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Abstract. We discuss an ordinary differential equation system proposed in [1] as a
mathematical model for shrinking and stretching motions of elastic materials. Also, a
numerical scheme due to the structure-preserving numerical method was constructed.
Our aim of this paper is to compare the numerical results for periodic solutions by several
methods in order to investigate their accuracy. We note that a proof for existence of
periodic solutions of the ODE system is given. Finally, we derive a partial differential
equation model from the ODE system and show numerical results for the PDE model.
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1 Introduction

In order to deal with the dynamics of an elastic material, we consider the following
system of nonlinear second ordinary differential equations with some nonlinear function
f:(—=1,00) = R (see Figure 1.1) as the follows:

d2X¢ X1 — X; X, — X;_
me——t = fe) =L e )2 on [0,7) fori = 1,2, ..., N,
dt? l; i1
where . . X X1
_k oy o i+1 — A4 — INx
f(81> - 2 <€l _'_ 2 2<1 + 61)2) 9 2 ZN* I

m is the mass of the material of each side concentrated at the vertex, ¢; is the strain
of each side, I; = | X;41 — X;| is the length of each side and Iy, is the natural length of
each side for i = 1,2,..., N, N € Z-g:={n € Z | n > 0} and T > 0. We note that
X1, X, ..., Xy are the unknown functions from [0, 7] to R? and denote the positions of
vertexes of the polygon at time ¢ (see Figure 1.2).

Figure 1.1: The stress function f Figure 1.2: Graph of X; in (OP)

By imposing the initial conditions, we get the following initial value problem (OP)
consisting of (1.1)-(1.3) with Xy = X, and Xy41 = X;. This problem is describing
shrinking and stretching motions of elastic materials and it was already proposed and the
precise physical background was discussed in [1].

Problem (OP): For eachi=1,2,..., N, X; satisfies

d2X; Xio1 — Xi X, — Xi_
m——" = fle) =" — flei1)———— on [0, 7], (1.1)
dt l; li—q
X
ddtl =V, onl0,7], (1.2)
Xn;
X:(0) = X, 4X0i(0) =Vy foralli=1,2,...,N, (1.3)

dt
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Xo; is the initial position and Vj; is the initial velocity for ¢ = 1,2,..., N. Here, f is
the stress function and k is a positive constant. The stress function having singularity
was already studied in research for large deformation isotropic elasticity, for instance
[7, 12, 14]. We have already established the following theorem concerned with (OP) in

[1].

Theorem 1.1. (¢f. [1]). Let T > 0, Xo; € R? and Vp; € R? fori = 1,2,...,N. If
Xoi # Xoj for i # j, then (OP) has a unique solution X € C?*([0,T])*N. Moreover,
F(X7 V) = F(X07 ‘/0); QUhff’f'e XO = (X()l?XUQa s 7X0N); % = (‘/017 %27 ey ‘/ON)y

F(X,V)= i {%lvil2 + lN*f(5i>} :

i—1
for X = (X1, Xy, ..., XN),V = (Vi,Va, ..., Vy) € RN and f is primitive of f.

Moreover, in [1] we provided a numerical scheme to obtain approximate solutions of
(OP) by applying the discrete variational derivative method (DVDM) which enables us
to derive the structure-preserving scheme systematically (see for instance [6]). The idea
of applying DVDM to analyze elastic materials was found in [15, 16, 17, 18].

Here, we remark that the nonlinear implicit formula obtained by DVDM leads to ex-
pensive calculation costs, since some iterative schemes such as the Newton method are
used. In order to overcome this difficulty, Matsuo and Furihata [10] have constructed
linearly implicit structure-preserving schemes for complex-valued nonlinear PDEs by in-
troducing extra time steps of numerical schemes, and Furihata has designed explicit
structure-preserving schemes for nonlinear wave equations in [4]. Also, Matsuo [9] has
constructed new implicit and explicit structure-preserving schemes for second-order PDEs
by representing the second-order ones as a system of first-order ones and discretizing the
system using DVDM. Furthermore, other results of linearly implicit structure-preserving
ones have been obtained in [5] and [8]. Besides, a similar framework by Furihata, Matsuo,
and collaborators has also been developed by Dahlby and Owren [3]. For these results,
we note that a linearly implicit scheme obtained by DVDM can be unstable depending on
the discretization of the energy. Recently, for this issue, Matsuo and Furihata [11] and
Sato et al. [13] have obtained the results of the analysis of the asymptotic behavior of the
dissipative multi-steps linearly implicit schemes for the gradient system and the Duffing
equation. By applying this idea, we propose a new multi-steps explicit scheme for (OP)
in Section 2.3.

One of the purposes of this paper is to compare the accuracies of the numerical scheme
(NS) obtained in [1] and the multi-steps explicit scheme (MS) for (OP). The exact for-
mulation of (NS) and (MS) are given in Sections 2.1 and 2.3, respectively. In order to
compare the accuracies of these methods we observe the periodic behaviors for the solu-
tions of (OP). Moreover, in Section 2.1 we prove existence of a periodic solution of (OP)
in time as Proposition 2.1, when initial functions Xy and Vj are spherically symmetric.
In the proof we introduce the initial value problem P(Ry, v) for the one-dimensional
ordinary differential equation:

d*R dR

m-- = —Bg(R) on [0,T], R(0) = Ry and E(O) = 1y,
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where g(R) = f(aR — 1), @ and f are constants, Ry is a positive constant and vy € R.
The numerical results obtained by (NS) and (MS) are shown in Sections 2.2 and 2.3,
respectively.

Furthermore, in this paper we derive a partial differential equation by letting N — oo
n (OP), and by adding the fourth derivative term, we provide the initial and boundary
value problem (PP) for the partial differential equation called the beam equation in Section
3.1. Also, in order to clarify the role of the fourth derivative term we observe the numerical
results in varying the values of its coefficient in Section 3.2. At the end of this paper, we
mention about open problems and a conjecture as a conclusion.

2 Numerical results for ODE system

First, we recall the algorithm for the numerical scheme shown in [1] by applying the
structure-preserving numerical method.

2.1 Algorithm

Let At =T/K for K € Zog, X™ = (X X, XMy and v = (v v . v
forn =0,1,..., K. In [1], we have constructed the following numerical scheme (NS) to
obtain approximate solutions of (OP).

(NS):= (NS)(At, X V™). For given At > 0, X V™ ¢ RV this scheme (NS) is
to find X1V (+1) ¢ R2N gquch that

V(n'H) _ V(”)

7 7

At
K (n+1) (n 1 XZ.(n—’—l) X(n+1) + X(n) Xz(ﬁ)l
=—7—4%1 t&atl
dm (1 +€(nT1)) (1 Jréj(n)l) (D X(n1+1) 4 x _Xgn)l
n+1 n+1 n n
+i D) ) g 1 Xi(—i-l : Xi( )+Xz(+)l Xi( )
am )& i+1 <1 +€(n+1)> <1 +€(n)> X0 x| 4 | x® - x e ’

U ekl A d foralln=0,1,..., K—1landi=1,2,..., N,

where 55”) = lEn)/lN* and l ") ‘Xlz)l ()

Theorem 2.1. (c¢f.[1]). Let Xo; € R?* and Vo € R? fori=1,2,...,N. If Xo; # Xo; for
i # 7, then there exists Ko € Z~q such that (NS) has a unique solution (X (n41) Y (nt D)) ¢
R* forn =0,1,..., K—1 and K > Ky, where At = T/K and X© = (Xo1, Xog, - . ., Xon),
VO = (Vor, Vg, ..., Von). Moreover, F(X™ VW) = P(X© VO forn =0, 1, LK,

where
N (m ) A
F(X™, V) = E {5 + IS (52@)) } ;




for X = (x x{M o xWhy ve = v v vy e RV = 0,1,.. K

and f is primitive of f.

Theorem 2.2. (¢f.[1]). Assume Xo; € R?, Vo; € R? fori =1,2,...,N, and Xo; # Xy

for i # j. Let Ky be a positive integer defined in Theorem 2.1 and (XXZH),VI({HH)) be a
T

solution of (NS) (At,X}Q),V[Q’”‘)) forn=20,1,...., K — 1 and K > Ky, where At = e

XI((O) = (Xo1, Xoz2, ..., Xon) and VI(<O) = (Vo1, Voz, - - -, Von). Moreover, put

n (n+1)T

7 andn=0,1,..., K —1,

XK@ = v (t—
X%0) = X,.

T
>+X§?) for%<t§

There exists a positive constant C' such that
‘X(t) —XK(t)‘ < C‘At‘ for 0<t<T and K > K,

where X is a solution of (OP).

In order to discuss the accuracy of the scheme (NS), we calculate approximations of
periodic solutions in time. From now on, we consider (OP) in case the initial state is

2
spherically symmetric such that (OP) has a periodic solution. For 6 = Wﬂ let A be the

rotation matrix of angle # and choose the initial values (see Figure 2.1) as follows:

XOi:Ai<(1)), voZ-:vo(é) for i =1,2,....N. (2.1)

Also, we denote by P(Ryp,vy) the following initial value problem for the 1-dimensional
ordinary differential equation, where Ry > 0 and vy € R.

Problem P(Ry,vy): Find a function R on [0, 7] satisfying

d*R(t) dR
FTo —Bg(R(t)) for t € [0,T], R(0) = Ry, E(O) = o,
0
where R indicates the distance between the vertex X; at time ¢, a = l sin 2 £ = 2sin 3
Nx

and g(R) = f(aR —1).

Figure 2.1: Spherically symmetric configuration
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Here, let R be a solution of P(Ry,vy) on [0,7] and put

X;(t) = R(t)A’ ( (1) > foralli=1,2,...,N and ¢t € [0, T].

Under the condition (2.1) by putting € = (BR — ly«)/ln« on [0,T] it is easy to see that
X = (X1,Xo,...,Xy) is a solution of (OP) on [0,7]. As seen in Figures 2.2 and 2.3
obtained by numerical simulations with N = 12, m = 5/6, the time step At = 0.001 and
Ry = 0.6, the solution of P(Ry,0) seems to be periodic in time.

Figure 2.2: Time variation of R with N = Figure 2.3: Phase diagram between R and
12 and At = 0.001 v:= R with N =12 and At = 0.001

Moreover, we can prove this property, mathematically, as follows.

Proposition 2.1. If Ry > 0, vy € R, then the solution of P(Ry,vo) is periodic in time.

By using the following Lemmas 2.1-2.3, we can prove Proposition 2.1. For simplicity,
we put

a =

VafBk 1 @k—ﬁﬁl—@((j 1
27

b:— = = — = — -
2 2 ¢ 4o’ 2 \a 202R,

m
) + E‘U()F and vy € R.
Here, we consider the following equation:

k
a?(x—b*+~+c**=1 forz>0andycR (2.2)
T

Lemma 2.1. If Ry > 0, then there exist positive constants oy and oo with oy < as
satisfying

(i) For all x € (ay, ) there exists y > 0 such that (2.2) holds.

(ii) (a1,0) and (az,0) satisfy (2.2).
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Proof. Put ¢(x) = a*(z — b)* + k for all z > 0. We shall show existence of an interval
x
[ag, ag] of & such that ¢(x) <1 hold for x € [, as]. We have

o'(x) = 4523:2 (20°2° — o’2* — 1)
1
= 457’;2 (x — a) (20433:2 +o’x + a) for x > 0,
and
( 1
<0 if0<z<—,
Q@
/ . 1
P(r)s =0 ifx=—, (2.3)
e
1
>0 ifxr>-—.
\ o

Also, we have

limp(z) =400, lim ¢(x) = +oo,

z]0 T——+00

and

1 56k 1 4306k Bk m,
) =2 (=) = Mol > 0.
¢<@) 16a’ SD(oé) 60 " dazR, T 2%l

Therefore, since ¢ is continuous on (0, 00) we see that there exist ay, ap > 0 such that

ap <a<ay and (o) = @(ag) = 1.

Furthermore, by using (2.3), ¢(z) < holds for ay < 2 < as. Thus, this lemma has been
proved. ]

Lemma 2.2. P(Ry,vg) has a unique solution R € C?(]|0,00)) and there exists a positive
1
constant M such that i < R(t) < M forallt € [0,00).

Proof. Since g is locally Lipschitz continuous on (0, 00), there exist 77 > 0 and a unique
solution Ry € C?([0,T1]) of P(Ry,vo) on [0, T3], that is,

mRy = —Bg(Ry) on [0, T1], (2.4)
Rl(()) = Ro, Rll(O) = o-
By multiplying (2.4) with R, we see that the following energy is preserved:

& (IR + 56(R1)) =0 on 0.7, (2:5)
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ko o R 1
where G(Rl) = § (ERI - 7 + m)
Here, we can show G(R) > 0 for R > 0. Indeed, since it holds

ar ="l (ro L RS (R T for R > 0
—232 22¢) " 2a \aR 4 © ’

4 4
we see that G(R) > 0 holds for all 0 < R < —. If R > —, then
« a

1\? 4 1\?
(R 5 ) ( 5 ) , and G(R)>0

Accordingly, by putting dy = %WO\Q + Bg(G(Ry)), we have dy > 0. From (2.5) and
dy > 0, it follows that

1
Ry(t) > >0 foralltel0,T]. (2.6)

202 (%4 L)

Since (Ry, R)) satisfies (2.2), Lemma 2.1 implies that (R;, R}) is on the bounded closed
curve which depends only on the initial data and the given values. Clearly, by combining

1
(2.6), there exists a positive constant M independent of T such that i < Ryi(t) <

M for t € [0,T7]. Hence, we can extend the solution R; beyond Tj. Therefore, we obtain
a unique solution R € C?([0, c0]) of P(Ry,vg) on [0,00). Thus, this lemma is true. O

We can easily show the following lemma. So, we omit its proof.

1 1 1
Lemma 2.3. ¢ (—) =0, g(R) >0 for0 < R < —, and g(R) > 0 for R > — holds.

« a «
Moreover, ¢'(R) > 0 for R > 0.

Here, we give a proof of Proposition 2.1 by applying Lemmas 2.1, 2.2 and 2.3.

Proof of Proposition 2.1. Put v = R' on [0, 00). For the sake of simplicity, we assume that
1

vo=0and 0 < Ry < 2 By lemma 2.2, P(Ry, vp) has the unique solution R € C?(]0, c0))
!

on [0,00), then we obtain

Bk 1 1
!/
v'(0) = om 12 2R + « o — Ry > 0.

Now, since v’ is continuous at ¢ = 0, there exist 6; > 0 and 7} > 0 such that

v’ > 67 on [0,71] and v(t) > 6t for t € [0, T3], and R(t) > Ry + %t for t € [0, T1].

Here, we suppose that v > 0 on [T}, 00). It is easy to see that

v(t) >ov(Ty) > 6,1y >0 forallt € [T}, 00).
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Accordingly, we have

This is a contradiction for the boundedness of R shown in Lemma 2.2. Therefore, there

exists To > T} such that v/(T;) = 0. This shows that the set £y, = {t > T | v/(t) = 0} is

not empty. Thus, we can put 75 = inf F;. Since v’ is continuous on [0, 00), it holds that
V'(Tz) = 0 and v' > 0 on [T1,T3), (2.7)

and

U(Tg) > U(TI) > 51T1 > 0. (28)

By (2.7), we have g(R(T3)) = 0. On account of Lemma 2.3, we get R(T3) = The

continuity of v at ¢t = T and (2.8) guarantee existence of d > 0 and b > 0 such that

Q_I'—

1
v>b on [TQ,TQ + 52] and R(T2 -+ 6(52) > a

Therefore, by applying Lemma 2.3 again, we have g(R(Ts + d5)) > 0.
Here, we assume that v > 0 on [Ty + d2,00). Easily, we get

1
R(t) > R(TQ —+ 52) > a for ¢t € [TQ + (52, OO)
Moreover, by using Lemma 2.3 again, we obtain

mv'(t) = —Bg(R(t)) < —Bg(R(Ty + d3)) < 0 for t € [Ty + 2, 0),

and there exists a positive constant ¢ such that v'(t) < —q for all t € [Ty + d2,00) and
v(t) <v(Ty +02) — q{t — (T + 02)} for all t € [Ty + 2, 00). Hence, the convergence

V(T +02) —q{t — (Ix +02)} - —0c0 ast — oo,

leads to a contradiction. Accordingly, there exists Ty > Ty + 05 such that v(fg) = 0.

Namely, the set Fy = {t > T5 + ds|v(t) = 0} is not empty. Thus, we can put T3 = inf Fs.
1

As mentioned above, v(T3) = 0 and v > 0 on [Ty + 0o, T3), and R(T3) > R(T5 + 02) > —.
a

This means that (R,v) arrives at (aw,0) at t = Ts.

Similarly, we can show that (R, v) reaches (Rp,0) in a finite time. Hence, there exists
T, > 0 such that R(T,) = Ry and v(7) = 0.

The uniqueness of solutions to P(Ry,0) implies that R is periodic in time. Thus, this
proposition has been proved. [
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2.2 Numerical results
In this section, we shall show numerical results for (OP) by applying (NS) (see Section
2.1) and Euler’s method (EM) with

N =12,At=0.001,5s =0.1,m = -,1, = 1,

S| Ut

XOZ—RoAZ((l)),Ro—OGSaHd%l—<8) fori:1,2,...,N.

Figure 2.4 and Figure 2.6 indicate R; = |X;| for i = 1,2,..., N, by (EM) and (NS),
respectively. Also, Figures 2.5 and 2.7 represent time variation of the energy F(X,V)
(see Theorem 2.1) calculated by (EM) and (NS), respectively.

Figure 2.5: Time variation of the energy
for N = 12 and At = 0.001 by Euler’s
method

Figure 2.4: Time variation of radius for
N =12 and At = 0.001 by Euler’s method

Figure 2.7: Time variation of the energy
for N = 12 by using (NS), where the value
of the vertical axis indicates F(X,V) =
(the value) x 107! 4 0.99371558636

Figure 2.6: Time variation of radius for
N =12 and At = 0.001 by using (NS)

From observation to these numerical results we infer the following remarks.
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o The scheme (NS) conserves the energy F' much better than (EM).

« By Proposition 2.1 the solution of (OP) must be periodic in time for spherically
symmetric initial conditions. Up to time ¢ = 100, the numerical solutions seem to
be periodic in both cases. However, after passing ¢ = 125, the solutions do not keep
periodicity, in these simulations.

e From the behaviors of R;, for i =1,2,..., N, it is difficult to find differences in the
accuracy of the two methods, (NS) and (EM).

2.3 Multi-steps structure-preserving scheme

As mentioned in the introduction, here we give a multi-steps structure-preserving scheme
(MS) with the staggered time mesh (n + 1/2)At (n = 0,1,..., K) for discretizing the
variable V.

(MS): Find XY and V("+3/2) such that

XX y(rh3) (2.9)
P ed) o
Z 2Atl
_ _i{ 5ﬁ+1)+€§ﬁ)1+1 1 } Xi(n+1) XZ(”ILI)+X(n) Xi(:z)l
. (1-e)-<) \xw "X (210)
b R
(1—g"")(1— ’Xz+1+ Xi( ] x @) _x

for all n = 0,1,. K —1 and i =1,2,...,N, where Xy ®+1/2) y/(n=1/2) o(n) —
™ /1xs, and lz(n |XZJrl X™| are given.

Proposition 2.2. The solution of the scheme (2.9)—(2.10) satisfies
F(x™ y+:) vi=2)) = p(x© ve) v(3)) m=01,.. K)

where

N 1
F()((n),v(’IJF Z{ n+2 i(n_Z)—i—lN*f(egn))} (n=0,1,..., K).

=1

We can prove this proposition, easily. We omit its proof.

Remark. The above scheme is “explicit” if we compute X, V3/2 X @) y6/2) - ip
this order. By defining the above multi-step discrete energy and taking its variation based
on DVDM, we have designed the explicit structure-preserving scheme for (OP).
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Numerical results. In this section, we show computation examples by our multi-steps
structure-preserving scheme (MS) and demonstrate that the scheme inherits the conser-
vative property from (OP) in a discrete sense. Also, we compare (MS) with (NS).

As initial data, we consider

x© :XOi:ROAi( 1 ) (i=1,2,...,N), Ry=0.6,

0
(1) o KA 0 1 X0 - x©
7 i (1 6(0)1>2 |X(O) )(A(O)1
At 1 X _ x©
+5—{2?)+L— ") Bl (i=1,2,...,N),
8m 1— 5 | H—l X }

V@ZV&:<O)@=LZHWN%mﬂm“mhz<0)@:Lz”wNy

Also, we choose N = 12, At = 0.001, K = 0.1, m = 5/6, and [, = 47. We note that
the computer language used in this section is Julia (Version 1.5.3). Figures 2.8 and 2.9
show the time variation of the radius R; = |X;| for i = 1,2,..., N, by (NS) and (MS),
respectively.

Figure 2.8: Time variation of radius for Figure 2.9: Time variation of radius for
N =12 by using (NS) N =12 by using (MS)

These figures show that the numerical solution obtained by (MS) is similar to the one by
(NS) up to t=125.

We note that the computation time by (NS) is 5463 seconds, i.e., about one and a
half hours. On the other hand, the computation time by (MS) is 5 seconds. That is, the
computation time by (MS) is much faster than that by (NS).

Next, we confirm the conservative property. Figure 2.10 shows the time variation
of MM = F(X™ vy - F(X©® V) (n = 0,1,...,K) calculated by (NS). More-
over, Figure 2.11 represents the time variation of MQ(Z) = F(X(”), y(nt1/2), V(”*l/z)) —
F(X© v/2) =2y (n=0,1,. .., K) calculated by (MS). From Theorems 2.1 and 2.2,
we have MI(Z) =0 and Még) =0foralln=0,1,..., K.
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Figure 2.10: Time variation of Ml(g) for Figure 2.11: Time variation of MQ(Q) for

N = 12 by using (NS): M{? does not N = 12 by using (MS): M does not

change by about 12 orders of magnitude change by about 13 orders of magnitude
These graphs show that the quantities MI(Z) and Még) are conserved numerically. Besides,
the scheme (MS) conserves the energy F' much better than (NS).

Finally, we compare the relative errors up to ¢ = 100. We denote the radii obtained by
(NS) and (MS) by Rys; and Rag; for i = 1,2,..., N, respectively. Also, we denote the
numerical solution to the problem P(Ry,0) by Heun’s method by Ry, (i =1,2,...,N).
Figures 2.12 and 2.13 indicate the relative errors |Rys10 — Ru10|/|Ru0| and |Rars10 —
R 0|/| R 10|, respectively.

Figure 2.12: Time variation of relative er-  Figure 2.13: Time variation of relative er-

ror |RNS,10 - RH,lO’/|RH,10’ by (NS) ror \RMs,lo - RH710|/|RH,10| by (MS)

From these figures, we can see that the relative error by (MS) is slightly larger than that
by (NS) around ¢ = 100, but there is no significant difference other than that. Even in
the cases of i = 0 and ¢ = 5, the relative error by (MS) is slightly larger than that by (NS)
around ¢t = 100. In the other cases, there is no major difference in the relative errors.

3 Numerical results for the PDE model

In this section, we derive the partial differential equation model from (OP) (see Section
1) and show the numerical results for the model.
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3.1 Derivation of the PDE model

Let M > 0 be the total mass of the 1-dimensional elastic material occupied in the interval
[0, 1] as a natural state. Namely, the natural length of the material [, is given by 1. From
now on, we consider the motion of the closed ring made by the material (see Figure 3.1).
We denote by u(t,z) € R? the position of the point which is at x € [0,1] in the natural
state for t € [0,T], T" > 0.

Figure 3.1: Description of the closed ring

The aim of Section 3.1 is to derive the following hyperbolic equation from (3.2) in
formal calculations:

P2u 0 Gu
Pﬁ_%<f(€) 8u‘)_0’ €=

oz

@
oz

-1, in Q(T), (3.1)

where p = Z% and Q(T') = (0,7) x (0,1).

Let z € (0,1),t € (0,7) and N € Z~q. First, we suppose that the kinetic motion of
the small part (z — ., * + [y4) is approximated by the similar ODE to (3.2) as follows:

Q*u(t,x) u(t, r + Iny) — u(t, x)
mNT = f(en(t,x)) In(t,z)
u(t, ) —u(t,r — ly.) 1
flen(t,x —lny)) Nt — ) 0 (N) fort € [0, 7], (3.2)
where
M

my = 7 In(t,x) = |u(t,z + In.) — u(t, x)],

In(tx) — I . 1 B
en(t,x) = S e— and ]\}1_13;00 <N> N =0. (3.3)

Moreover, in the argument below, we suppose that

o w is sufficiently smooth on Q(T).

e u, #0on Q(T), Iy > 0on Q(T) for each N € Z-y.
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e f€C*((~1,00)) and li{nl f(e) = —oc.

The derivation for (3.1) is rather long. So, we divide it into several steps in the following.
We fix (t,z) € Q(T) and sometimes omit it.

1st step. ey — ¢ as N — o0.

Proof of 1st step. Put u = (uy,us). Easily, we have

en(ta) = \/ (bl “1“7“’))2 ()= m,@)? »

ZN* lN*
Auy (t, )\ Aus(t, )\ | Ou(t, x)
- \/( Ox ) - Ox —1= Ox

=e(t,z) as N —oo0. O

—1

By dividing (3.2) by Iy, we have

Pu(t,z) 1 u(t,x + Ine) — u(t, x)
1Y 8t2 - lN* {f(€N<t7 SL’)) lN(t, l’)
u(t,x) — u(t,z — lny) 1Y 1
~lew(ta -ty P T =I  o (L) L

and for each N € Z~(, we put

1 u(t,x + Ine) — u(t, x)
Iy = t
N Iy {f(€N< 7$)) ZN(t,I)
u(t, ) —u(t,z — Iys) 1\ N
— t,x — Iy — ) —.
Clearly, it is sufficient to show the following convergence:
o Ju
Iy = — | fle)r2 as N — oo. (3.4)
ox |a—";

For proving (3.4) we see that

o Ou
Iy — £ <f(5(t> 7)) §2|>

oz
Uy (t, 2+ N« Ug (1, T
ZN*

<

In —

+

<f(€(t,x+lw*))% —f(e(t,x>>|z:§§;§§|> o ( et elt2) )‘

lN*

= IlN -+ IQN for N € Z>0.
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By the assumptions for differentiability of ¢ and u,(t, x) # 0, we easily get
Ly —0 as N — .
Hence, we have to prove the following convergence:
ILiy—0 as N — oco.

By elementary calculations, we have

Ly <

u(t, z + Ine) — u(t, ) U (t, 4 Uns
/ (5N<t’x)){ In(t,) T b+ Ins }
x
x

)
]
{reea - {EEEE R

(t $+ZN*)
+o0 S ﬁ
N) I~

ZN*

e [ en(t) = f(elt + v} o

(t, x4+ Iyl

—{fen(t,z —In.)) — f(e(t,2))} %

1\ N
By (3.3), we see that o (N) T 0 as N — oco. We put

*

1 . u(t,z + lye) — u(t, x) B Uz (t, x4 Iny)
v = [N+ flentt, )){ In(t,x) \ux(t,x+lN*)|}
D Y u(t,z) —u(t,z —Ine)  ug(t,x)
{evtta - {E TR e
2 o (t T + lN*)
Nv = o [ento) - fetbe+ v))} g
~ {flewltsa = b)) = Flelt. o)} 70 for N € Zon

2nd step. Jl(]l\z(t, x) = 0as N — oc.
Proof of 2nd step. Immediately, we see that

en(t,x
i < MO B0] b L [(fen () - Fento— v} B,
where
(1) u(t, o+ i) —ult, ) ue(t, o+ v
Ay =
In(t, ) Jue(t,z + )|
(1) u(t,x) —u(t,r —lne)  ug(t, )
Biy = — +
In(t,x — Ins) lug(t, )|
It is clear that
u(t,z+I N )—u(t,z)
v Iy (tx) [ (t, 2 + )|

lN*
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lN* lN*

ultwtly.)—u(t) {|u$(t,x+lN*)| -

)

g (t,  + )|

InN«
w — Uy (t, x + Ins)
+
Uy (L, + Iy
By putting
AL _ u(t, v + Iy.) — u(t, v)
IN l ,
Nx
t [ *x) T t7
Ao _ et tle) —uta)]
lN*
t [ *) T t’
ALY = fualt )| — [AEEE 7) "),
Nx
u(t,x + In.) —ult,x
AS\’?) _ ( N) ( )—ux(t,l"i‘lN*)a
lN*
AR = st + )l
we have

iy A at
N = 2 15
AgN) AgN)

Similarly, we have

ult) —ultz-ly.) {m(t )| -

} utw)=ultolne) g op )

) - T
u(t,x)—u(t,zc—I N
sttt o, (¢, )| o)
By putting
i _ ulto) —ultr —ly.)
IN l ’
Nx
12 u(t, o) —u(t,z — Iys)
Bix” = z el
Nx*
1,3 u(t,x) —ult,x — Iys)
B&N) = |ux(t>$)| - l ’
Nx
B%\’;l) = ulh,x) — ult, @ = In) — ug(t, z),
lN*
1,5
BgN) — |Ux(t7x)|7
we have

171 1,3 174
BS\)/ = BgN)BgN) BgN)
12 15"

BgN) BgN)
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Thanks to 1st step, there exist positive constants C7 and C5 such that
len(t,z)] < Cy,  |f(en(t,z))| <Cy for N=1,2,.... (3.7)
By using (3.7), we can estimate the first term in the right hand side of (3.5) as follows

flen(t,2)) |, a 1
fewltal) |y gy

C'2 1 1
< Ak -n
Nx
1,1) 4 (1,3 1,4 1,1) (1,3 1,4
C ool [ARAR AR) o fee ei)|
= 2 A2 AL I B(L2) B (| '
N« N IN N+ IN IN

By using Taylor’s series expansion, we can take 01y € [0, 1] such that

2

u(t,z) = u(t,z + Iny) — Instg (t, @ + Ine) + %um(t, T+ Ine — O1nlny). (3.9)
We note that
Ins
A%,Vi%) = ug(t,x 4+ Ine)| — |ua(t, 2 4+ Invi) — %um(zﬁ,x + Ine — O1nins) |
and by putting
ALY = V(b + )
A§1]\7[37271) - (um(t7 T+ lN*), u:cm(ta T+ lN* - QINZN*)) 5
l2
AL \/ g (t, 7+ Ly, |? — I ALY Z g (t, 2 4 Iy — O1vlns)|,
we have
1,3,1 1,3,2 1,3,1 1,3,2
v (A A) (a0 1 a0
AL
1N

1,3,1 1,32
AGRPY + AR

1 1,3,2,1 1]2\/* 2
= _A(173’1) . A(1’3’2) {ZN*AgN ) + 4 ’uxm<t7 T+ lN* - elNlN*)’ .
1IN 1IN

By using this equation, we can deal with the first term in the right hand side of (3.8) as
follows:
1A
[N AS\’,Z)
A
AR A

[N+
X {(uz(t, T + lN*),Umx(t,ZE + lN* — 91]\[[]\[*)) + % |umm(t7x + lN* - ‘91NlN*)|2} .
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It is obvious that

1 AGVARY ot
Vs LA __lb®) ) u(ta)  as N — oo (3.10)
N+ AlY 2 Juy(t, z)|

Similarly, by (3.9), we have

AS\?) = _lg* (t, 2+ Iy — Oinlneg,
and
AR (bt v — vl
I[N« AS\}"’) 2 |ug(t, x + Ins)|
——2722((?;))‘ as N — oo. (3.11)

Moreover, by a similar argument as above, we obtain the following convergences.

1 BB At
Z_% — —Lx)g(ux(t,m),um(t,x)) as N — oo, (3.12)
N+ By 2 u,(t, z)|
1 BS\’;Q Uz (L, )

— - N — o0. 3.13
lN* BS\}S) 9 |Uz(t, (L’)‘ as (0. ¢] ( )

By using (3.10)—(3.13), we obtain

(t,
| fen(t, z) |‘A(1> B

lN* lN
A e
<y ] TR Gl 12t oas (| 7 0as N = oo (3.14)
N Ay Aly N By Bin

Here, we deal with in the right hand side of (3.5) as follows:

Fen(t.2)) = flew(tir = 1)) [BER

lN*
et ) — £t )+ (et ) ~ et~ )l [ 23]
By using (3.6), (3.12) and (3.13), we have
?}%3 : |uit7 o ‘::((:32 (o (t, ), Uao (£, 7)) + tge(t, )| a5 N — 0.
Since f(en) — f() as N — oo, it holds that
ZN* fen(t, ) — flen(t,z — in)] ]BS& S0 as N — oo (3.15)
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Hence, by (3.14) and (3.15), we obtain

JE\),—>O as N — oo.

3rd step. Jl(i; — 0as N — oc.
Proof of 3rd step. First, we see that

(2) 1 Uz (t, T+ Iny) ug(t, )
By < )~ Jelr by [T ) tellr)

Ul ) = flelt o+ D) = flentt e — ) + Flelt, o))} o

ZN*
2,1 2,2
=. JgN) + JgN)-

lN*

+

Since, f is locally Lipschitz continuous on (—1,00), we can take a positive constant
C such that

|fen(t,x)) — fle(t,z 4+ Ins))| < Cflen(t,z) —e(t,z + Iny)| for N € Zsy.

By using this inequality and (3.3), we obtain

C
JED < 2L eyt 2) — et + Ly,

Uz (t, T + In) U (t, )
t,z)

I+ lug(t, z + Iye)| |ue(t, z)]

Cf 1 uz(t, T+ ZN*) ux(t, x)
< tr+lye) —ult, )} —ug(t, x + Ly — .
S T | Qb et i) —ult o)} —ua(t o )| o= T T )

Here, by using (3.9), we have

c
TN < S (2 + Lyvs — il

Up(t, 0 +Ine)  ug(t @) ‘
ue(t, 7+ v Jua(t, 2)| |

Moreover, since we assume that u,, is continuous, there exists a positive constant C' such
that

|Uxx(t,ﬂf + lN* - 91]\[[]\@)' < C for all N = 1,2, e (316)

By u, € C(Q(T)) and u, # 0 on Q(T'), we obtain

J%l) —+0 as N = oo.

Next, we shall show the convergence of J S\’,Q)

f(en) we can choose O, 055 € [0, 1] such that

flen(t,z)) = fle(t,z + Ini)) +
{en(t,z) —e(t,x +Ina)} [/ (e(t,x + Iny) + Oan {en(t,x — Ini) —e(t,x + Ini)})

. By using Taylor’s series expansion for
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flen(t,z —ln.)) = f(e(t 7))
+en(t,x —lv) —e(t, )} f (e(t,7) + sy {en(t,x — Ini) — e(t,2)}) .

Here, by using (3.3) and (3.9), we have

I[N«
U:C(t,l‘ + lN*) - %umv(tw’t + lN* - HlNlN*)

en(t,z) —e(t,z +lye) = — | (t, x + Iy.)] -

Also, by using Taylor’s series expansion for u(t,z — ly.), there exists 8,5 € [0, 1] such
that

lN*

en(t,x —In.) —e(t,x) = |u(t,z) — 7um(t,x — Ounlne)| — |us(t, z)].

By putting
I«
Cy = |ug(t,z+1y,) — %um(t, z+ Iy — Oinlne)| = Jua(t, 2 + Iny)]
DN = f/ (E(t,ili + lN*) + (92]\7 {EN(t, r — lN*> — S(t,HT -+ ZN*)}) s
I«
EN - Um(t,l’) - %uzr(tax - 84NZN*) - |um(t7'r>| 9

Fy = f(e(t,x) +O0sn {en(t,r —In.) —c(t,2)}),

we have
1
I = —|CyDy — ExFy|
Nx*
1 1
< ICn|[Dy = Fy|+ +—[Cny — En|[Fn].

ZN* lN*

Since f’ is locally Lipschitz continuous on (—1,00) and ¢ > 0 on Q(T), there exists a
positive constant C’} such that

’DN — FN’ < C} ’8(t,l’ + ZN*) + 92]\[ {€N<t,$ — lN*) — 8(t,£ll' + lN*)}
— {€(t,ilf) + 03]\[ {EN(t,[L' — ZN*) — E(t,ﬂf)}” forall N = 1,2, e
By using this inequality and (3.16), we have

1
lN*

|ICn| Dy — Fu|
/

ciC
< 5 {le(t,x 4+ Iny) —e(t, )| + O len (t, 2 — Ine) — e(t, 2 + Ins)|
+03n len(t,x — Ins) —e(t,z)|}  forall N=1,2,....

Thanks to 1st step, we obtain the following convergence:

1
ZN*

|CNHDN—FN|—>O as N — oo.
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Since f’ is continuous on (—1,00), the 1st step guarantees existence of a positive
constant C” such that

|f (e(t,z) + Oy {en(t,z — Ine) —e(t,2)})| < C" forall N =1,2,....

On account of this boundedness, we have

1

7 |Cxn = En[[F|

Nx*

C/
< | - e - (BY - ER)|
_ 05\1,’2) + lﬁl’* U (t, T 4 Ine — O i) | B E%’z) + INT* |t (, T+ Iy — Onali)|?
cy +cf EY + EY ’

where

l2
Y = wux(t,mzm)FHN*C%”+Z

C§\1772) = (Ux(tax+lN*)7uxx<t7x+lN*_HlNlN*))’
CE\ZI) = \/|U$(t,l'+lN*)|27

gy (B, 4 Inse — 91N1N*)|2,

12
Y = \/|uz(t7x>|2+lN*ES$’2)+Z

EY? = (ua(t, o), s (t, x — Ounly.)),

EE\Q,) = \/|uz(t,x+lN*)|2.

Now, the following convergences hold:

. |uat:v(t7 T+ lN* - 04NZN*))|27

Oy + 5 [ (2 + lvs = Ounlv) P (it ), g (1, 7))
) + 2|u,(t, )| 7
BN + B g (t, 2 + Ive — Onaly)|” (us(t, ), Uge (t, 7))
D o) 5 as N — oo.
EN +EN |U$(t,$)|
Thus, by using these convergences, we obtain
1
] |CN—EN||FN|—>O as N — oo.
Nx
Namely, it holds that J%’,Q) — 0as N — oo, and Jg\), — 0as N — oc. [

Hence, we have proved (3.4). Therefore, we obtain (3.1) as the kinetic equation.

It is not easy to solve (3.1), since the coefficient of u, is nonlinear and singular. Ac-
cordingly, in order to deal with the equation, mathematically, we add the fourth derivative
term to (3.1) as follows:

Pu Qw0 Qu Ou
Pﬁ%—V%—% (f(ﬁ@) =0,e= ‘@'—1011 QT), (3.17)
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The equation (3.17) is called a beam equation, and appears when we approximate the
motion of a 3-dimensional elastic material by the 1-dimensional model. Also, in [2] the
fourth derivative term is regarded as a description of non-local effects as induced by inter-
facial energy. For simplicity, we put fo(e) = f(e)/(1+4¢) and write fy by f. Moreover, we
impose the periodic boundary condition (3.19) representing the material that is smoothly
connected at = 0,1, and the initial condition (3.20). Thus, we obtain the following
initial and boundary value problem (PP) for partial differential equation.

Problem (PP):

Pu Ot 0 ou ou
W+ 15— 5 (105 =0 = ‘8—] lonQm),  (318)
g;j(t, 0) = %(t, 1) for all t € [0,T] and i = 0,1,2, 3, (3.19)
u(0,x) = up(x), %(O,m) = vo(z) for all z € [0, 1]. (3.20)

3.2 Numerical results

In this section, we show numerical results for (PP) on the domain (0,7") x (0,l.). The
purpose of our numerical simulation is to clarify the role of the term Yy, in (3.18). For
this purpose, we provide graphs of approximate solutions in varying the parameter ~.
We choose a grid z; = (j —1)Az, 7 =1,2,..., N, with Az = [,/N and we denote the
approximation of u(t, x;) by w;(t). The fourth derivative in (3.18) is approximated using

@(t x) ~ uxx<t7$j+l) - 2u93.73(t7$j> + ua:x(taa:jfl)
ozt (Ax)?
N uj”zzij);ﬁw _ 2Uj+1z21;j)jw—1 + Uj—QT(Z;l);FUjﬂ
(Az)?
Ujro — 4ujpq + 6u; — 4uj_y +ujo
= . 3.21
The other spatial derivative in (3.18) is approximated using central differences, so
0 0 )2 (t,x541) — (f(e)2%) (t, x;_
-~ f(e)—u (t,.fl:j) ~ (f( )8:(:) ( J+1) (f( )633) ( J 1)’ (322>
Ox Ox 2Ax
ou Uig1 — Uj_q
—(t,x) ~ T 3.23
330( 5) 2Ax (3:23)

The approximation (3.23) is also used for the computation of e. We have now discretized
the PDE (3.18) in space.

We introduce 5
U
tx) = —(t
o(t,2) = (7).

and denote the approximation of v(¢, z;) by v;(¢). Substituting the approximations (3.21)—
(3.23) into (3.18), we find the first order ODE system (j = 1,2,..., N)

= v;, (3.24)

J
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vj = ((_—74 (o = 4ujn + Guy — 4uj o +u;)

Ax)
flEgen) (i — uy) — flgj—1)(u; — uj2)>
4(Ax)? '

1
P
+

(3.25)

The periodic boundary computations (3.19) are implemented as u_; = uy_1, vy = uy,
UNf1 = U, UN2 = U2.

The ODE system can be solved using standard methods for time integration. In the
numerical experiments below we have used Matlab’s ode45 routine which uses the explicit
Runge-Kutta (4,5) pair.

Here, we list the values of parameters: N =12, [, = 27, p = 100,

-3+t

k= 0.1, u(0,z) = 0.6(cos z,sinz), v(0,z) = (0,0) for = € (0,2m).
In the following figures, we give graphs of R; where

fort=0,1,...,N — 1.

Figure 3.2: v = 0.0001 Figure 3.3: v = 0.001

Figure 3.4: v =0.01 Figure 3.5: v=1.0
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Figure 3.6: v = 2.0 Figure 3.7: v = 3.0

Figure 3.8: v =4.0 Figure 3.9: v =4.1

Figure 3.10: v =4.3 Figure 3.11: v =4.33

In the simulations above, we impose symmetry for the initial condition. In this case
we consider that the solution must be periodic in time. However, we do not prove it,
yet. For these results obtained by numerical calculations, we give some remarks from two
points of view.
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The 1st remark is concerned with the relationship between the value of v and accuracy
of our numerical method. From Figures 3.2-3.11 we observe that the solution for v =
0.01 exhibits periodicity in longer time than other cases. In particular, for v > 4 little
periodicity is observed. From these observations we conjecture that an optimal value of
v exists for numerical stability.

Figure 3.12: Maximum radius vs. vy

Figure 3.13: Maximum radius vs. log-y

The second remark is on the effect of v on the behavior of the solution. As easily seen,
the following energy is conserved:

1
0

1 1 1 )
g/ g (t, z)|° da + %/ e (t, 2)|* da + 5/ f (|ux(t,a:)|2) dr for all t € [0,T],
0 0

where

. 2 1 1
f(r)= r (grg 5"~ §logr) for r > 0.
Accordingly, we suppose that adding the fourth derivative term make the curve closer to

straight. However, from the results plotting v and In[axT ] R;(t), and log v and m[aXT ] R;(t)
ite[o, i teo,

in Figures 3.12 and 3.13, respectively, our conjecture does not seem to be true. Actually,
for the larger v, the radius becomes smaller, namely, the curve goes farther away from
the straight line.
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Conclusion

We give some remarks for the numerical results to the ODE and PDE models. From these
observations we have the following issues on the models.

1)

Accuracy of the numerical methods

As mentioned above, the periodicity of the solution does not keep for long time in
several numerical methods. In order to overcome the numerical failure, we propose the
following two approaches.

o The first approach is to develop a proper method to our ODE and PDE model.
As we point out in Section 3.2, by adding the term vy, with v = 0.01 the
periodicity keeps well. From the analysis to find an optimal value of v, we have
a chance to develop a new proper numerical method.

o It may be impossible to construct a numerical method for long time. In other
words, we conjecture that periodic solutions of our model are unstable with re-
spect to the initial values. If this conjecture is true, then accumulation of errors
by truncation and rounding causes dissipation of the periodicity.

2) Role of the term Y e
The conjecture concerned with yu,,., seems not be true, as shown in Section 3.2.
Hence, we will deal with steady solutions for (PP), and clarify the relationship between
the behavior of the solution and the value of ~.
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