} 3 (40 |1 |0
fa=h +ifa, /L n
f11 = lfll;

foa = v thay | oy foy = fo oy, |5 |8 [0 |3 |0
3 f2, =f221 +lf222~
fiy =y, T ihy
f2, =f211 +lf212, 6 |8 |0 1 0
f2, =f221 +lf222-

Table 6: In the first case of half-integer splitting the number of Lie-like operators is more
than the symmetries, with no missing operators and extra symmetries. Note the algebraic
constraints because of the odd dimensions of the system.

as complex then proceed to the third splitting with one variable pure imaginary and the other
complex. At the first step we have a 4-d system of ODEs

) 2_ 2 _ g2, g2
fil+ ;fl’l +f L+, =0,

5
fllz/ —+ ;flz + 2f11f12 - 2f21f22 = 0’

5 (3.20)
i+ ;fz’1 +2f1,f2, —2f1,f2, =0,
77 5 ’
fo, ¥ 5hy t 20,0, + 201,50, = 0,
with the single symmetry generator
d d d d d
Z_Sg_zfllﬁ_zflzﬁ_zleﬁ_2f22W22’ (321)
and the corresponding four Lie-like operators
d d d d d
X =25s— — - — — ,
A N AT
d d d d
X, =- + — + ,
12 flzafll fll aflz f228f21 f21 afzz (3 22)

0 J 0 0
Yll _f21 afll +f228f12 _fll af21 _flzafzzl

0 0 0 0
Y, = - - + .
1, f22 8f11 f21 aflz flz 8f21 fll 8f22

For the next splitting take the first dependent variable to be imaginary and the others complex;
fi, = Lflll, f, = f121 + lflzz, f, = f211 + llez and f,, = f221 + szzz, which gives a 7-d system of
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ODEs
fl, + gfl’11 —2fi, fr,, =22, fry, + 202, f2,, =0
F 421, = 2fu finy = 2o fo +2f2 fory =0
Fo 4 2f 2 fun 2o fony = 2o for, =
fa,, ile =2f1,, far, = 2f1,, f2,, + 2115, 12, = 0, (3.23)
5

fi, + ;fz’ +2f1, o, —2h,, f2,, = 2f1,,f2, =0,
5

fi,, + sfz21 2f1,, f2,, = 2f1,, 20, + 211, f2,, =0,
5

fa,, + sf22 +2f1, o, + 201, f2r, ¥ 2015, 2, =

with constraint
2 2 2 2 2 2 2
fl11 +f121 +f211 +f222 = fl22 +f212 +f221- (3.24)

The symmetry generator of the split system is

0 0
Sa B 2f111 afll B 2f121 aflz B 2f122 aflz B 2f211 ale B 2f212 ale
1 1 2 1 2 (3 25)
d d '
_2]"221 —afzz - 2f222 _9f22 ,
1 2
with eight Lie-like operators
X -4 J
111 flll af flzl af f122 af lel af f212 af
f221 af f222 afzz
d d d d d d
112 __f122 afIZI +f121 aflzz _f212 af +f211 af _f222 af +f221 T:
J d
Xlzl :—2f122 aflll +f111 3](1 f221 af f222 af lel af f212 af
J J 0 d d J
X ) :2f121 aflll +f111 aflzl _f222 af "‘f221 af +f212 af _f211 T:
d d d
Ylll :—2f212 aflll +f221 af] f222 af flll af flzl af f122 afz
d d d d d
Yllz :2](211 aflll +f222 aflzl _f221 af _f11] 9f +f122 af _f121 T:
d d d
Y ) :—2f222 afll _f211 afl f212 af flzl af f122 af flll 8f
1
J 0 d d d

Y, =2 — + - + + -
’ f221 9f111 f212 aflzl f211 9f122 flzz af211 flzl 9f212 flll af221

The table for this case is
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n | Variables Form | Constraint d, | 1, | m, | L, | e,
fi=h, +ih,,
4 |40 1 10
fr=ho +ifo,
fllzlflll’

fio=fio, oy | 2 2 2 2 2 2
’ f21 Zf211 +lf212; f111 +f121 +f211 +f222 :f122 +f212 +f221 7 819 ! 0
1 2

f2, = foy 12y,

Table 7: The same outcomes as in the previous case are obtained since there are more Lie-like
operators than symmetries, there are no missing operators, and there are no extra symmetries.
Also it is worth noting the algebraic constraint for odd dimension.

4 Conclusion

The aim of the last section was to obtain odd-dimensional systems of ODEs by iterative com-
plex splitting. We observed that iterative splitting with an algebraic constraint can be used to
obtain higher odd-dimensional systems of ODEs. For this purpose we provided a new proce-
dure, which we called half integer splitting. We applied the half-integer splitting to the scalar
Emden-Fowler equation, for which we obtained several odd-dimensional systems of ODEs.
The algebraic constraint that arises in the system of odd-dimensional ODEs was not apparent
in setting up the system but was made explicit in the examples. The iterative splitting for ob-
taining a 2"”-d system of second order ODEs was provided. This splitting can be done for third
and higher order ODEs [5-7,9-11, 15]. The procedure of iterative splitting and half-integer
splitting can also be performed for second or higher order PDEs for obtaining 2"-d systems
of PDEs of the corresponding order. However, the examples show that we can lose all the Lie
symmetry generators and be left only with Lie-like ones. For the Emden-Fowler equation, we
are left with no Lie symmetries from the Lie-like operators, though the equation has a scaling
symmetry and so does the split system. In general, we obtain Lie-like operators and not Lie
symmetry generators that would form an algebra [13]. The Lie-like operators somehow encode
the symmetries of the base equation. It would be most important to learn how they do so.
It may be that the CR-conditions will enable us to re-construct the Lie symmetries from the
Lie-like operators. It is of interest to note that not only for the ODEs but also for the systems
of PDEs, we get Lie-like operators arising and lose some Lie-symmetry generators [2, 14]. We
hope that in the future, it would lead to interesting and useful insights.

References

[1] S. Ali, E M. Mahomed and A. Qadir, Complex Lie symmetries for scalar second-order ordinary
differential equations, Nonlin. Anal. Real World Appl. 10 (2009), 1-6.

[2] S. Ali, EM. Mahomed, and A. Qadir, Complex Lie symmetries for variational problems,
J. Nonlin. Math. Phys. 15 (2008), 124-133.

[3] S. Ali, E. M. Mahomed and A. Qadir, Linearizability criteria for systems of two second-order
differential equations by complex methods, Nonlin. Dyn. 66 (2011), 1-17.

(4] S. Ali, Complex Lie symmetries for differential equations, PhD Thesis, National University of
Sciences and Technology, 2009.

[5] H.M. Dutt, M. Safdar and A. Qadir, Linearization criteria for two dimensional systems of
third order ordinary differential equations by complex approach, Arabian J. Math. 8 (2019),
163-170.



58 R. Khalil and A. Qadir

[6] H.M. Dutt and A. Qadir, Classification of scalar third order ordinary differential equations
linearizable via generalized contact transformations, Quaestiones Mathematicae, 41 (2017),
1-12.

[7] H.M. Dutt and A. Qadir, Reduction of fourth order ordinary differential equations to second

and third Lie linearizable forms, Comm. Nonlin. Sci. and Numer. Simul. 19 (2014), 2653—
2659.

(8] N.H. Ibragimov, Elementary Lie group analysis and ordinary differential equations, Wiley,
Chichester, 1999.

[9] N.H. Ibragimov, S. V. Meleshko and S. Suksern, Linearization of fourth-order ordinary dif-
ferential equations by point transformations, J. Phys. 41 (2008), 1-19.

[10] E.M. Mahomed and A. Qadir, Conditional linearizability criteria for third order ordinary
differential equations, J. Nonlin. Math. phys. 15 (2008), 25-35.

[11] F.M. Mahomed and A. Qadir, Conditional linearizability of fourth order semi-linear ordinary
differential equations, J. Nonlin. Math. phys. 16 (2009), 165-178.

[12] E.M. Mahomed and A. Qadir, Complex methods for Lie symmetry analysis, as a book chapter
of Symmetries and Applications of Differential Equation: In memory of Nail H. Ibragimov,
Nonlin. Phy. Sci. Springer, Singapore, (2021), 125-151.

[13] E.M. Mahomed and A. Qadir, Higher dimensional systems of differential equations obtainable
by iterative use of complex methods, Int. J. Mod. Phys. 38 (2015), 1-19.

[14] E.M. Mahomed and R. Naz, Lie and Noether symmetries of systems of complex ordinary dif-
ferential equations and their split systems, Pramana J. of Phys. 83 (2014), 9-20.

[15] S.V. Meleshko, On linearization of third-order ordinary differential equations, J. Phys. A:
Math. and Gen. 39(49) (2006), 15135—15145.

[16] H. Stephani, Differential Equations: Their Solution Using Symmetries, Cambridge University
Press, Cambridge, UK, 1996.



99

Proceedings of the Conference
Modern Achievements in Symmetries of Differential Equations

(Symmetry 2022) ) ‘/‘;\“‘\\‘ D)D)
Suranaree University of Technology, Thailand (S \Y (& (&

December 13-16, 2022 SYMMETRY

Rate Type Hypoplastic Differential Equations under Mixed
Stress-Strain Control in Biaxial Test

Erich Bauer', Victor A. Kovtunenko®3! | Pavel Krejéi*® and Giselle A. Monteiro*

! Institute of Applied Mechanics, Graz University of Technology, Technikerstr. 4, 8010
Graz, Austria

2Department of Mathematics and Scientific Computing, University of Graz, NAWI
Graz, Heinrichstr.36, 8010 Graz, Austria

3Lavrent’ev Institute of Hydrodynamics, Siberian Division of the Russian Academy of
Sciences, 630090 Novosibirsk, Russia

4Institute of Mathematics, Czech Academy of Sciences, Zitnd 25, 115 67 Praha 1, Czech
Republic

5Faculty of Civil Engineering, Czech Technical University in Prague, Thakurova 7, 166
29 Praha 6, Czech Republic

Abstract
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1 Introduction

We study constitutive relations between stress and strain rate describing granular materials, like
cohesionless soils or broken rocks, within the hypoplastic theory proposed first by Kolymbas [15],
further continued by [26,27], and extended to barodesy in the recent books [16,17]. Unlike
hyper- and hypoelastic material laws, the hypoplastic response differs for loading and unloading,
thus corresponds to inelastic materials. While in classical elastoplastic models the strain is
decomposed into elastic and plastic parts, e.g. [1,8,14], our approach relies on hypoplastic
models of the rate type which are incrementally nonlinear. The interested reader is referred
to [25] for a survey on rate-independent processes and hysteresis problems, and to [10-12,22-24]
for an account on mathematical modeling of granular and multiphase media.

Our study considers a simplified version of the hypoplastic constitutive relation that was
originally introduced by Bauer [2] and Gudehus [13]. In the previous works [5,6,18,20,21] we
considered the stress-strain rate law as a nonlinear differential equation for the stress under
a given proportional strain rate, that we call strain control. Recently, the case of unknown
strain rate that should be derived from a given proportional stress, called stress control, was
investigated within implicit differential equations in [7,19]. In the current study, we investigate
the case of mixed stress-strain control in a so-called plane strain biaxial test.

In particular, for plane strain conditions we study the response of a hypoplastic material
element under constant lateral stress and a monotonic vertical compression/extension. Such
tests are of interest in various fields of applied mechanics to study the onset and evolution of
shear strain localization [3,4,9,29]. Shear strain localization may occur under a particular stress
state where the constitutive equations describe not only continuous homogeneous deformations,
but also non-homogeneous deformations. Thus, the system of constitutive equations exhibits
non-unique solutions and in the case of a shear band bifurcation two symmetric shear bands may
appear. While for the investigation of the onset of strain localization usually the theory of shear-
band localization [28] can be applied, the focus of the present paper is based on possible solutions
of the system of differential equations under the specified plane strain conditions considered.

2 Plan strain biaxial problem

For coaxial and homogeneous deformation, the tensors of Cauchy stress o and strain rate & have
the diagonal form

op 0 0 et 0 O
g = 0 g9 0 s €= 0 52 0 . (2.1)
0 0 g3 0 0 é3

The hypoplastic constitutive equations due to Bauer et al. [6] under the assumption (2.1) are

doy 9. o€\ 0] 200 1\ .
i () o e s
dt Jstro a7+ tro / tro +afa tro 3 &l (2.2)
dos 9. o€\ 09 209 1\ .
i () o2 i) s
dt Jstroa”es + tro / tro +afa tro 3 Il (2:3)
dos . o€\ 03 203 1\, .
G = e le (T e+ aka(2 - 5) el (24)

where the scalar product o : € = 0161+0269403¢3, and the Frobenius norm ||€|| = \/é] + €3 + £3.
Herein f5(t) < 0 and fq(t) > 0 represent state dependent parameters of the model, and the con-
stant a > 0 is related to the yield strength.

In a biaxial test, the following three quantities are prescribed:

é1=D;, oy=o09, Eé3=0, (2.5)
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with constant D and ¢9 < 0. In the constitutive relations o (t) < 0, o3(t) < 0, and &(t) are
three unknown functions of time ¢ > 0. We insert the assumption (2.5) into the hypoplastic
equations such that (2.2)—(2.4) become

doq 9 o1D1 + Ugéz o1 201 1 .
dt Jstroqa”Dit tro tro +afa tro 3 1te (2:6)
. o1D1 + 0’852 O'g 20’8 1 .
R PR e S BN R
Jstroqates + tro tro +afa tro 3 1tes ( )
dosg o1Dy + Ugég o3 203 1 .
dt fstra tro tro +afa tro 3 1te (2:8)
The sum of (2.6)—(2.8) implies the following differential equation for the trace
d(t . D1 + 03¢ :
(;:) - fstra{a2(D1 +é9) + % +afy/D? + 53}. (2.9)

Denoting for brevity the ratio of the stress tensor scaled with its trace by

o1 . 08

a1 2, tro = o1 + 09 + 03, (2.10)

= — 0‘2 = 0'3 =
tro’ tro’ tro

we get the following expression for its derivative

dé, 1 do, &, d(tro) B
& wo &t we a0 UL

Hence, from equations (2.9), (2.6) and (2.8) we infer that

% :fs{a2D1_a2(D1 +é2)01 +afa (&1 - %) \/@}, (2.11)
% =f{  —a(Di+éds+afu(os - %) M} (2.12)
After summation of (2.11) and (2.12), the identity 61 + 62 + 63 = 1 leads to
% = fs{a2é2 —a*(Dy +é2)62 + afa (62 - %) \/@} (2.13)
Whereas the algebraic equation (2.7) can be rewritten using (2.10) as
Dids + (0 + 9+ afo(202 — 3)/DE + & =0 (2.14)

Note that 63 does not enter (2.14), and (2.12) can be deduced from the governing equations.
The coupled system (2.11), (2.13), and (2.14) has to be solve with respect to three unknowns
61, 02, and &9, endowed with the initial conditions:

o R oy
1 02(0) — 2

610)= 5o 00
o)+ 0)+0Y o)+ 0)+0Y

(2.15)

for prescribed o < 0, 09 < 0, and o9 from (2.5).

Theorem 2.1 (Solution). A solution to the linear Cauchy system (2.11) and (2.13) under initial
conditions (2.15) and constrained by (2.14) can be written in the integral form:

t 3
1 [és(rdr 1 ! — [ ¢s(r)dr
a)-g=c |50 g+ [ i@ T g, (2.16)
0
t 1
1 Jes(r)dr 1 ¢ = [s(r)dr
o) =z =e [0 -5+ [ ea(Qe 0 de). (2.17)
0
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where the integrands are

2D1 — €9
3 )

2¢9 — Dy

TR <Z53=a2fs{—(D1+é2)+%\/D%+é§}. (2.18)

Moreover, under the solvability condition

o1 = a’f; po = a’ f;

1\2 1\ 2
D= a2 f2D? (2&2 - g) {af&; + (a? +63)% — a?f2 (2&2 - 5) } >0 (2.19)

(where the discriminant D becomes zero for 6o = 1/6), from the algebraic equation (2.14) we
deduce two possible expressions for £o, namely
D16169(a® + 63) £ VD

(€2)x = 212 (267 - %)2 PO (2.20)

Proof. Using the notation (2.18) we can rewrite (2.11) and (2.13) in a unified way as

%((}n_%) :¢n+¢3<5n—%>, n=1,2 (2.21)

The multiplication of (2.21) by the factor exp(— f(f ¢3(T) dr) yields the equivalent equation

d{(&n() 1)6_5%(7-)6[7} 5 e |20

dt 3

Thus, formulas (2.16) and (2.17) can be obtained by simple integration over the interval [0, ¢]
and taking into account the initial values given in (2.15).

Considering the aforementioned &1 and &9, from (2.14) we deduce a quadratic equation for
the unknown €5 as follows:

1\2
213 (202 - 5) " — (a*+63)°] & —2D1013a(a® + 32

1\2
+D? [a2f§ (2&2 - §> . &%&3} =0, (2.22)

whose discriminant D is given in (2.19), and consequently we have two possible solutions (£2)+
as in (2.20). Note that (2.19) ensures that D is non-negative independently of the sign of D;.
The proof is completed. ]

For a physically consistent model relevant for cohesionless granular materials, only negative
normal stresses are admissible. Therefore, tro < 0, and formula (2.10) leads to the restriction
Gn = op/tra >0 for n = 1,2, 3.

3 Numerical simulations

Based on Theorem 2.1, we analyze the existence of numerical solutions for two systems with
unknowns &1, 62, and &9 and accounting for the plain strain biaxial model in the form of Cauchy
problem (2.11), (2.13)—(2.15). Note that the normalized stresses &1,62 € (0,1) as unknown
variables in the linear equations (2.11), (2.13) are numerically advantageous over the stresses
01,03 in the nonlinear equations (2.6), (2.8), which are unbounded in general. After finding the
solution, we can determine the quantities 63 and tro in (2.9) and (2.12) which are implicitly
given by

o3

~

(3.1)
02

6’3:1—(31—5’2, tro =
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To make our presentation of the numerical scheme more precise, we distinguish the two
systems comprehending equations (2.11), (2.13), and (2.20) taking into account the discriminant
as in (2.19), which are gathered as follows:

142 2
D= a2f2D? (2&2 - g) {&%&3 + (a2 +62)% — a2 f2 (2&2 - 7) }

D16169(a® + 63) — VD (VD)

a2f3(262 — §)° — (a2 +63)"
doy 2 2 V5 5o 1 2 4 g2
T fs{a Dy —a”(D1 +€2)61 +afd(01 - g) \/ﬁ}’
do . R . 1 .
ditQ = fs{a2€2 — a2(D1 + 82)02 + afd<02 - §> \/m}7

€9 =

and
1\2 1\ 2
D = a2f2D? (2&2 - §) {&%&3 + (a2 +62)% — a2 f2 (25—2 - §) }
D16162(a® + 63) + VD
ihidgle TRIVD (+VD)

€2 = R 112 o
a?f3(262 = 3)" — (a* +63)
déry 5 2 R o1 2, 22
== fs{a Dy — a*(Dy + €2)61 +afd(01 - g) Dy +52}’
dé 1
% _ fs{azéz —a2(D1 +52)&2+afd(6'2 — §>\/m}

In both cases we consider the initial conditions in (2.15) with the constant parameters yet to be
prescribed.

The local solutions to (—+/D) and (++/D) might be ensured for ¢ € [0, %] with small ¢y > 0.
However, our interest concerns global solutions for arbitrary ¢ > 0, and, if a global solution to
either (—v/D) or (+v/D) exists, in its asymptotic behavior for growing t.

To measure an error of numerical schemes applied, we suggest to estimate the residual of the
algebraic equation (2.7):

0

9. 01D1—|—0’8€2 o5 20’8 1 .
Res := fstra{a €9 + (T)E + afq (E — §> D? + 6%} (3.2)

From our numerical tests we can report the following features. Refining the uniform time mesh,
numerical iterations may diverge or leave a region of the physical consistency, the residual error
may remain large or converge very slow, thus theoretical solution be numerically unattainable.
Typically we observe only one numerically reasonable and physically consistent solution.

3.1 Biaxial extension test
For a first simulation test, we prescribe the initial stresses and the constant strain rate £; to be
o) =09 =09=-100, and D; =1, (3.3)

which implies an isotropic state in a domain of parameters satisfying the feasibility conditions.
In view of (2.5) and taking into account the sign convention of rational mechanics, the choice
Dy = 1 describes a state of vertical extension with a constant strain rate 1. The material
parameters for the hypoplastic equations (2.2)—(2.4) are taken from [18]:

a=033, fi=1, fs=—550.

These data satisfy the solvability condition (2.19) at ¢ = 0 and, by continuity, the condition also
holds true, at least, in an interval [0, ty], with some ¢y > 0.
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Since the constitutive equations are rate independent, we opted for the representation of
numerical results with respect to the vertical strain rather than the time evolution. The numer-
ical result for solution (o1 (t),e2(t), 03(t)) of (++/D) under data set (3.3) and a constant lateral
stress o2 obtained with a MAPLE code is depicted versus the vertical strain e1(t) = Dit from

(2.5) for ¢t € (0,0.04) in the four plots of Figure 1.
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Figure 1: The simulation test of biaxial extension under data set (3.3).

In the upper left and right plots of Figure 1 the first (vertical) and the third (horizontal)
stress components are depicted. We observe that the evolution is physically consistent: o7 < 0
and o3 < 0 stress components remain negative during extension and tend from below towards
asymptotic values which are related to the parameter a for the stress limit state. In the lower
left plot of Figure 1, the horizontal strain component e5(t) is calculated from its rate £5(¢) and
the initial value £2(0) = 0. We remark that the strain €2 < 0 in this case, that is, when extension
takes place. Evolution of the discriminant D is presented in the lower right plot of Figure 1. We
can observe that the discriminant is strictly positive and tends towards an asymptotic value.

To check if the solutions converge or diverge by the time discretization, the system of dif-
ferential algebraic equation is solved in MATLAB using the standard solver RK4. In Figure 2
we show in the log-log scale the absolute value of the residual for the numerical solution of the
system (+v/D) when decreasing the time mesh size as {107°,107%,1073,1072}. For this we
calculate the average of |[Res| in (3.2) over time for the current states under equdistant meshing
by 101, 1001, 10001, 100001 time points, respectively. In Figure 2 a high rate of convergence
of the solution (+\/ﬁ) when refining the mesh is clearly observed. The evolution of the system
(—v/D) is not presented here, since its residual is large of order 10* and converges very slowly
such that the limit (if exists) is numerically unattainable.
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Figure 2: Log-log plot of the residual for (++/D) versus time step size.

3.2 Biaxial compression test

Now let us consider the initial values as defined above but changing the sign of the strain rate,
that is,

9=069=09=-100, and D;=—1, (3.4)

which describes a state of vertical compression with a constant strain rate —1.

In this test, the standard numerical schemes are not well behaved. Therefore, from the two
possible solutions €2 we select the one which minimizes the value of |[Res| in (3.2). The general
idea of the such selection procedure is commonly used in many numerical methods in which the
solution is based on the minimum of a defined residual. Indeed, if we look at the evolution of the
residual Res calculated from (++/D) and (—+v/D) as drawn in the left and right plots of Figure 3,
respectively, we observe a point approximately €; = —0.01324, where the zero residual switches

from (+v/D) to (—vD).

e
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Figure 3: The residual Res in (3.2) for (+v/D) and (—v/D).

The corresponding numerical solution is depicted versus the vertical strain €1 = Djt for
t € (0,0.08) in Figure 4. We can see in the upper left and right plots that o1 < 0 and o3 < 0.
Under the axial compression, the amount of both the vertical stress and the horizontal stress
increases, which is physically consistent. Moreover, the stress components show an asymptotical
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Figure 4: The simulation test of biaxial compression under data set (3.4).

behaviour with continued vertical compression. Note that in the lower left plot €2 > 0 during
the whole evolution. In contrast to the extension test, in the lower right plot the discriminant
D decreases at the beginning of vertical compression, becomes zero at the vertical strain of
approximately e; = —0.01324, and afterwards it slightly increases and reaches an almost constant
value. Exactly this state is relevant to switch for the solution of €5 from (4++v/D) to (—v/D).

4 Conclusion

We have studied well-posedness of the hypoplastic constitutive equations carried out in a plane
strain biaxial test. Under mixed stress-strain control, we construct two systems of differential
algebraic equations, corresponding to the strain rate obtained by solving a quadratic equation.
In numerical simulations we find a single feasible solution, provided that the data are chosen in a
domain of parameters satisfying the proposed solvability conditions. More detailed investigations
are still under way and the results are the topic of an future publication.
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Abstract

This article is a continuation of our previous work under the title “A Study on the exact
solutions of the Ramani equation by using Lie symmetry analysis”. We studied about the
Lie point symmetries, associated similarity reductions and the Painleve analyis of certain
symmetry-reduced equations. Furthemore, we computed the travelling wave solutions using
an improved (G’/G)— expansion method. This paper focus on the study of the classification
of all group-invariant solutions. We therefore derive the one-dimensional optimal system
of subalgebras of the Ramani equation using the method outlined in [4] and [3]. The algo-
rithm requires the computation of the commutator table, adjoint representation table, adjoint
transformation matrix and calculation of invariants. Finally, we derive the mutually inequiv-
alent one-dimensional subalgebras and present new reductions and solutions with respect to
the optimal system. Also, we study here the classification of the admitted four-dimensional
Lie algebra.

Keywords: Lie symmetries, optimal system, similarity-reductions, invariant solutions.

1 Introduction

The Lie point symmetries, associated similarity reductions and the Painleve analyis of certain
symmetry-reduced equations of the sixth-order nonlinear Ramani equation

Ugzrrzr T+ 15(umua:xmm + Uam:urmm) + 45ugzguxx - 5(ummmt + 3ug Uy + 3utuxw) — duy = 0. (11)
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were studied by the authors in [1]. The travelling-wave solutions were also computed using an
improved (G'/G)— expansion method. In this paper we focus on the study of the classification
of all group-invariant solutions of (1.1). Because there are an infinite number of subalgebras
of a given dimension, a classification is achieved by constructing the optimal system of subal-
gebras (here one-dimensional). We employ the method outlined in [4] and [3]. The algorithm
requires the computation of the commutator table, adjoint representation table, adjoint trans-
formation matrix and calculation of invariants. Finally, we derive the mutually inequivalent
one-dimensional subalgebras and present new reductions and solutions with respect to the opti-
mal system. Also, we present the classification of the admitted four-dimensional Lie algebra. It
is to be noted that in [2] the authors have computed the optimal system of the Ramani equation.
However each member in their system can be seen to be equivalent to a member in the optimal
system of one-dimensional subalgebras derived in this study.

2 Construction of the optimal system

According to the authors’ findings in [1], the four-dimensional Lie algebra £* admitted by (1.1)
is spanned by
0
=5
0
Oz (2.1)

0
X3 = —
3 auv
0 xd uad
Xy=t2 429 B9
YT T30 30a
The commutator Table 1 is obtained by using the Lie bracket [X;, X;] = X;X; — X;X;.

X1

Xo

Table 1: Commutator table
(X, X5 Xa Xo X3 X4

X 0 0o 0 X
Xo 0 o o0 3
X 0 0o o0 -3
X, -Xxp -3 %0

11
This admitted Lie algebra £ is the A, 5'° algebra in the Patera et al. classification.
Now any element of £* can be written as

X =a1Xq1 +asXo+ a3 X3+ agXy,a; € R. (2.2)

As there is an infinite number of one-dimensional subalgebras for various values of a;, it
is important to identify all the equivalent subalgebras (here one-dimensional) in one class and
choose a representative for each class. This results in the optimal system constutuing of the
representative from each class which are mutually inequivalent.

Two subalgebras £; and L; of £* are quivalent under the adjoint representation if
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where (1.1) is invariant under the Lie group of point transformations G. The adjoint represen-
atation of the underlying group G given in Table 2 is constructed using the Lie series

Ad(eX)(X,) = X — e[ X5, X,] + %62[)(2-, X0, X)) + . (2.3)

Table 2: Adjoint representation table
Ad X, Xo X3 Xy
X1 Xi Xs X3 X, —€eXy
Xo X1 X X3  Xy—e32
X5 X1 X Xy Xy+el

Xy eX; €§X2 €_§X3 X4

2.1 Construction of adjoint transformation matrix A

Now we calculate the general adjoint transformation matrix A. It is the product of the ma-
trices Aj, Ay, A3, Ay (taken in any order) which represents the seperate adjoint actions of
X1, X9, X3, and X4 to X respectively. The adjoint action of Xy to X is given by

Ad(eelxl)(X) = (a1 — a461)X1 + a9 Xo + ag X3 + ag Xy

X1
_ X
= [(a1 — as€1), a2, az, a4] X
Xy
1 0 0 O X1
ananasa | 010 0] X
- 1, 25 35 4 0 O 1 0 X3
—€ 0 0 1 X4
= [a1, a2, az, as) A1[ X1, Xo, X3, X4]T. (2.4)

In a similar manner, we calculate the matrices As, A3 and A4, which are given by

1 0 00 1000
0 1 0 0 01 0 0
Ad=100 10l0 M=o 0 1 ol
0 -2 01 00 % 1
e 0 O
0 e3 0 0
A: €
YT o 0 e % o
0o 0 0 1

Therefore the general adjoint transformation matrix A, which is the product of the matrices of
the separate adjoint actions Ay, Ao, Az, A4 is given by

ect 0 0 0
0 es 0 0
A=1 9 0 3 0 (2.5)
€4 —f4
_61664 —e2e 3 e€ze 3 1

3 3
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The adjoint transformation equation for (1.1) is,
(a1, G2, a3, a4) = (a1, a2, a3, a4)A

where A is the the general adjoint transformation matrix A. This results in a system of equations:

( dl = a1€64 — a4qe€4

€4

€q €2e'3
a2 = a2e3 — a4 3
., (2.6)
- —€4 €3e 3

If the above system has a solution, then X is equivalent to X = a1 X1 + aoXo + a3 X3 + a4 X4

2.2 Calculation of the invariants

A real function ¢ on the Lie algebra L is called an invariant [4] if
?(Adg(v)) = ¢(v),VYv € L and Vg € G.

Finding such an invariant, as Olver [4] stated, is essential because it restricts the amount of
simplification that may be expected for X. Now the adjoint action of w = """ | b;X; to v =
> j—1a;X; is given by

62

j[w, [w,v]] + ... 27)

= (a1v1 + agve + ... + apvy) — €(O1v1 + Ogv + ... + Opuy,) + 0(62).

Ad(e™)(v) = v — €lw,v] +

To determine the invariant ¢, expanding the RHS of (2.7), we get

¢(a1 —€O1,a0 — €09, ...a, — €O, + 0(62))

B D¢ Do 5 (2.8)
= ¢(a, az,...,an )—6(@1(9@1 +...4+6, aan)+0(€ )
and we require,
0¢ 8¢

for any b;. Extracting the coefficients of all b;, N(< n) linear differential equations of ¢ are
obtained. Now (2.9) can also be written as

Zc,]ajgd’ =0,i=1,2,34 (2.10)
7=1

where [X;, Xj] = ¢f ;X For i = 1, the L.H.S. of (2.10) is given by,

4
$ 99 96 9¢ 9¢ 99
j:161a . 0171(1 8@ +012 28 +013 3a +c 14 48ak

0 20

: 2.11
tag =0 (2.11)
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Therefore we have a system of PDEs,

oo

— =0
Q4 0&1 3
as 09 _
3 6@2
(2.12)
_aa 09
3 (9(13 N
8¢ as 8¢ as 8¢
- — =+ —=—=0.
80,1 3 8&2 3 8&3
Solving the above equations, we get the invariant function
#(a1, az, a3, a4) = F(as). (2.13)
We discuss two cases a4 # 0 and a4 = 0. Next, we consider an element of £ given by
X =a1 X1 +asXo+ a3X3+ ag Xy
and simplify as many as coefficients by the application of adjoint maps.
Case 1. a4 # 0. Assume a4 = 1. Consider
X = Ad(eE4X4)Ad(ee?’XS)Ad(eeQXQ)Ad(e“XI)X
= Ad(664X4)Ad(€63X3)Ad(€€2X2>(Ad(€€1X1)(a1X1 + a9 Xo + ag X3 + X4))
= Ad(ee“X‘*)Ad(eE3X3)Ad(e€2X2) ((a1 — €1) X1 + a2 Xo + a3 X3 + Xy)
X = ((a1 — 61)X1 + (az — %)XQ + (a3 + %)Xg + X4) (2.14)
We choose a1 = 0,a3 = 0,a3 = 0 and ¢4 = 0. So the first representative element is Xj.
Case 2. a4 = 0,a3 # 0. Let a3 = 1 Then,
X =a1X1+ a2 X2+ X3
X = Ad(e“*4) Ad(e?) Ad(eX?) Ad(e“X1) X
= a1 Xy + a2€%4X2 + €_T€4X3. (2.15)
With ¢4 = 0, we have the next representative element,
a1X1 + az Xo + X3.
Case 3. a4 = 0,a3 = 0,as # 0. Let as = 1 Then,
X =1 X1+ X
X = Ad(e“*) Ad(e%3) Ad(e2X?) Ad(e“ ) X
= a1e“X; + €3 X, (2.16)

With €4 = 0, we have the next representative element,
a1 X1 + Xo.

Case 4. a4 = 0,a3 = 0,a2 = 0,a1 # 0. Let a;y = 1 Then we have the next representative
element,

X;.

Thus the one-dimensional optimal system of subalgebras is given by,

X4, a1 X1 + aoXo + X3,a1 X1 + X9, X.
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3 Similarity-reductions

The similarity variable and the corresponding solution form with respect to each symmetry in
the optimal system are presented below.

Symmetry Similarity Variable | Similarity Solution
Xy v = tié u(x,t) = %
aXi+bXs+ X3 vzx—gt u(z,t) =v(y) +t
cX1+ Xo,,c#£0 'y::):—kt,k::% u(z,t) = v(y)
X, y=z u(z,t) = v(7)

It is to be noted that the reductions using the symmetries X4, cX1+ X9, X7 and the corresponding
solutions has been given by the authors in [1]. So we discuss only the following case:
Reduction using a X7 + X2 + X3:

a(av" + 5(3av’ + b)v"") 4 5(3a*0" + 9a%v'* + 6abv’ — b — 3a)” =0 (3.1)
For a # 0 and b = 0, we get the following reduction using aX; + Xs:

a(@™" + 150"") + 15(av” + 3av’> — )" = 0, (3:2)

t
where u(x,t) = v(z) + —.
a

Equations (3.1) and (3.2) have two symmetries namely % and %. Using these symmetries,
the subsequent reduction leads to a nonlinear fourth-order ODE which has no point symmetries.
However equation (3.1) and (3.2) is analogous to the symmetry-reduced equation obtained
using ¢X; + X5 in which the solutions is analysed in [1] using improved (%)—expansion method.
For b # 0 and a = 0, we get the following reduction using bXs + X3s:

V" =0, (3.3)

where u(x,t) = v(t) + %

4 Conclusion

We have derived the one-dimensional optimal system of subalgebras of the Ramani equation. It
is seen that the symmetries in the optimal system derived by the authors in [2] to be equivalent
to one of the symmetry in the system derived in this paper. Thus all details corresponding to the
symmetry-reductions with respect to each member of the optimal system and possible solution
have been presented. This includes some new reductions and also explicit invariant solution in
one of the cases which was not reported in [1].
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Abstract

This work considers the linear stability problem for spherically symmetrical states of
dynamic equilibrium of a boundless collisionless self-gravitating Vlasov-Poisson gas with
respect to perturbations of the same symmetry by the direct Lyapunov method. Using
two changes of independent variables, the transition from kinetic equations to two infinite
systems of gas-dynamic equations of the “vortex shallow water” type in the Boussinesq
approximation was carried out, and absolute linear instability for the studied stationary
solutions in the gas-dynamic description was proved. With the help of the first version for
change of independent variables, the formal nature of well-known Antonov criterion for linear
stability of dynamic equilibrium states of self-gravitating stellar systems was discovered, so
that this criterion is valid only with regard to some incomplete unclosed subclass of small
perturbations. The same fundamental differential inequalities for the Lyapunov functionals
were deduced in each case of independent variables replacement. Also, along with them, the
constructive sufficient conditions for linear practical instability of the considered states of
dynamic equilibrium with respect to spherically symmetrical perturbations were obtained.
Eventually, for both changes of independent variables, the a priori exponential estimates
from below were found, and initial data was described for the studied small perturbations
increasing in time. To confirm the results obtained, for the second version of independent
variables replacement, analytical examples of the considered dynamic equilibrium states and
small spherically symmetrical perturbations superimposed on them, which grow in time
according to the found estimates, were constructed.

Keywords: Vlasov-Poisson equations, spherical symmetry, stationary solutions, small pertur-
bations, direct Lyapunov method, Antonov criterion, hydrodynamic substitution, gas-dynamic
equations, Lyapunov functional, differential inequality, a priori estimate, instability, analytical
example.
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1 Introduction

The Vlasov equation is a differential equation describing the time evolution of the distribution
function of a plasma composed of charged particles with long-range interactions such as Coulomb
ones. A. Vlasov first proposed this equation to describe the plasma in 1938 [1] and later discussed
it in detail in his monograph [2].

The Vlasov equation has many connections with other equations. It is an important type
of dynamical equations which can be used to describe physical phenomena, such as the motion
of nebulae and the evolution of plasma. Because this equation has a very important position
in dynamics, it not only attracted the attention of many physicists, but also prompted a large
number of mathematicians to engage in research in this area.

The sufficient stability conditions for exact stationary solutions to the kinetic Vlasov-Poisson
equations have already been found previously, as indicated in the following publications [3-7].
As far as we are aware, these conditions have not been reversed until now (neither for small
perturbations, nor, in particular, for finite ones) [4]. A new transition from the kinetic Vlasov-
Poisson equations to the gas-dynamic equations is found in [8]. For the last equations, there are
methods to reverse sufficient stability conditions (at least, in the linear approximation) [9]. By
utilizing the direct Lyapunov method in the present paper, we demonstrate that the spherically
symmetrical states of dynamic equilibrium of the boundless collisionless self-gravitating Vlasov-
Poisson gas are absolutely unstable with regard to small perturbations of the same symmetry [9].

V. Antonov conducted in-depth study on self-gravitating systems. In [6], he studied the
stellar system with an isotropic velocity distribution and Emden’s polytropic density by applying
a criterion previously derived by him in [5]. He assumed too that the velocity diagram is
spherically symmetrical at any distance from the center. As a result, V. Antonov proved that
the stellar system, in which the phase density is a decreasing function of the energy integral, is
stable.

Unexpectedly, Antonov’s conclusion [6] runs counter to the basic findings in our study on
instability. The explanation for this is that his conclusion is conditional and valid for some
incomplete unclosed subclass of small spherically symmetrical perturbations. More consideration
will also be given to Antonov’s article [5].

2 The kinetic Vlasov-Poisson equations

In the spherically symmetrical space, the self-gravitating Vlasov-Poisson gas is described by
kinetic equations shown below [10, 11]

of , of dp0f _

ot " or  orow

L0 (209 _ 402 /°° 2 gy —
29 <7“ 87‘) = 167 (0 f(r,v,t)v"dv —ng (2.1)

flr,v,t) = fo(r,v)

where f = f(r,v,t) > 0 is the distribution function of gas particles (for simplicity of being used,
the mass of particles is set equal to unity); ¢t € [0, 00) denotes time; r,v € [0, 00) are coordinates
and velocities of gas particles respectively; ¢ = (7, t) denotes the potential of a self-consistent
gravitating field; ny = const > 0 is the gas density in some spherically symmetrical static state
of global thermodynamic equilibrium; fo(r,v) denotes the initial data for distribution function
f- We suppose that f — 0 when v — oo, and the functions f,p — 0 or are periodic when
r — 0.
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The following integrals are preserved on the exact evolutionary solutions to system (2.1)

o0 00 2
E = 8xr? fotr? drdv — 1 ra—(p dr = const 2.2
2 or
0 0

C= 167r2/ (f)v*r? drdv = const.
0

Here, E denotes the functional of full energy, C' is the integral of motion, ® = ®(f) denotes an
arbitrary function of its argument.
It is assumed that kinetic system (2.1) has the exact stationary solutions

f= 7)), ¢ =" = const (2.3)

which satisfy the following stationary equation
> L0 2
/0 [ (v)v*dv = ny. (2.4)

Solutions (2.3), (2.4) correspond to some spherically symmetrical dynamic state of local ther-
modynamic equilibria.

These exact stationary solutions will be investigated for stability with respect to small spheri-
cally symmetrical perturbations. For such purpose, system (2.1) is linearized near solutions (2.3),
(2.4) and has the form

aof’ of  o¢df° 0

WH’ar or dv

19 (500" _ 2 [ 4 2
25, <7‘ 87“) = 167 /0 f(ryv,t)v° dv (2.5)

f'(r,v,0) = fo(r,v)
where, according to the linearization procedure, the sought functions are represented in the form
flr,u,t) = fo(v) + f'(r,v,t) and o(r,t) = @ + @'(r,t); f', ¢’ denote the small perturbations;
f4(r,v) is the initial data for perturbed distribution function f’.
Let I = E + C (see (2.2)). The first variation of functional I is calculated as

00 2 0
61 = 167 // {U e + d (fo) S fv*r? drdv.
o L2 T

Here, § f denotes the first variation of distribution function f. The condition is written out when
the integral 01 is equal to zero:

v? + 0 dd
_ = (fO)
2 df
The second variation of functional I is calculated as
© 2§ 1 [/ 36p\>
27 — g2 / / 0 2,22 _ = / 2.
) 8 v (f2) (/) v*r* drdv 2/, " dr (2.6)

where d¢ is the first variation for potential ¢ of self-consistent gravitating field.
If the first variations df and d¢ are replaced by small perturbations f’ and ¢’, then second
variation 621 (2.6) of the integral I will turn into a linear analogue Ej of the full energy functional

E
o 129 1 [ 8(,0,2
Fy — 872 0\ £12,2, 2 _/
1 87r//0 df2(f)fvrdrdv 2/, rw dr
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which will be preserved on the evolutionary solutions to system (2.5). It can be seen directly
that the inequality
e,
W (f ) <0

or, equivalently,
>0 (2.7)

is the sufficient condition for linear stability of exact stationary solutions (2.3), (2.4) to kinetic
system (2.1) with regard to spherically symmetrical perturbations f/, ¢' (2.5).

However, any function f° is decreasing in accordance with the boundary conditions for system
(2.1). So, inequality (2.7) cannot hold in principle. Hence, there is no stationary distribution
functions f9 (2.3), (2.4) which satisfy sufficient condition (2.7).

This means that the integral F; can be non-negative for decreasing functions f° if and only if
the first term of functional E; is not less than its second term. In [6], V. Antonov obtained such
condition for small spherically symmetrical perturbations in the form of normal modes — the
well-known Antonov criterion [5]. However, for linear partial differential equations with variable
coefficients, normal modes do not represent a complete closed system of functions. Thus, the
Antonov criterion [5,6] for linear stability is formal: it is valid just for some incomplete unclosed
subclass of small spherically symmetrical perturbations.

According to the Antonov criterion’s conditional nature, we can provide a hypothesis about
the absolute instability for exact stationary solutions (2.3), (2.4) to kinetic system (2.1) with
respect to small spherically symmetrical perturbations f’, ¢’ (2.5).

To verify this hypothesis, it is convenient to perform two non-degenerate changes of indepen-
dent variables — the so-called hydrodynamic substitutions [8,11]. So, we make two transitions
from the Eulerian independent variables r,v,t to the mixed Eulerian-Lagrangian independent
variables r, v, t, where, according to the definition of Lagrangian coordinates, dv/dt = 0. Specif-

ically,
2 9 8“ -1
v=u(r,v,t), vrof(r,v,t) = p1(r,v,t) %(r, v, t) (2.8)
and
ou -1
U:U(T’,I/,t), f(T,U,t):pg(T,V,t) 5(7’,1/,0 . (29)

Hence, kinetic equations (2.1) are transformed, and we can write two systems of the gas-
dynamic type equations for vortex shallow water in the Boussinesq approximation

ou du _ Op  Op1  O(up1) _
at e =" ot

O [ 200\ _ o af [T 2
o (7" 8r) = 167 (/0 pi(r,v,t)dv — rong (2.10)

’U(T, v, 0) = UO(Tv V)a P1 (T, v, 0) = plO(ra V)

and

o YT o ot ar

O (2090 _ .o 20 /OO 2 5
o (7“ 87") = 167°r ; pa(r, v, t)u” dv — ng (2.11)

ou du  Op  Op n 0 (up2) _0
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u(r,v,0) = ug(r,v), p(r,v,0) = pao(r,v).

Here, u, p1, and po denote the velocity and two density fields of gas particles respectively with
the initial data ug, p19, and psg. We suppose that the functions u, p1, and ps approach zero as
v — oo and, together with the function ¢, are periodic on r or approach zero as r — oo.

At the exact evolutionary solutions to gas-dynamic system (2.10) for the first hydrodynamic
substitution (2.8), the following functionals are preserved

00 1 [ /0 2
Ey = 8n° // pru? dvdr — 2/ ((,;f) r2 dr = const (2.12)
0 0

o0 ou ou\ "' Ok Omy
= 1 2 (I) —_— = N = —_— L _—
4 67 //0 1(/{1)61/ dvdr = const; k1 = p1 <81/> 5 +u 5 0

where Ejs is the integral of full energy, C; denotes the functional of motion, ®; = ®1(k1) is an
arbitrary function of its argument, and k1 denotes the reverse vorticity.

The last relation for function k1 from (2.12) guarantees the mutual uniqueness for replace-
ment (2.8) of independent variables. Indeed, if du/dv # 0 at t = 0, then, in accordance with
the equation for ; in (2.12), it will remain nonzero at all ¢ > 0.

It is assumed that system (2.10) for hydrodynamic substitution (2.8) has the exact stationary
solutions

u=u(r,v), p1 = pY(r.v), o = "(r) (2.13)
which satisfy the following stationary equations

ou’ de® 0
07 = —-— — 0,,0 =
“or dr’ or (1) =0 (2.14)

0 00
dir <r20§4> = 1672 </0 ,0(1)(7‘, v)dv — r2ng> .

It is supposed also that gas-dynamic system (2.11) for the second hydrodynamic substitution
(2.9) has such exact stationary solutions:

u=u’(v), po = pPS(v), o = @ = const. (2.15)

Here, the functions u° and pj satisfy the following stationary equation

/ Py () u? dv = n,,. (2.16)
0

Solutions (2.13), (2.14) and (2.15), (2.16) are equivalent to exact stationary solutions (2.3), (2.4)
to kinetic system (2.1).
Next, these exact stationary solutions will be studied for linear stability with regard to
spherically symmetrical perturbations.
To achieve such purpose, system (2.10) for hydrodynamic substitution (2.8) is linearized near
exact stationary solutions (2.13), (2.14) and is written as
o' ou’  gou By

ot Ve T e T T ar

{l 0,/ 0 7 2% ' 2/ /
E + E (plu + u pl) == 0, E T == 67( pl dl/ ( )
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u'(r, v, 0) = uf)(r, V)a pll(ra v, 0) = p,IO(ra V)'
In addition, gas-dynamic system (2.11) for hydrodynamic substitution (2.9) is linearized in the
vicinity of exact stationary solutions (2.15), (2.16) and is written as

Ou' | o0u' _ 0% Oph  GOu’ 00p)

2 T e T e o ey T, 70
0 op’ o
or <T28r> - 16ﬁ2r2/0 u® (phu® + 2u/ p§) dv (2.18)

ul(r7 v, 0) = U’E)(Ta V)7 IOIQ(T> v, O) = ,0/20(7“, V)
where v = u/(r,v,t), pj = pi(r,v,t), and ph, = ph(r,v,t) are the small spherically symmetrical
perturbations; ug(r, v), pio(r,v), and phy(r,v) denote the initial data for perturbed velocity v/,
two density p} and pf fields of gas particles respectively.
Let I} = E2+C (see (2.12)). The first variation 017 of integral I is calculated; the condition

is written out
u02 dq)l

- 0 _ 0
2 +Q0 o dlil (El)

under which the functional 617 is equal to zero (x is the stationary reverse vorticity). The
second variation of integral I is calculated as

21, =82 [ [20%0usps + (6w + L2
1 =87 u’dudpy + py (du)” +
0

2
dk{

1 [/ 0 2

Here, du, dp1, and dk1 denote the first variations of velocity, density, and reverse vorticity fields
of gas particles respectively.

If the first variations du, dp1, dk1 and dp are replaced by small spherically symmetrical
perturbations u’, p}, x} and ¢, then second variation 62I; (2.19) of functional I; will turn into
a linear analogue E3 of full energy integral Eo (2.12)

oo A2P ou° 1 [ o0 2
Fs5 = 872 //0 [2u0u’p’1 + pu’? + d,€21 (m?)n'falf/] dvdr — 2/0 <T8i> dr  (2.20)
1

0
(/{(1))(5/41)280% dvdr—

which will be preserved on the evolutionary solutions to linearized system (2.17) for hydrody-
namic substitution (2.8).

Unfortunately, according to the Sylvester criterion [12], there is no condition for exact sta-
tionary solutions (2.13), (2.14) to gas-dynamic system (2.10) so that the functional E3 is not
positive or negative with respect to small spherically symmetrical perturbations «’, p}, and ¢’
(2.17). Therefore, the Antonov criterion [5,6] for linear stability is formal: it holds only for some
incomplete unclosed subclass of these small perturbations.

3 A priori exponential lower estimates

We will prove the absolute instability for exact stationary solutions (2.13), (2.14) and (2.15),
(2.16) with regard to such subclasses of the corresponding small spherically symmetrical pertur-
bations (2.17) and (2.18), which are determined by the relations

06y, ou0 o0
at—u—i—f U

- Nl
or or (3.1)



82 Yu. Gubarev and S. Sun

and

85 ! 0 85
YT (3.2)
where £ = £(r,v,t) is the field of Lagrangian displacements [13].
The linearized systems of gas-dynamic equations (2.17) and (2.18) can be rewritten in terms
of the fields of Lagrangian displacements £ (3.1) and (3.2) as follows

o%¢ + 2u° 0% + ! 0 <u08§> _ed <u08uo> = —a—(p/

o2 orot or or or or or
R N (L 2/005 0
=g (&pY), o\ ) = 167 o (€pY) dv (3.3)
_ 3 _ (%
E(ryv,0) = &o(r,v), E(T’ v,0) = <0t)0 (r,v)
and o 2 0% e
W0 IE -
o T e T e =
96 0 ([ ,0¢ > 98 | 09¢
L= Y 209\ _ 1n 22 os .0
P2 ="P2ap’ 5 (7’ 87‘) 167r /0 u®p <2 5 +u 7 dv (3.4)
_ 23 23
E(r,v,0) = &o(r,v), 9t —(r,v,0) = <8t>0 (r,v).
For small spherically symmetrical perturbations (3.1), (3.3) with the asymptotics
/ [(uoﬂ(l)ua) (uomoulz) } dr — 0 (3.5)
0 v—00 v—0

that imposes upper limit on allowable values of the kinetic energy for individual gas particles,
linear analog E3 (2.20) of full energy integral Fy (2.12) takes the form

drl ou? o€ 2 1 Oy
B Lt _ 0 _ 2
82 // < 5 +u ('37“) dvdr 2/0 < 37“> dr. (3.6)

It follows that the inequality

0 dr]
u— >0 (3.7)
is the condition of definiteness in sign for functional FE3 (3.6) with respect to small spherically
symmetrical perturbations (3.1), (3.3), and (3.5). This inequality is equivalent to condition (2.7).
So, analogously, inequality (3.7) does not hold in principle: the functions x{ are decreasing in
accordance with the boundary conditions for system of gas-dynamic type equations (2.10) in
vortex shallow water and the Boussinesq approximations. Therefore, there is no stationary
reverse vorticities x{ satisfying condition (3.7).

This means again that the integral 3 can be non-negative for decreasing functions x{ only
due to the Antonov criterion [5,6] when the first positive term of functional E3 (3.6) is no less
than the second negative one. However, the Antonov criterion for linear stability is formal: it is

valid only for some incomplete unclosed subclass of small spherically symmetrical perturbations
(3.1), (3.3).
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Let us introduce the integrals M [8,9,11] — the Lyapunov functionals in our case:

= 1672 POdvdr; i =1, 2. (3.8)
I

The first and second derivatives of the integrals M with regard to time ¢ are calculated along
the corresponding evolutionary solutions to systems (3.1), (3.3) and (3.2), (3.4) (i =1, 2):

d>M 2 0%
— —32 2// dl/dT P =327 2// o [(61&) +£3752] dvdr. (3.9)

By the relations (3.1)-(3.4), (3.8), (3.9), the following differential inequalities for the functionals
M [9] hold:

2
ddi/[—Q)\%+2()\2+ai)M20; i=1,2. (3.10)
Here, A denotes a constant, a; and aso are the known positive constant values.

Notice that the relation (3.10) is deduced for system of equations (3.2), (3.4) when the
solutions £ and ¢ to this system are determined as & = g(¢)h(r,v) and ¢’ = g(t)po(r), where
g(t), h(r,v), and ¢o(r) denote some functions of their arguments. It is important that such
definition of the solutions ¢ and ¢’ to system of equations (3.2), (3.4) is not accompanied by a
loss of generality in any way.

If A > 0, then, according to the Chaplygin method [8,9, 11], the inequalities (3.10) supple-
mented by the countable set of conditions [9]

™
M|{———)>0n=0,1,2,...;1=1, 2
<2¢A2+2a¢> ! Z
dM ™
— A+ M
dt <2v)\2+204z> < ) <2\/)\2+2011)

= M(0) exp <m> (3.11)

™
M| ——e
<2\/ )\2 + 20@) 2\/ )\2 + 20@'

aM < A ) = @(0) ox ( Amn >
dt \2/N+120;)  dt TP\ Nt 2a
dM (67
il > il
M(0) >0, “(0) = 2 ()\ +3 ) M(0)
imply the a priori exponential lower estimates [9]
M(t) > Cosexp(At); i =1, 2. (3.12)

Here, Cy; are the known positive constants.

Since we have obtained lower estimates (3.12) without any restrictions on corresponding
exact stationary solutions (2.13), (2.14) and (2.15), (2.16) to systems (2.10) and (2.11), these
solutions are absolutely unstable with respect to small spherically symmetrical perturbations
(3.1), (3.3), (3.11) and (3.2), (3.4), (3.11) [8,9,11]. Then the Antonov criterion [5,6] really plays
the role of necessary and sufficient condition for linear stability of exact stationary solutions
(2.3), (2.4) to kinetic system (2.1) with regard to small spherically symmetrical perturbations
(2.17) and (2.18) from incomplete unclosed subclasses (3.1), (3.3), (3.11) and (3.2), (3.4), (3.11).

Note that the first two inequalities of (3.11) are the sufficient conditions for practical (at finite
time intervals) instability of exact stationary solutions (2.13), (2.14) and (2.15), (2.16) to gas-
dynamic systems (2.10) and (2.11) with respect to small spherically symmetrical perturbations
(3.1), (3.3), (3.11) and (3.2), (3.4), (3.11). The same inequalities play the role of criterion
for linear practical instability of exact stationary solutions (2.13), (2.14) and (2.15), (2.16) to
systems (2.10) and (2.11) with regard to small spherically symmetrical perturbations (3.1), (3.3),
(3.11) and (3.2), (3.4), (3.11) presented in the form of normal modes [8,9].
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4 Example for the gas-dynamic system (2.11)

For exact stationary solutions (2.15) that satisfy equation (2.16), according to the Euler-Poisson
integral [14], we can find

W) =v, pJ(v) = —Ze ™, @ = const. (4.1)

We need £ — oo when t — co0. So, let
£(r,v,t) = h(r,v)eP (B = const > 0), ¢'(t) = p1” (o1 = const) (4.2)

where we take the function g(t) (see comments after inequality (3.10)) as exp(/5t). Substituting
(4.1), (4.2) into system (3.4), we get

h(r,v) = <_45V + 1;> exp (—ﬁg - 1/2) .

Here, &(r, v, t) is redefined by continuity as follows

(5‘1&:0,1":0) ‘V:O = 0.

Thus, an analytical example of small spherically symmetrical perturbations (3.2), (3.4) in
the form of normal modes (4.2) that are superimposed on decreasing stationary density field
P9 (2.15), (2.16), (4.1), but, meanwhile, are growing with time is constructed. The example
describes a change in the distribution function due to the spread of gas particles from the vicinity
of reference point (the sphere center) to infinity, so that the value of distribution function remains
unchanged at the point of reference, decreases in the vicinity of reference point, and increases
at infinity. Also, this example is a counterexample to the Antonov criterion [5,6]. The reason is
that small spherically symmetrical perturbations (3.2), (3.4), (4.2) fall out of the applicability
scope for this criterion.

5 Conclusion

The results of this work are consistent with the classic Earnshaw instability theorem. This
theorem states that any equilibrium configuration of point electric charges is unstable if, besides
its own Coulomb forces of attraction and repulsion, no other forces act on them.

The field of application for the Earnshaw theorem is extended from electrostatics to kinetics,
that is, to the boundless collisionless self-gravitating Vlasov-Poisson gas of neutral particles.

Constructiveness is inherent in the sufficient conditions (see the first two inequalities of
(3.11)) for linear practical instability established in this work, which enables them to be used as
a testing and control mechanism for physical experiments and numerical calculations.

Since the differential inequality (3.10) is a very common relation, we expect it to be applied
to other mathematical models of liquids, gases, and plasma.

Finally, the algorithm for constructing of the growing over time Lyapunov functional will be
helpful in linear problems of both theoretical (at semi-infinite time intervals) and practical (at
finite time intervals) stability of either gas-dynamic or kinetic type.

Acknowledgments The authors are grateful to the China Scholarship Council (National con-
struction of high-level university public graduate project) for partial financial support of this
work.



On instability for spherically symmetrical equilibria of Vlasov-Poisson gas 85

References

[1] A.A. Vlasov, The vibrational properties of an electron gas, Phys. Usp., 10(6) (1968), 721-
733.

[2] A.A. Vlasov, Many-particle theory and its application to plasma, Gordon and Breach, New
York, 1961.

[3] V.L. Polyachenko and A.M. Fridman, FEquilibrium and stability of gravitating systems,
Nauka, Moscow, 1976 [in Russian].

[4] G. Rein, Collisionless kinetic equations from astrophysics — the Vlasov-Poisson system, ch.
Handbook of Differential Equations: Evolutionary Equations, pp. 383-476, Elsevier, Ams-
terdam, 2007.

[5] V.A. Antonov, Remarks on the problem of stability in stellar dynamics, Astron. Shkol. Dokl.
4(1) (2003), 25-32 [in Russian].

[6] V.A. Antonov, Solution of the problem of stability of a stellar system with Emden’s density
law and a spherical distribution of velocities, Proceedings of the 127th Symposium of the
International Astronomical Union, Princeton, May 27-31, 1986, pp. 531-548.

[7] V.A. Antonov, On the co-operative processes in gravitating systems, Astron. Shkol. Dokl.
4(1) (2003), 33-34 [in Russian].

[8] Yu.G. Gubarev, On instability of dynamic equilibrium states of Vlasov-Poisson plasma,
Appl. Math. Phys. 4(1) (2016), 1-8.

9] Yu.G. Gubarev, Lyapunov’s direct method. The stability of the state of rest and stationary
flows of liquids and gases, Palmarium Academic, Saarbriicken, 2012 [in Russian].

[10] Yu.G. Gubarev, Instability of a self-gravitating compressible medium, J. Appl. Mech. Techn.
Phys. 35(4) (1994), 546-555.

[11] Yu.G. Gubarev and S. Sun, On instability of three-dimensional dynamic equilibrium states
of self-gravitating Vlasov-Poisson gas, J. Phys.: Conf. Ser. 1730 (2021), 012069-1 — 012069-4.

[12] V.A. Yakubovich and V.M. Starzginskiy, Linear differential equations with periodical
coefficients and its applications, Nauka, Moscow, 1972 [in Russian].

[13] S. Chandrasekhar, Ellipsoidal figures of equilibrium, Yale Univ. Press, New Haven, 1969.

[14] V.A. Kudryavtsev and B.P. Demidovich, Short course of higher mathematics, Nauka,
Moscow, 1975 [in Russian].



	Introduction
	Preliminaries
	Main results
	Sumudu variational iteration method
	Presentation of SVI method
	Variable coefficients nonlinear FDEs with delay

	Economic models
	Price adjustment equations with Caputo-fractional derivative
	Price adjustment equations with Caputo-fractional derivative that involve delays


	Conclusion
	Introduction
	Biological models in epidemiology
	The SEIR model
	General case of the SEIR model
	Sub-case of the SEIR model

	The SIRV model
	General case of the SIRV model
	Sub-case of the SIRV model


	Conclusions
	Introduction
	Statement of problem and basic equations
	Criteria for inviscid instability
	Vibrationally excited gas without dissociation-recombination reaction
	``Frozen'' dissociation-recombination reaction with an accounting for vibrational excitation
	Dissociating gas without vibrational excitation

	Numerical calculations
	Conclusion
	Introduction
	The Studied Equations
	Construction of Conservative Finite-Difference Schemes
	Conclusion
	Introduction
	Iterative Splitting of a Scalar CODE
	Half-integer Splitting
	Conclusion
	Introduction
	Plan strain biaxial problem
	Numerical simulations
	Biaxial extension test
	Biaxial compression test

	Conclusion
	Introduction
	Construction of the optimal system
	Construction of adjoint transformation matrix A
	Calculation of the invariants

	Similarity-reductions
	Conclusion
	References
	Introduction
	The kinetic Vlasov-Poisson equations
	A priori exponential lower estimates
	Example for the gas-dynamic system (2.11)
	Conclusion

