2. Boundary Integral Equations

In Chapter 1 we presented basic ideas for the reduction of boundary value
problems of the Laplacian to various forms of boundary integral equations
based on the direct approach. This reduction can be easily extended to more
general partial differential equations. Here we will consider, in particular, the
Helmholtz equation, the Lamé system, the Stokes equations and the bihar-
monic equation.

For the Helmholtz equation, we also investigate the solution’s asymptotic
behavior for small wave numbers and the relation to solutions of the Laplace
equation by using the boundary integral equations.

For the Lamé system of elasticity, we first present the boundary integral
equations of the first kind as well as of the second kind. Furthermore, we
study the behavior of the solution and the boundary integral equations for
incompressible materials. As will be seen, this has a close relation to the
Stokes system and its boundary integral equations. In the two—dimensional
case, both the Stokes and the Lamé problems can be reduced to solutions of
biharmonic boundary value problems which, again, can be solved by using
boundary integral equations based on the direct approach.

In this chapter we consider these problems for domains whose bound-
aries are smooth enough, mostly Lyapounov boundaries, and the boundary
charges belonging to Holder spaces. Later on we shall consider the boundary
integral equations again on Sobolev trace spaces which is more appropriate
for stability and convergence of corresponding discretization procedures.

2.1 The Helmholtz Equation

A slight generalization of the Laplace equation is the well-known Helmholtz
equation
—(A4+E)u=0 in 2 (or 2°). (2.1.1)

This equation arises in connection with the propagation of waves, in partic-
ular in acoustics (Filippi [78], Kupradze [175] and Wilcox [321]) and elec-
tromagnetics (Ammari [6], Cessenat [38], Colton and Kress [47], Jones [152],
Miiller [221] and Neledec [234]). In acoustics, k& with Im k& > 0 denotes the
complex wave number and u corresponds to the acoustic pressure field.
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The reduction of boundary value problems for (2.1.1) to boundary integral
equations can be carried out in the same manner as for the Laplacian in
Chapter 1. For (2.1.1), in the exterior domain, one requires at infinity the
Sommerfeld radiation conditions,

w(z) = O(|z|~ ™72} and ;ﬁﬁxf—ﬁu@):0<m_m_nﬂ) (2.1.2)
where 4 is the imaginary unit. (See the book by Sommerfeld [287] and the
further references therein; see also Neittaanméki and Roach [236] and Wilcox
[321]). These conditions select the outgoing waves; they are needed for unique-
ness of the exterior Dirichlet problem as well as for the Neumann problem.

The pointwise condition (2.1.2) can be replaced by a more appropriate
and weaker version of the radiation condition given by Rellich [261, 262],
. ou
Rgnoo on
|lz|=R

(z) — iku(z)|?ds = 0. (2.1.3)

This form is to be used in the variational formulation of exterior boundary
value problems.
The fundamental solution E(x,y) to (2.1.1), subject to the radiation con-
dition (2.1.2) for fixed y € R™ is given by
%Hél)(k;r) in IR,
Ei(x,y) = with r = |z — y| (2.1.4)

ikr
e’ . .
in IR,

4mr

where Hél) denotes the modified Bessel function of the first kind. We note,
that for n = 2, F(z,y) has a branch point for C > k£ — 0. Therefore, in
the following we confine ourselves first to the case k # 0. In terms of these
fundamental solutions, which obviously are symmetric, the representation of
solutions to (2.1.1) in {2 or in 2¢ with (2.1.2) assumes the same forms as
(1.1.7) and (1.4.5), namely

ou aEk(‘rvy)
ua) = +{ [ Bulwy)S(y)ds, — [ uly) ety
{yE/F ) yany yé/l" ! any } (2.1.5)
- :I:{Vk%(x)fwku(x)}

for all x € §2 or £2° respectively, where the +sign corresponds to the interior
and the exterior domain. Here, V}, is defined by

Vio(z) == /Ek(%y)g(y)d%
yel’

=Vo(x)+ Sko(z) + {%3% — dpo(logk + ’yo)}/ads,
T

(2.1.6)
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where V' is given by (1.2.1) with (1.1.2) and S is a k—dependent remainder
defined by

g ke — o) 4 L -
[ {5 # 0 = al) + 5 0gle — ol fotwds,

So(x) = ) . (m 1) . (2.1.7)
_ ikl — y)™
) O P
yelr M=
for n = 2 or 3, respectively. The potential W}, is defined by
OFE,(x,y
Wipl) = [ 2D oyhs, — Woa) + Riple)  (218)
y

yel’

where W is given by (1.2.2) with (1.1.2) and Ry, is a k—dependent remainder
defined by

o .1 (1) 1
| o G bl =)+ o ol — ulke(u)ds,.

el'\{z
Rt - { #41

- / {i (mn; 1)(ik|x—y|)m}(£yxiy)@(y)dsy

yel\{z} "2

(2.1.9)

for n = 2 or 3, respectively. Note that Sy and Ry have bounded kernels for all
y € I'and x € R" and for k # 0 in the case n = 2. Hence, Sio () and Rip(x)
are well defined for all x € IR™. Moreover, the properties of the operators V
and W, as given by Lemmata 1.2.1, 1.2.2, 1.2.4 and Theorem 1.2.3 for the
Laplacian, remain valid for Vj and Wj. Since the kernels of Vj, and Wy, Sy
and Vj, depend analytically on k € C\ {0} for n =2 and k € C for n = 3,
the solutions of the corresponding boundary integral equations will depend
analytically on the wave number k, as well.

Here again we consider the interior and exterior Dirichlet problem for
(2.1.1), where

ur = on I is given. (2.1.10)
In acoustics, (2.1.10) models a “soft” boundary for the interior and a “soft
scatterer” for the exterior problem. As in Section 1.3.1, here the missing
0
Cauchy datum on I is a—u =0

n|r
The boundary integral equation for the interior Dirichlet problem reads

Vio(x) = %g@(x) + Kpo(x), zel, (2.1.11)
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where

aEk (LU, y)

Kyp(z) = on
Yy

yel\{z}

o(y)dsy = Kp(x) + Rpp(x)  for x el

(2.1.12)
with K given by (1.2.8) with (1.2.12) or (1.2.13), respectively. As before,
(2.1.11) is a Fredholm boundary integral equation of the first kind for o on
I'. In the classical Holder continuous function space C* 0 < « < 1, this
integral equation has been studied by Colton and Kress in [47, Chap.3].
In particular, for k¥ # 0 and ¢ € C'**(I'), (2.1.11) is uniquely solv-
able with o € C*(I'), except for certain values of k € C which are the
exceptional or irregular frequencies of the boundary integral operator V.
For any irregular frequency ko, the operator Vi, has a nontrivial nullspace
ker Vi, = span {Joj}. The eigensolutions og; are related to the eigensolu-
tions w@g; of the interior Dirichlet problem for the Laplacian,

—A’ﬁo = kgﬂo in Q,

~ (2.1.13)
uo, . = 0 on I'.
That is,
0o,
;= . 2.1.14
00j 8n|[' ( )

Moreover, the solutions are real-valued and
dim kerVy, = dimension of the eigenspace of (2.1.13).

As is known, see e.g. Hellwig [123, p.229], the eigenvalue problem (2.1.13)
admits denumerably infinitely many eigenvalues k'ge~ They are all real and
have at most finite multiplicity. Moreover, they can be ordered according to
size 0 < k3, < k3, < -+ and have +o0 as their only limit point. For any of
the corresponding eigensolutions @g;, (2.1.14) can be obtained from (2.1.5)
applied to 4g;. In this case, when kg is an eigenvalue, the interior Dirichlet
problem (2.1.1), (2.1.10) admits solutions in C*(I") if and only if the given
boundary values ¢ € C1T(I") satisfy the orthogonality conditions

o
/goaods = /gp%ds =0 forall o9 € kerVy,. (2.1.15)
r r

Correspondingly, for ¢ € C'*%(I), the boundary integral equation (2.1.11)
has solutions o € C%(I") if and only if (2.1.15) is satisfied.

For the exterior Dirichlet problem, i.e. (2.1.1) in {2° with the Sommerfeld
radiation conditions (2.1.2) and boundary condition (2.1.10), from (2.1.5)
again we obtain a boundary integral equation of the first kind,

Vio(z) = —30(x) + Krp(z), x € I, (2.1.16)
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which differs from (2.1.11) only by a sign in the right-hand side. Hence,
the exceptional values kg are the same as for the interior Dirichlet problem,
namely the eigenvalues of (2.1.13). If k # ko, (2.1.16) is always uniquely
solvable for o € C*(I") if p € C'**(I"). For k = ko, in contrast to the
interior Dirichlet problem, the exterior Dirichlet problem remains uniquely
solvable. However, (2.1.16) now has eigensolutions, and the right-hand side
always satisfies the orthogonality conditions

[ (= belo) + Ko@) o(ahis,
zel’

= / o(x){ — 300(x) + K}, 00(x) }ds, =0 for all oo € ker Vg, ,
zel’

since oy is real valued and the simple layer potential Vi, o0 (z) vanishes iden-
tically for = € 2°. The latter implies

9 1
aTkagao(x) = —500(:5) + K;QOUO(QC) =0 for zx e,
where
/ o / /
Rty = / ((’“)n Ek(x’y))a(y)dsy = K'o(z) + Ryo(z)
yel'\{z}
with

9 (i 1
/ TM{ZHO (klz = y)) + 5-log|a — yl jo(y)ds,
/ ( ) yel'\{z}

wo(x) = —i / { i (m”; 1)(’k|x_y|)m}(8im \xiy|>a(y)d8y7

yel\{z} ™2

for n = 2 and n = 3, respectively. Accordingly, the representation formula
(2.1.5) with ur = and %IF = o will generate a unique solution for any o
solving (2.1.16).

Alternatively, both, the interior and exterior Dirichlet problem can also
be solved by the Fredholm integral equations of the second kind as (1.3.7)
and (1.4.14) for the Laplacian. In order to avoid repetition we summarize
the different direct formulations of the interior and exterior Dirichlet and
Neumann problems which will be abbreviated by (IDP), (EDP), (INP) and
(ENP), accordingly, in Table 2.1.1. The Neumann data in (INP) and (ENP)
will be denoted by .

In addition to the previously defined integral operators Vi, Ky, Kj, we also
introduce the hypersingular integral operator, Dy, for the Helmholtz equation,
namely
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0 Rip(z) on I,

Dyp(x) = 0 / Msﬂ(y)dsy:D@(w)Jranx

ong ony
I'\{z}
(2.1.17)
where D is the hypersingular integral operator (1.4.10) of the Laplacian and
Ry, is the remainder in (2.1.9).

Note that the relations between the eigensolutions of the BIEs and the
interior eigenvalue problems of the Laplacian are given explicitly in column
three of Table 2.1.1. We also observe that for the exterior boundary value
problems, the exceptional values kg and k; of the corresponding boundary
integral operators depend on the type of boundary integral equations derived
by the direct formulation. For instance, we see that for (EDP), kq are the
exceptional values for Vj, whereas k; are those for (31+ K},). Similar relations
hold for (ENP).

In Table 2.1.1, the second column contains all of the boundary integral
equations (BIE) obtained by the direct approach. As we mentioned earlier,
for the exterior boundary value problems, the solvability conditions of the
corresponding boundary integral equations at the exceptional values are al-
ways satisfied due to the special forms of the corresponding right-hand sides.
For the indirect approach, this is not the case anymore; see Colton and Kress
[47, Chap. 3]. There are various ways to modify the boundary integral equa-
tions so that some of the exceptional values will not belong to the spectrum
of the boundary integral operator anymore. In this connection, we refer to
the work by Brakhage and Werner [22] Colton and Kress [47], Jones [152],
Kleinman and Kress [158] and Ursell [309], to name a few.

2.1.1 Low Frequency Behaviour

Of particular interest is the case k& — 0 which corresponds to the low—
frequency behaviour. This case also determines the large-time behaviour of
the solution to time-dependent problems if (2.1.1) is obtained from the wave
equation by the Fourier-Laplace transformation (see e.g. MacCamy [194, 195]
and Werner [319]). As will be seen, some of the boundary value problems will
exhibit a singular behaviour for £ — 0. The main results are summarized in
the Table 2.1.2 below.

To illustrate the singular behaviour we begin with the explicit asymptotic
expansions of the boundary integral equations in Table 2.1.1. Our presenta-
tion here follows [140]. In particular, we begin with the fundamental solution
for small kr having the series expansions:

For n = 2:

1

{
Ei(x,y) = 7Hi" (kr) = B(a,y) - o
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where
Yo = cg — log 2 — zg with ¢y &~ 0.5772, FEuler’s constant,
and
e 1
Sk(w,y) = ZHO (kr) + 2—(log(kr) + )
s
1 — 2m = 2m
= —%{log(kr);am(kr) +m§::1 b (Kr)?™}
(=)™ 1 1
am = 22m ()2’ bm = (10 —1— 57T E)awr
For n = 3:
ik
where
Si(z,y) = 1(“““1 k—li')m (2.1.19)
(T, y Tor ikr) = = . 1.

Correspondingly, for the double layer potential kernel we obtain

0 0
where

S 2m 9

Ri(z,y) = { Z am (1 + 2mlog(kr)) + 2mb,,) (rk) }aTE(x,y)
m=1 Y
for n =2, (2.1.20)
and
> 0

Ry(x,y) = { Z Zk?“ }aTE(%y)

m=2 Y

for n=3. (2.1.21)

The kernel of the adjoint operator Rj can be obtained by interchanging the
variables « and y. Hence, Rj, has the same asymptotic behaviour as Ry, for
k — 0.

Similarly, for the hypersingular kernel we have, for n = 2,

aRk B om OF OE
Gnay) = —dn Z — Dem (k) (k)™ 5= o, (z,y) (2.1.22)
1 > om T~ Ty
4 5 2 em (k) (rk) RO
2m i y _ — e
+logr m2:1 2mam (k) { 2 r? dm(m 1) Ong Ony }
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where
em(k) = (14 2mlogk)an, + 2mb,,

and, for n = 3,

ORy, _ 1 ~ (m—1) . . . mn,-n,
Ong (2,4) = iy z—:z m! (ikr) rs
" ( ) 0B o (2.1.23)
m-—1) O0F OF
—4n mz::Q(?) + m)Tr(zkr) o 8—%(% Y).

OR
Note that the kernel Tk(x, y) is symmetric.
n

As can be seen from the above expansions, the term logk appears in
(2.1.18) explicitly which shows that V}, is a singular perturbation of V' whereas
the other operators are regular perturbations of the corresponding operators
of the Laplacian as k — 0.

IDP: Let us consider first the simplest case, i.e. Equation (2) for (IDP) in
Table 2.1.1,
(31 —K'—R})0=Dyp on I. (2.1.24)

Since, for given ¢ € C1+*(I"), the equation
(L1 — K5 = Dy
has a unique solution o € C*(I"), we may rewrite (2.1.24) as
P (%I — K')7'Rjo + (%I — K') " 'Dpyp,

o
s Fae (2.1.25)

1 1
= o+ (51 — K')"'Rjo + (51 —-K)!

_ O(k?log k) for n =2,
= 0
O(k?) for n =3,

where the last expressions can be obtained from the expansions (2.1.20) and
(2.1.22) in case n = 2 and from (2.1.21) and (2.1.23) in case n = 3 (see
MacCamy [194]).

The analysis for the integral equation of the first kind (1) for (IDP) in
Table 2.1.1 is more involved, depending on n = 2 or 3. For n = 2, from
(2.1.11) with the expansion (2.1.18) of (2.1.7) we have

1
Va+w+5k0:§gp+Knp+ngp (2.1.26)

where

1
w= —2—(logk‘+’yo) /ods. (2.1.27)
™
r
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Similar to (2.1.25), we seek the solution of (2.1.26) and (2.1.27) in the as-
ymptotic form,
o = 5+a1(1€)51+03,

w = w+a (k)] +wr, (2.1.28)

where o,w correspond to the solution of the interior Dirichlet problem for
the Laplacian (1.1.6), (1.3.1). Hence, 7, w satisfy (1.3.3), namely

-~ 1
Va+w:§g0+Kgo (2.1.29)
subject to the constraints

/Gds:O and w=0.
T

The first perturbation terms o1, w; are independent of k with the coefficient
ay(k) = o(1) for k — 0. The functions or,wr are the remainders which
are of order o(ay(k)). To construct ; and w;, we employ equation (2.1.26)
inserting (2.1.28). For k — 0 we arrive at

Vor+wi = 0,
/&1(13 ~ 1 (2.1.30)
T

where we appended the last normalizing condition for &, since from the
previous results in Section 1.3 we know that [1ds = 0 would yield the

r
trivial solution o3 = 0,07 = 0. Inserting (2.1.28) into (2.1.27), it follows
from [o1ds = 1 with @ = 0 that ay(k) = O(og). Hence, without loss of
r

generality, we may set aq (k) = 0 in (2.2.28). Now (2.1.26) and (2.1.27) with
(2.1.28) imply that the remaining terms op , wg satisfy the equations

Vor +wr + Skor = Ry — Si0,

r

which are regular perturbations of equations (1.3.5), (1.3.6) due to the expan-
sions for S, in (2.1.18). The right-hand side of (2.1.31) is of order O(k? log k)
because of the expansions of Sy and of Ry in (2.1.20). Therefore, or and wgr
are, indeed, of order O(k?logk) as in (2.1.25), which was already obtained
with the integral equations (2.1.24) of the second kind.

For n = 3, the integral equation of the first kind takes the form

1 1
Va+ik4—/ods+5’ka: §<p+K<p+Rk<p, (2.1.32)
T
r
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where the kernels of the integral operators Sy and Ry are given by (2.1.19)
and (2.1.21), respectively. Both are of order O(k?). Hence, (2.1.32) is a regular
perturbation of equation (1.3.3). If we insert (2.1.28) with ay(k) = k then
the function o is given by the solution of

V&z%(p-i—Kgp,

which corresponds to the interior Dirichlet problem of the Laplacian. Hence,
/ﬁds:O and o1 =0

r

since it is the solution of
- { ~
Val—i——/ads:o.
4
r

Therefore, the solution of (2.1.32) is of the form o = & + O(k?).

EDP: By using the indirect formulation of boundary integral equations, this
case was also analyzed by Hariharan and MacCamy in [120]. In case n = 2,
for the exterior Dirichlet problem (EDP), Equation (1) in Table 2.1.1 has
the form

Va—i—w—i—SkU:—%go—l—Kap—i—Rk@ (2.1.33)

with w again defined by (2.1.27). Again, the solution admits the asymptotic
expansion (2.1.28) with o, w being the solution of

V5+@:—%¢+Kga,/5ds:0. (2.1.34)
I

Hence, o,w correspond to the exterior Dirichlet problem in Section 1.4.1.
Therefore, in contrast to the (IDP), here @ # 0, in general. Again, &1,w; are
solutions of equations (2.1.30). In contrast to the (IDP), the coefficient a4 (k)
is explicitly given by

ai(k) = —o {i(logk—i—%) +51}1 ,

which is not identically equal to zero, in general. The remainders og,wg
satisfy equations similar to (2.1.31) and are of order O(k?log k).
For the case n = 3, the integral equation(1) for (EDP) is of the form

1
Va+ik4—/ads+5k0: —%gp—l—Kgo—i—ngo
T
r

and o is of the form
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oc=0+koy+o0oR.
This yields
Vo =—3p+ Ky

for o corresponding to the (EDP) for the Laplacian . For the next term o
we have .
~ 1 ~
Vo, = I / ods.
r

Therefore, o1 is proportional to the natural charge g which is the unique
eigensolution of

19+ K'q=0 on I' with /qu:l.

r

Note that the corresponding simple layer potential satisfies
Vq(x) = cy = const. for all z € 2. (2.1.35)

For n = 3, a simple contradiction argument shows ¢y # 0. Hence,

o1(x) = —(47:00 /Hds)q(x) .

r

The remainder term o is of order k% which follows easily from

Vogr + Skgor = —Sk(g + k&l) - k24i /51d$ — Ry,
™
r
which is a regular perturbation of (1.4.12).

For the integral equation of the second kind (2) of the (EDP) and k = 0,
the homogeneous reduced integral equation reads

1
with the natural charge ¢q as an eigensolution. We therefore modify boundary

integral equation (2) by using a method by Wielandt [320] (see also Werner
[318]). Using Equation (1), we obtain a normalization condition for o,

/ ods = 1u(9) + 1x(0).

r
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where the linear functionals [ and l; are given by

(35 dogk +20) = o) ™ { [ wads + [(Rughads | forn=2

k() = :
(co+ kﬁ)_l{lj;@qu —l—!(ngo)qu} for n = 3;
and
B (5=(logk +70) — Co)_1 [(Sko)gds — for n =2,
l = o r
k(o (co+ ki) ! J(Sko)qds for n = 3.
r

The modified boundary integral equation of the second kind reads

(31 + K)o+ q/ads + R0 — qlp(0) = =Dy + qli(p) (2.1.37)
r

which is a regular perturbation of the equation

(%I+K’)5+q/5ds =—Dy+qlo(p).
r

The latter is uniquely solvable. The next term oy satisfies the equation

(31+ K)oy +q/51ds :/quds.
T T

It is not difficult to see that both boundary integral equations (2.1.33) and
(2.1.37) provide the same asymptotic solutions

o+ ai(k)oy + O(k?logk)  forn =2,
g =
o+ ko + O(k?) for n = 3.

INP: Since the boundary integral equation of the second kind (see (2) in
Table 2.1.1) for the (INP) and k& = 0 has the constant functions as eigensolu-
tions, we need an appropriate modification of (2). This modification can be
derived from the Helmholtz equation (2.1.1) in §2 together with the Neumann
boundary condition

Z—Z|p =1 on I, (2.1.38)

namely from the solvability condition (Green’s formula for the Laplacian)

/u(:c)dac _ —é /wds. (2.1.39)
r

[0}



38 2. Boundary Integral Equations

This condition can be rewritten in terms of the representation formula (2.1.5),
1
/Wku(x)dx = /ka(x)dx—k ﬁ/dzds, (2.1.40)
Q Q r

the left-hand side of which actually depends on the boundary values .
It is not difficult to replace the domain integration on the left—hand side
by appropriate boundary integrals. With the help of (2.1.40), the boundary
integral equation of the second kind (see (2) in Table 2.1.1) for (INP) can be
modified,

1 1 1
—u+ Ku— — / Wu(x)dr + Rpu — — /Rku(x)da:
2 el el

1 1
= o7 /wds YV ﬁ/Vw(gg)dgc (2.1.41)
T 19)
+ Sp — ‘—;N /Skw(x)dx on I'
2

where |£2| = meas(£2). Note, that the constant term of order logk in Vj, for
n = 2 and of order k for n = 3, respectively, has been canceled in (2.1.41)
due to (2.1.40).

The boundary integral operator on the left-hand side in (2.1.41) is a
regular perturbation of the reduced modified operator
1

A=+ K- —
? 22|

/WOd:v on I'
7]

due to (2.1.20) and (2.1.21). Moreover, we will see that the reduced homoge-

neous equation
Avg =0 on I'

admits only the trivial solution vy = 0, since for the equivalent equation,

1
%vo + Kvg = ﬁ / Wugdr = k = const, (2.1.42)
9]

the orthogonality condition for the original reduced operator on the left—hand

side reads
/ qrds =k =0.

r

This implies from (2.1.42) that vy = const as the eigensolution discussed in
Section 1.3.2. Hence, with (1.1.7), we have

1
Ozm:—/Wvodx:—vo.
)
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Consequently, A~! exists in the classical function space C*(I") due to the
Fredholm alternative.

As for the asymptotic behaviour of u, it is suggested from (2.1.40) or
(2.1.41) that u admits the form

1 ~
u:ﬁa+u+uR. (2.1.43)

The first term « satisfies the equation
Aa = loz—l—Koz—L/I/Vozda:——i/wds
: 1) 1)

which has the unique solution

1
|£2]

o =

/z/st = const. (2.1.44)
r

The second term u is the unique solution of the equation
Ai =V — = [ Vide —al i{R -1 [ Rd b @1am)
u = 17 v — o lim o5 B 17 pldz ¢ . d.
Q 0

Now we investigate the last term in (2.1.45).
For n = 2, we have

)
Rkl | ‘

k2
= ﬁ(logk + 70)k? + o /log |z — yldy + O(k* log k).
I7;

This implies
1 1
—dRr1-— 1
) {Rk ‘Q| /Rk dl‘},
2
= i{/ oglz — yldy — L//log|x—y|dydx} + O(k*log k)
2 |2 '
2 2 0

Hence, the limit on the right-hand side in (2.1.45) exists.
For n = 3, the limit is a well defined function in C*(I") due to (2.1.21).
The remainder u g satisfies the equation

1
Augr + Rrpugr — E/Rkug(x)dx =fgr on I (2.1.46)
Q

where
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= O(k?log k) for n = 2,
e O(k?) for n = 3.

Hence, up is uniquely determined by (2.1.46) and is of the same order as fg.

For the first kind hypersingular equation (1) in (INP) we use the same
normalization condition (2.1.40) by subtracting it from the equation and
obtain the modified hypersingular equation

Du—/Wu(z)dz— 88 Rku—/Rkudz
Ny
Q ' Q
— (L - K- Ry /Vql)dz _ /swdz (2.1.47)
17} r
1 ik 1
+ (42| (§n2%(logk +7) — 5n3@) /1/1d3 R /¢d5~
ia r

Again, the operator on the left-hand side is a regular perturbation of the
reduced operator

Bu := Du — /Wu(z)dz,
7}

which can be shown to be invertible, in the same manner as for A. From the
previous analysis, we write the solution in the form (2.1.43), namely

a
u—ﬁ—i—u—i—uR.
We note that
B1 =9,

and therefore (2.1.47) for k — 0 again yields (2.1.44) for . We further note
that for n = 2, it can be verified from (2.1.20) that

(0% o 1 2
/Rk (ﬁ) dz_%|9| alogk +0O(1) for k—0,
%)

which shows that the choice of a from (2.1.44) cancels the term
1

2—|Q| log k/ 1ds on the right-hand side of (2.1.47).
™ r

Consequently in both cases n = 2 and n = 3, u can be obtained as the
unique solution of the equation

1
Bﬂ:iw—K/z/)—/Vz/JdZ-ﬁ-@Xm
2

where
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2
02 1 { 1 |£2] }
——|2 1 — ldz — ——logk =2
5, 1217 + lim kQ/Rk 25 logky,  n=2,

2
li 9 Rk1+/Rk1dZ} n=3.

1
0k2{8

Similarly, again we can show that up is the unique solution of the equation

0
o /RkuR(z)dz = fr
Q
with
0 ~ ~
fr = o /Rkudm
19
« 8 (0} 2
+5{5- Rk1+/Rk1dx 5n2| | k1o k+5n3|—7T )

10 0P
—alim k2{8 Rk1+/Rk1dx75n2%k logk}.
(9]

For n = 2, the above relations show that fr = O(k?logk), which implies
that ug = O(k%logk), as well.

In case n = 3, by using the Gaussian theorem for the first two terms from
(2.1.21) we obtain explicitly

1 1 )
Rt = [ Bulais, =~k [ =y — 212+ O(K).
2

Hence,

0 _ 4
~Ril = /87% dy+0(k)

—
&
-y
g

|

i
= ——k:2 ——  dydx — — k3|21 + O(kY).
= //}pﬂAym LRI0P +0(k)

02 0N

Together with (2.1.44) this yields
fr=0(k?)
which implies that up is of the same order as k — 0.

ENP: Finally, let us consider the boundary integral equations of (ENP) and
begin with the simplest case, i.e. the integral equation of the second kind (see
(2) in Table 2.1.1),
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1 1 )
—u— Ku— Ryu=—-Vy+ {5n2 (—10gk—|—70> —5n3£}/wds—5’kw.
2 2 47

T

(2.1.48)
The operator on the left-hand side is a regular perturbation of the reduced
invertible operator 11 — K (see Section 1.4.2).

For n = 2, Sp1 is of order O(k*logk) in view of (2.1.19). Hence, for ujp we
use the expansion

1 -
u=—(logk+y)a+u+ug.
2m

az}/v,bds

is the unique solution of the reduced equation

The highest order term

%a—Kaz/wds;

r

the second term w is the unique solution of the reduced equation

i—Ki=-Vi. (2.1.49)

(SIS

For the remainder up we obtain the equation
lup — Kug — Ryup = %(logk + 7o) Ril + Ryt — St
The dominating term on the right—hand side is defined by
Ril = %|.Q|k2 logk + O(k?),

therefore up is of order O((klog k)?).

For n = 3, Skt in (2.1.48) is of order O(k?) in view of (2.1.19). Hence, now

u is of the form .
u=1u-— az— +up
4am

where @ is the unique solution of the reduced equation (2.1.49) and o =
/ - ¥ds. The remainder up satisfies the equation

~ ik
%uR — KuR — RkuR = Rku - Sk¢ - i—Rka,
7I

and, therefore, is of the order O(k?).
The hypersingular boundary integral equation (1) of the first kind in
Table 2.1.2 reads

0
ong

where D has the constant functions as eigensolutions.

Du —

Ru = f(%l n K’)w ~ Ry, (2.1.50)
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Multiplying (2.1.48) by the natural charge ¢, integrating over I" and using

(2.1.36) and V; = ¢o, we obtain the relation

/uqu - /q(Rku)ds

r r

1 ik
— {0 g gkt 20) 4 0uagt [ wds ~ [ atsivnds
I I

(2.1.51)

with ¢g given by (2.1.35). Now (2.1.51) can be used as a normalizing condition
by combining (2.1.50) and (2.1.51); we arrive at the modified equation

Dqu/uquf/(Rku)quf 88 Riu

I I

1 1k
= (—Co + 0n2=—(logk + 7o) — 6n3l) /1/1655
2 T
T

T

—(31+K')¢ - R — /q(Skw)ds.
T

Again, we assume u in the form
ik

4ﬂ_a+u+uR,

1
u = 5n27(10gk + Yo — 27’(‘60)0[ — 5n3
2

a:F/wds.

The term u is the unique solution of

where k — 0 yields

Du + /ﬂqu = féngco/wds —AI+ K.
T T

The remainder upg satisfies the equation
0
Dup + [ urqgds — | q(Rrug)ds — %RkuR = fr,
r T ‘

where

(2.1.52)

fr = a{éng(logk—l—’yo—271'00)—5”3&}{ 0 Rkl—i-/q(Rkl)ds}

47 ) Lon,

r

0
Riu+ | q(Rpu)ds — Rpp — [ q(Skip)ds
/ r/

+ ong
T
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is of order O ((klogk)?) for n = 2 and of order O(k?) for n = 3, which is in
agreement with the result from the previous analysis of the boundary integral
equation of the second kind.

With the solutions of the BIEs available, we now summarize the asymp-
totic behaviour of the solutions of the BVPs for small £ by substituting the
boundary densities into the representation formula (2.1.5). In all the cases
we arrive at the following asymptotic expression

u(z) = £[Vo(z) — Wu(z)] + C(k; 2) + R(k; ) (2.1.53)

where the &+ sign corresponds to the interior and exterior domain and x € {2
or £2° as in (2.1.5). For the Dirichlet problems, % = ¢, and for the Neumann
problems, o) =1 on I', are the given boundary data, respectively, whereas
the missing densities are the solutions of the corresponding BIEs presented
above. In Formula (2.1.53), C'(k;x) denotes the highest order terms of the
perturbations in 2 or £2¢; whereas R(k;z) denotes the remaining boundary
potentials. The behaviour of C' and R for k£ — 0 is summarized in Table 2.1.2
below.

The remainders R(z; k) are of the orders as given in the table, uniformly
in x € £2 for the interior problems and in compact subsets of £2¢ only, for the
exterior problems.

Table 2.1.2. Low frequency characteristics

| Bve || C(k; ) | R(k;x) | n |
O((klogk)?) =
o " 0u?) "3
—w O((klogk)?) ! n=2
EDP —k{Voi(z)+ ﬁ fﬁds} O(kQ) n=3
r

~(f — 5 Jlogle —yldy} gy [wds | O(K*logh) n—2

INP r )
{5+ 5 [ ey [ dds O(k?) n=3

0 r
3= (logk +70) [ ds O((klogk)?) n=2
r
NP —i= [ds O(k?) n=3
r

'For this case a sharper result with O(k?) is given by MacCamy [194]
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2.2 The Lamé System

In linear elasticity for isotropic materials, the governing equations are
—A*w = —pAv — (u+ N) graddive = f in 2 (or 2°), (2.2.1)

where v is the desired displacement field and f is a given body force. The
parameters 4 and A\ are the Lamé constants which characterize the elastic
material. (See e.g. Ciarlet [42], Fichera [75], Gurtin [115], Kupradze et al
[177] and Leis [184]).

For n = 3, one also has the relation A = 2uv//(1—2v) with 0 < v < 1, the
Poisson ratio. The latter relation is also valid for the plane strain problem
in two dimensions, where (2.2.1) is considered with n = 2. In the special
case of so—called generalized plane stress problems one still has (2.2.1) with
n = 2 for the first two displacement components (v1,v2) " but with a modified
A = 2u7/(1 — 27) and a modified Poisson ratio 7 = v/(1 + v). In this case
and in what follows, we will keep the same notation for \.

For the Lamé system, the fundamental solution is given by

A A+p
E(2,Y) = oot {%(x, I + 2L (2 — y) (@ — y)T} . (2.2.2)
a matrix—valued function, where I is the identity matrix, r = |x — y| and

—logr for n = 2,
M(@,y) =41

T

2.2.3
for n = 3. ( )

The boundary integral equations for the so—called fundamental boundary
value problems are based on the Green representation formula, which in elas-
ticity also is termed the Betti—-Somigliana representation formula. For interior
problems, we have the representation

v(z) = / E(z,y)Tv(y)ds, — / (T, E(z,4))" v(y)ds, + / E(z,y)f(y)dy
r 2

r
(2.2.4)
for x € (2. Here the traction on I is defined by
. ov
Top = ( AMdiv v)n + 2;;% + un x curlv ‘F (2.2.5)

for n = 3 which reduces to the case n = 2 by setting uz = 0 and the third
component of the normal ng = 0. The subscript y in T, E(z,y) again denotes
differentiations in (2.2.4) with respect to the variable y.

The last term in the representation (2.2.4) is the volume potential (or
Newton potential) due to the body force f defining a particular solution v,
of (2.2.1). As in Section 2.1, we decompose the solution in the form
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vV=v,+u

where u now satisfies the homogeneous Equation (2.2.1) with f = 0 and has
a representation (2.2.4) with f =0, i.e.

u(z) =Veo(zr) — We(z). (2.2.6)

Here V and W are the simple and double layer potentials, now defined by

Vo(z) = /E(m,y)a(y)dsy, (2.2.7)
r

Wew) = [ (@B eds,: (2:238)
r

and where in (2.2.6) the boundary charges are the Cauchy data ¢ (x) = u(x)|r,
o(r) = Tu(z) r of the solution to

—A*u=0 in 2. (2.2.9)

For linear problems, because of the above decomposition, in the following, we
shall consider, without loss of generality, only the case of the homogeneous
equation (2.2.9), i.e.,, f =0.

For the exterior problems, the representation formula for v needs to be
modified by taking into account growth conditions at infinity. For f = 0, the
growth conditions are

u(z) = —E(z,0)X + w(z) + O(|z|'™) as |z| — oo, (2.2.10)

where w(x) is a rigid motion defined by

_ T _
w(z) = {a+b( To, T1) for n =2, (2.2.11)

a+bxx for n = 3.

Here, a,b and X' are constant vectors; the former denote translation and
rotation, respectively. The representation formula for solutions of

“Afu =0 in 02° (2.2.12)
with the growth condition (2.2.10) has the form
u(z) = —Vo(z) + We(z) + w(z) (2.2.13)

with the Cauchy data ¢ = w|r and o = Tu|r and with

X = /a’ds. (2.2.14)
T
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2.2.1 The Interior Displacement Problem

The Dirichlet problem for the Lamé equations (2.2.9) in (2 is called the dis-
placement problem since here the boundary displacement

ur = on I' (2.2.15)

is prescribed. The missing Cauchy datum on I is the boundary traction
o = Tup. Applying the trace and the traction operator 7' (2.2.5) to both
sides of the representation formula (2.2.4), we obtain the overdetermined
system of boundary integral equations

o) = (31 -K)p(z)+Vo(z), (2.2.16)
o(x) = Do+ (31+K')o(z) on I'. (2.2.17)

Here, the boundary integral operators are defined as in (1.2.3)—(1.2.6), how-
ever, it is understood that the fundamental solution now is given by (2.2.2)
and the differentiation 57?\1“ (1.2.4)—(1.2.6) is to be replaced by the traction

operator T|p (2.2.5). Explicitly, we also have:

Lemma 2.2.1. Let I' € C? and let ¢ € C*(I"),0 € C*(I') with 0 < a < 1.
Then, for the case of elasticity, the limits (1.2.3)—(1.2.5) exist uniformly with
respect to all x € I' and all ¢ and o with ||@||ce <1, ||o]|ce < 1. Further-
more, these limits can be expressed by

Vo(zx) = / E(z,y)o(y)dsy, xel, (2.2.18)
yer\{z}
Ko(z) = pwv. / (T,E(z,v))" @(y)ds,, zel, (2.2.19)
yer\{z}
K'o(z) = pwv. / (TpE(z,y)) o(y)ds,, x€I. (2.2.20)
yer\{z}

These results are originally due to Giraud [99], see also Kupradze [176, 177]
and the references therein. We remark that the integral in (2.2.18) is a weakly
singular improper integral, whereas the integrals in (2.2.19) and (2.2.20) are
to be defined as Cauchy principal value integrals, i.e.

DV / (TyE(z,y)) " ¢(y)ds, = lim / (TyE(z,y) " ¢(y)dsy,

e—0

yel'\{z} ly—z|>e>0Ayel

since the operators K and K’ have Cauchy singular kernels:
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(T,E(z,y))"

~ 2 1)7;:(A +2u) { (I + H(x —y)(z - y)T) g—ZZ(x, y)
+ﬁ (@ —y)ny —my(z—y)") }T7 (2.2.21)
(T, E(z,y))
~ 2n- l)ﬁ(k +2u) { (I + HW —y)(z y)T) gzz (z,y)
_m (z=y)n; —na(z—y)") } : (2.2.22)

We note that in case n = 2, the last term in (2.2.21) can also be written in
the form

1

= yP (z—yny, —ny(z—y)") = (_01 ’ é) @ log |z —y|. (2.2.23)

) ds,
The last terms in the kernels (2.2.21) and (2.2.22) are of the order O(r~") as
r = |z —y| — 0 and, in addition, satisfy the Mikhlin condition (see Mikhlin
[213, Chap. 5] or [215, Chap. IX]) which is necessary and sufficient for the
existence of the above Cauchy principal value integrals for any = € I'. We
shall return to this condition later on. The proof of Lemma 2.2.1 can be found
in [213, Chap. 45 p. 210 ff].

It turns out that there exists a close relation between the single and double
layer operators of the Laplacian and the Lamé system based on the following
lemma and the Giinter derivatives

k(0 ml0) 1= (1) )5 = iy (Bl (2224)

(see Kupradze et al [177, (4.7), p. 99]) which are particular tangential deriv-
atives; in matrix form

M(0y:m(y)) = ((mn 9y, (1)) 5 (2.2.25)

Lemma 2.2.2. For the Gunter derivatives there hold the identities

n;(ye — o) — ne(y; — ;)
|z —y[”

me(8y, n(y))m = : (2.2.26)

= (ye — x0) (yx — k)
mje(0y, n(y)
St

|z —y["

(s nly — )y — k) O
_ (@k o )6ny Yn. (2.2.27)
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The proof is straight forward by direct computation.
Inserting the identities (2.2.26) and (2.2.27) into (2.2.21) we arrive at

(1) = gy (G o) + M, () o)}
+2u(M (9, m(y)) Ez,y)) . (2.2.28)
In the same manner we find
(TE@D) = 5o o) = M@s (@) (0.9) )
+20(M (0, n(2)) E(z, y)) - (2.2.29)

As a consequence, we may write the double layer potential operator in (2.2.19)
after integration by parts in the form of the Stokes theorem as

Kep(z) = M{/(£7n(z7y)>¢(y)dsy

r

= [ M@)o} (2230

r

+2u/E(w,y)M(%n(y))w(y)dSy»
r

see Kupradze et al [177, Chap. V Theorem 6.1].
Finally, the hypersingular operator D in (2.2.17) is defined by

De(z) = —TaWe(z)

= - z—»mlgzg,zgr ()\(dlvchp(z)) + 2u(grad, We(2)) - n,

+ pn, X curlech(z)) . (2.2.31)

Lemma 2.2.3. Let I' € C? and let @ be a Hélder continuously differentiable
function. Then in the case of elasticity, the limits (1.2.6) exist uniformly with
respect to all x € I' and all @ with ||@||cr+e < 1. Moreover, the operator D
can be expressed as a composition of tangential differential operators and the
simple layer operators of the Laplacian and the Lamé system:

Forn =2:

De(z) = —dislzf/ (?j) (x) (2.2.32)
where
~ z—y)(x—y)"
Vx(z) = M/ (—log |z —y| + W) X(y)dsy .
r

(2.2.33)



50 2. Boundary Integral Equations

Forn =3:

T |z —y I}M(aw n(y))e(y)ds,

3
LS mar(0uml@) [ (g (0 m) 00 s,

|z — 9 j=1,2,3"

(2.2.34)

Proof: The proof for n = 2 was given by Bonnemay [17] and Nedelec [233];
here we follow the proof given by Houde Han [118, 119] for n = 3. The proof
is based on a different representation of the traction operator 7' by employing
Glinter’s derivatives M; more precisely we have:

T (0, n(z))ulz) = (A + p)(divu)n(z) + u(g% + Mu) . (2.2.35)
We note 9
Mu = 8—5 — (divu)n(z) + n(z) x curlwu. (2.2.36)

Now we apply T in the form (2.2.35) to the three individual terms in the
double layer potential K in (2.2.30) successively, and begin with

T(9.,n(x)) 0

a8 In ) I
o, ! (2,9)

= (a) - V)G )T + M0 5 ()T
+ (A + p)n(x) (gradz(()iy%(z, y)) B

Next we apply T" to the remaining two terms by using (2.2.29) to obtain
1

(0, (2E7 _7n71)

(92, m(2)) (20E(2,y) eEErt (z,9)

= M(O-n(@) {44 Blw.y) - 5o o))

+ 27#”(33) : vz’Yn(Zvy)I - T(az’n(x)) :

7 In\#~y I
2(n— 1) 471'7 (2,9)

Now we apply (2.2.35) to the last term in this expression and find
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T(9.,n(x)) ! ) (2, y) 1

2(n—1)m

:§G%ﬂg“+ﬂmmﬂvazwf+

o
2(n— 1)m

+2(nﬁ 1)7TM(‘9Z’ n(2))vn(z,y)I .

n(x) : vz’Yn(Za y)I

Hence,

(0. n(@)) (205 (2.9) = g5

= M(z, n(a:)){4,u2E(z,y) - ﬁ’an} - 2(2 —_i— lll)wn(x) (Vayn(z, 2))

+ Q(nﬁl)ﬂ_n(x)-vz(z,y)I.

T

Collecting these results we obtain
(0, "( ))(Kw)( )

V/a (2, 9)e(y)ds,

2(713%)77%1(2, y)}/\/l (5y, n(y))cp(y)dsy

+ M(O.n(@) [ {12 E ) -

r

2<2f%ﬂ{n(w)/(vzaiy (, y)) p(y)ds,

(M(9y,n() () ds, }

V. 3y,n ) ()dsy}

F/

+ 2<n /a ’Yn z y dsy
I
I/

V/ on, any y)ds,

+ M. (@) [ {157Be) - ﬁw,y)}M(ay,n@))so(y)dsy
r

+222 1; Fiple) + 5ot Taela)
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where

Fipla) = [ {n@) (Vograe.0) - o(0)

r

and

jQSo(l') = / {M(azan(x))a;zy’yn('z?y)
r

+ (n(2) - Vo (2,9) M0y, () fo(y)dsy
The product rule gives

(M (a?/’ n(y))vz')/n(z7 y)) : ‘P(y)

n

= Z (mké (8y,n(y)>%'7n(zvy)>@k(y)
k=1

n

> (10 n ) (=90 21000 0)

k=1

—(mre (9, mly ))sok(y))a%vn(z,y))

_ g_;( mae (0 1(0) (=90 (2. 0)n ()

+(aizé’)’n(zvy)) (mm(ﬁy,n(y)))gpk(y)) . (2237)

The symmetry of v, (z,y) and Ayv,(z,y) = 0 for z # y implies

82

’;mﬂc 82k Z”k 8y B2 (2, y) — );m%(%y)

= an ay 3 (2, 9) "'_nj(y)Ay’Yn(Zyy)

_ i D2, y)
8zj 67’Ly ’

ie.,
Oz, y)

ony

Using (2.2.37) and (2.2.38) for the first term of the integrand of [J;, we find

V.

= M(0y(y))V:rn(2,y) . (2.2.38)
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jl(p = n /{ 8y,n ) Z’Yn(zvy)) 90(3/)

- vz’}/n(z y) ' (M (au(y ) y))}dSy

/ Z Mok 8y7" (aa (2, y) ek (y ))dsy =0

£,k=1

for x ¢ I" due to the Stokes theorem.
For the integral J5 we use

M(0,,n(x)) ain’ y) — M0y () (Vs - 1)) (r )T
= {M((’“)y,n(y))/\/l(az,n(x)) — M(az,n(x))/\/l((’“)y,n(y))}vn(z,y)I

to obtain

Tapla) = [ (M(@2nl2)) 0 (200) IM(0y,m(0) T l0)ds,

r

- M9, n(2)) / a2 )M (B, 1)) (9)dsy
I

The final result is then with (2.2.36):

aZvn /K Z y dSy

- L) (n() x V.) - / (2, 9) (n(y) x V) p(y)ds,

2(n— )m
T

- M(0n(@) [ {425 - e )T M0y i) pds,

T
+gitys | (MO-n@) 2 M(@,nw) eds,.
r

where z € I

As can be seen, this is a combination of applications of tangential deriv-
atives to weakly singular operators operating on tangential derivatives of ¢.
Therefore, the limits 2 — x € I' with z € {2 or z € §2¢ exist, which leads
to the desired result involving Cauchy singular integrals (see Hellwig [123,
p. 197]). Note that for n = 2 we have (n(z) x V,)|r = 7. [ |

S

The singular behaviour of the hypersingular operator now can be regular-
ized as above. This facilitates the computational algorithm for the Galerkin
method (Of et al [243]).
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As for the hypersingular integral operator associated with the Laplacian in
Section 1.2, here we can apply a more elementary, but different regularization.
Based on (2.2.31), we get

Do) = - lim_ (T, [(1,E.0) (ely) - ela))ds,
r

LT / (T, E(z,y)) T (x)ds, }

Here, in the neighborhood of I', the operator T, is defined by (2.2.22) where
we identify n, = n, for z ¢ I'. If we apply the representation formula (2.2.4)
to any constant vector field a, representing a rigid displacement, then we
obtain

a=- /(TyE(Z,y))Tadsy for z € 02,
r
which yields for z € 2 in the neighborhood of I

7. [5G ds,ple) =0,

Hence,

D) =~ tim_ 7. [ (15G)T (0l0) - (@),

from which it can finally be shown that

De() = —pav. / T, (T,E(x.y)) " (¢(y) — () ds, (2.2.39)
r

(see Kupradze et al [177, p.294], Schwab et al [274]).

If the boundary potential operators in (1.2.18) and (1.2.19) are replaced
by the corresponding elastic potential operators, then the Calderén projector
Cq, for solutions u of (2.2.9) in {2 again is given in the form of (1.2.20) with
the corresponding elastic potential operators.

Also, Theorem 1.2.3. and Lemma 1.2.4. remain valid for the corre-
sponding elastic potentials V, K, K’ and D.

For the solution of the interior displacement problem we now may solve

the Fredholm boundary integral equation of the first kind

Vo=1p+Kep on I, (2.2.40)

or the Cauchy singular integral equation of the second kind
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tio—K'¢=Dyp on I', (2.2.41)

which both are equations for o.

The first kind integral equation (2.2.40) may have eigensolutions for spe-
cial I" similar to (1.3.4) for the Laplacian (see Steinbach [291]). Again we
can modify (2.2.40) by including rigid motions (2.2.11). More precisely, we
consider the system

Vo —wy= %cp—&-ch on I,
/ads:O (2.2.42)

r
together with
/(—01x2 +o9x1)ds = 0 for n=2 or
r (2.2.43)
/(o'xw)ds = 0 for n=23,

r

where o and the unknown constant vector wg are to be determined. As was
shown in [142], the rotation b in (2.2.11) can be prescribed as b = 0; in this
case the side conditions (2.2.43) will not be needed. For n = 3, many more
choices in wy can be made (see [142] and Mikhlin et al [214]). The modified
system (2.2.42) and (2.2.43) is always uniquely solvable in the Holder space,
o € C(I") for given ¢ € C1T(I).

For the special Cauchy singular integral equation of the second kind
(2.2.41), Mikhlin showed in [210] that the Fredholm alternative, originally
designed for compact operators K, remains valid here. Therefore, (2.2.41)
admits a unique classical solution o € C*(I") provided ¢ € C'T*(I'),0 <
a < 1. (See Kupradze et al [177, Chap. VI], Mikhlin et al [215, p. 382 ff]).

2.2.2 The Interior Traction Problem

The Neumann problem for the Lamé system (2.2.9) in (2 is called the traction
problem, since here the boundary traction

Tup=1vonl (2.2.44)

is given, whereas the missing Cauchy datum w|r needs to be determined.
Corresponding to (2.2.16) and (2.2.17), we have the overdetermined system

(GI+EK)u = Vi, (2.2.45)
Du = (3/-K')Y on I’ (2.2.46)

for the unknown boundary displacemant w,p.
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As for the Neumann Problem for the Laplacian, here 1) needs to satisfy
certain equilibrium conditions for a solution to exist. These can be obtained
from the Betti formula, which for w and any rigid motion w(z) reads

0 = /(w - A'u) — (u- A%w)de

Q
= /w~Tuds—/u-des.
r r

This implies, with Tw = 0, the necessary compatibility conditions for the
given traction 1, namely

/w -1pds = 0 for all rigid motions w (2.2.47)
ia

given by (2.2.11). This condition turns out to be also sufficient for the ex-
istence of w in the classical Hélder function spaces. If ¢ € C*(I") with
0 < a < 1 is given satisfying (2.2.47), then the right-hand side, V1 in
(2.2.45), automatically satisfies the orthogonality conditions from Fredholm’s
alternative; and the Cauchy singular integral equation (2.2.45) admits a
solutionu € C'+%(I"). The solution, however, is unique only up to all rigid
motions w, which are eigensolutions. For further details see [142].

The hypersingular integral equation of the first kind (2.2.46) also has
eigensolutions which again are given by all rigid motions (2.2.11). As will be
seen, the classical Fredholm alternative even holds for (2.2.46), and the right—
hand side %1# — K'1) satisfies the corresponding orthogonality conditions,
provided, ¥ € C*(I") satisfies the equilibrium conditions (2.2.47). In both
cases, the integral equations , together with appropriate side conditions, can
be modified so that the resulting equations are uniquely solvable (see [141]).

2.2.3 Some Exterior Fundamental Problems

In this section we shall summarize the approach from [142]. For the exterior
displacement problem for w satisfying the Lamé system (2.2.12) and the
Dirichlet condition (2.2.15),

ur=¢onl,

we require at infinity appropriate conditions according to (2.2.10); namely
that there exist X' and some rigid motion w such that

w(z) + E(z,0)X —w=0(z|'"") as |z|] — 0.

In general, the constants in X' and w are related to each other. However,
some of them can still be specified.
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For n = 2, we consider the following two cases. In the first case,
binw=a-+ b(—xz,xl)T is given .

In addition, the total forces X' in (2.2.14) are also given, often as X' = 0 due to
equilibrium. Then a in w is an additional unknown vector. The representation
formula (2.2.13) for the Dirichlet problem (2.2.12) with (2.2.14) yields the
modified boundary integral equation of the first kind

Vo—a = —i¢(@)+Kep()+b(—za,+z1)" on I, (2.2.48)
/a'ds = X. (2.2.49)
r

Here, ¢, and b are given and o,a are the unknowns. As we will see,
these equations are always uniquely solvable. In particular, for any given
p € C1T(I"), X and b, one finds in the classical Holder—spaces o € C*(I).

In the second case, in addition to the total force X, the total momentum

\/(71720’1 + 5610'2)de = 23
Ir

is also given, whereas b is now an additional unknown. Now the modified
boundary integral equation of the first kind reads

1
Vo(z) —a—b(—xy,+x;,) | = 5go(x) + Ke(x) on I, (2.2.50)
/Uds =X, /(—1’20’1 + x109)ds, = X5, (2.2.51)
r T

where ¢ € C1¥(I'), X, Y3 are given and o, a and b are to be determined.
The system (2.2.50), (2.2.51) always has a unique solution o € C*(I'), a, b.

Both these problems can also be reduced to Cauchy singular integral equa-
tions by applying the traction operator to (2.2.13). This yields the singular
integral equation

io(z)+ K'o(x) = —Dep(z) for z €T, (2.2.52)

with the additional equation (2.2.49) in the first case or the additional
equations (2.2.51) in the second case, respectively. The operator %I + K’
is adjoint to 17 + K in (2.2.17). Due to Mikhlin [210], for these special oper-
ators, Fredholm’s classical alternative is still valid in the space C*(I"). Since

%w+Kw:O on I’

for all rigid motions w, the adjoint equation (2.2.52) has an 3(n — 1)-
dimensional eigenspace, as well. Moreover, Dw = 0 for all rigid motions;
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hence, the right-hand side of (2.2.52) always satisfies the orthogonality con-
ditions for any given ¢ € C*+%(I"). This implies that equation (2.2.52) always
admits a solution o € C“(I") which is not unique. If, for n = 2, the total force
and total momentum in addition are prescribed by (2.2.51), i.e. in the second
case, then these equations determine o (z) uniquely. For finding a and b we
first determine three vector-valued functions A;(x),j = 1,2, 3, satisfying on
I" the equations

/a-)\jds = a; and /(—x%xl)-)\j(x)ds =0 for j=1,2,
r

a-Azds = 0 and /(—xg,xl)-)\gds =1.
r

’1\’1

(2.2.53)
Since o (z) on I is already known from solving (2.2.52), equation (2.2.50)
can now be used to find @ and b; namely

forj=1,2 :a; 1
PRSI }:/Va(x)~)\j(x)dw—2/30-/\jd9—/(Kg0)~)\jds.
r r r
(2.2.54)

If, as in the first case, b and X' are given, then the additional equations

/a'ds = X and
r
1
//\3(30) Vo(x)ds, = b-— B /)\3 - pds + /)\3 - Kepds
r r r
determine o uniquely; and a1, as can be found from (2.2.54), afterwards.

In the case n = 3, there are many more possible choices of additional
conditions. To this end, we write the rigid motions (2.2.11) in the form

3 6 6
w(z) = Z ajm;(z) + Z bj—smj(z) = Z wjmy;(x)

where m(z) is the j—th column vector of the matrix

1, 0, 0, 0, a3, -
0, ]., 07 o, 0, Iy . (2255)
o, 0, 1, —x3, —z1, O.

Let J C F:=1{1,2,3,4,5,6} denote any fixed set of indices in F. Then we
may prescribe a;_3,b; for j € J, i.e., some of the parameters in w subject
to the behavior of (2.2.10) at infinity. If 7 is a proper subset of F then we
must include additional normalization conditions,
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/mk(y) co(y)dsy =Xy for ke F\J. (2.2.56)
r

By taking the representation formula (2.2.13) on I", we obtain from the direct
formulation the boundary integral equation of the first kind on I,

1
Z wpmy(x) = —igo( + Kp(x) + Z wim;(x (2.2.57)
KEF\T jed

together with the additional equations,

/mk y)ds, = Xy for ke F\J. (2.2.58)

In the right-hand side of (2.2.57), the w; are given, whereas the wy in the
left—-hand side are unknown. For given ¢ € C*(I"),0 < a < 1, and given
constants wj,j € J, the unknowns are o € C%(I") together with wy, for
ke F\J.

Again, we may take the traction of (2.2.13) on I' to obtain a Cauchy
singular boundary integral equation instead of (2.2.57) and (2.2.58), namely
(2.2.52) together with (2.2.58). Since (2.2.52) is always solvable for any given
@ € CH(I') due to the special form of the right-hand side, and since the
eigenspace of %I + K’ is the linear space of all rigid motions, the linear
equations (2.2.58) need to be completed by including (card J) additional
equations which resembles the required behavior of w(x) at infinity for those
wj given already with j € J. For these constraints, we again choose the
vector—valued functions, Ay on I', £ € F, (e.g. linear combinations of my|r)
which are orthonormalized to m;|p, i.e.,

/m] x)dsy =00, jlEF. (2.2.59)

Now, the complete system of equations for the modified Dirichlet problem can
be formulated as
1

5 o(z)+ K'o( ZO{gmg = —Dep(x) for x €’

leF

(2.2.60)
/mk cop(y)dsy =Xy, ke F\JT,

together with

/)\j(x)-Vads:/)\j~{;go(:lc)—i—K'go(:c)}ds—i—wj for j€J.

r r
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The desired displacement w(xz)|p then is obtained from (2.2.13) with o (x)
determined from (2.2.60) and wy, given by

1
wk://\k~V0'ds+/)\k~{2cp—ch}d8 for ke F\J.
T T

Note that we have included the extra unknown term Y aymy(z) in (2.2.60)
so that the number of unknowns and equations coincide. One can show that
in fact ay = 0 for £ € F. The last set of equations has been obtained from
(2.2.50) with (2.2.59).

For the exterior traction problem, the Neumann datum is given by

Tulp =1 on I',

and the total forces and momenta by

/’l/l-mkd822k7 kelF.
r

Here, the standard direct approach with @ — I' in (2.2.13) yields the Cauchy
singular boundary integral equation for u,r,

su(z) — Ku(z) = Vip(z) + w(z) for z €I (2.2.61)

Asis well known, (2.2.61) is always uniquely solvable for any given ¢» € C*(I")
and given w with w € C'T*(I"); we refer for the details to Kupradze [176,
p. 118].

If we apply T to (2.2.13) then we obtain the hypersingular boundary
integral equation

Du(z) = —i(z) — K'tp(z) for z €. (2.2.62)

It is easily seen that the rigid motions w(y) on I' are eigensolutions of
(2.2.62). Therefore, in order to guarantee unique solvability of the boundary
integral equation , we modify (2.2.62) by including restrictions and adding
unknowns, e.g.,

3(n—1)
Dugy(z) = —%'gb(ac) — K'tp(z) + Z agmy(x) for x € I' and
=1 (2.2.63)
T

Also here, the unknowns «y are introduced for obtaining a quadratic system.
For the Neumann problem, they all vanish because of the special form of
the right-hand side. As we will see, the system (2.2.63) is always uniquely
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solvable; for any given 1 € C*(I") we find exactly one ug € C'T(I'). In
(2.2.63), the additional compatibility conditions can also be incorporated
into the first equation of (2.2.63) which yields the stabilized uniquely solvable
version

_ 3(n—1)
Bua(e) i= Dua(a) + > [ s )uo(w)ds, ()
r

— (2.2.64)

= —1(z) — K'ip(z) for z €l
Once ug is known, the actual displacement field w(z) is then given by
u(z) = —Vp(z) + Wug(z) for € 2°. (2.2.65)

Note that the actual boundary values of u|r may differ from wug by a rigid
motion. u|p can be expressed via (2.2.65) in the form

u(z)|r = %uo(x) + Kug(x) — Vip(z). (2.2.66)

In concluding this section we remark that the boundary integral equa-
tions on Holder continuous charges are considered in most of the more clas-
sical works on this topic with applications in elasticity (e.g., Ahner et al [5],
Balas et al [11], Bonnemay [18], Kupradze [175, 176], Muskhelishvili [223]
and Natroshvili [225]). However, as mentioned before, we shall come back to
these equations in Chapters 5—10.

Now we extend our approach to incompressible materials.

2.2.4 The Incompressible Material

If the elastic material becomes incompressible, the Poisson ratio
v = A/2(A+ p) tends to 1/2 or A = 2ur/(1 — 2v) — oo for n = 3 and
for the plane strain case where n = 2. However, for the plane stress case we
have 7 — 1/3 and A — 2y if the material is incompressible; and our previous
analysis remains valid without any restriction.

In order to analyze the incompressible case, we now rewrite the Lamé
equation (2.2.1) in the form of a system

—Au+Vp=0,

1vu

divu = —cp where p=—

and ¢ =1 —2v = ! — 0+ (see Duffin and Noll [66]). This system corre-
sponds to the Stokes system. In terms of the parameter ¢, the fundamental
solution (2.2.2) now takes the form
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1+2¢
dr(n —Du(l+¢

E(z,y) = >{%(x,y)1+ W(I*y)(mﬂf}

(2.2.68)
which is well defined for ¢ = 0, as well. Consequently, the Betti-Somigliana

representation formula (2.2.4) remains valid, where the double layer potential
kernel now reads as

(TyE($ay))T = 27r(n — 1)(1 i C) {(CI -+ %(x - y)(x _ y)T)gz;
+ T% ((z - y)n;/r —ny(z—y)") }T ; (2.2.69)

which again is well defined for the limiting case ¢ = 0. However, the limiting
case of the differential equations (2.2.63) leads to the more complicated Stokes
system involving a mixed variational formulation (see Brezzi and Fortin [25])
whereas the associated boundary integral equations remain valid. In fact,
from (2.2.65) and (2.2.66) it seems that the case ¢ = 0 does not play any
exceptional role. However, for small ¢ > 0, a more detailed analysis is re-
quired. We shall return to this point after discussing the Stokes problem in
Section 2.3.

2.3 The Stokes Equations

The linearized and stationary equations of the incompressible viscous fluid
are modeled by the Stokes system consisting of the equations in the form

2.3.1
divu =0 in 2 (or £29). ( )

Here u and p are the velocity and pressure of the fluid flow, respectively,
which are the unknowns; f corresponds to a given forcing term, while p is
the given dynamic viscosity of the fluid. We have already seen this system
previously in (2.2.67) for the elastic material when it becomes incompressible,
although for viscous flow with given fluid density p, one introduces

V:=E>>1
p

which is usually referred to as the kinematic viscosity of the fluid, not the
Poisson ratio as in the case of elasticity. The fundamental solution of the
Stokes system (2.3.1) is defined by the pair of distributions v*, and ¢* satis-
fying

{0 (2, y) = Vad" (2, y)} = 6(2,y)e”,

2.3.2
div, v* =0, (2:3.2)

where e denotes the unit vector along the z;-axis, k = 1,.,n with n = 2 or 3
(see Ladyzenskaya [179]). By using the Fourier transform, we may obtain the
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fundamental solution explicitly:
For n =2,

2
LR n Z (r — yx)(z; —y;)€’

— _ 2 )
eyl S =4l (2.3.3)
d 1 1
k
= — —71 —_—
q (z,y) (“)xk{ 5 108 |x_y|},
and for n = 3,
3 .
1 _ el
v*(z,y) = —{ "+ (i — vi)(@; - i) }
8mp Uz —y| = lz -yl (2.3.4)

0 11
Oz © 4w |z — 9

¢ (z,y) = }-

We note that from their explicit forms, v*(z,y) and ¢*(z,y) also satisfy the
adjoint system in the y—variables, namely

—{ndyo(z.y) + Vyd* (2. 9)} = 5(x,y)e*
) . (2.3.5)

—div, v" =0.
This means that we may use the same fundamental solution for the Stokes
system and for its adjoint depending on which variables are differentiated.
As will be seen, we do not need to switch the variables  and y in the repre-
sentation of the solution of (2.3.1) from Green’s formula (see [179]). For the
flow (u,p), we define the stress operators as in elasticity,

T(u) :== —pn + pu(Vu + Vu')n (2.3.6)
=o(u,p)n

T (u) :== pn + u(Vu + Vu ' n
=o(u,—p)n

where
o:=—pl+pu(Vu+Vu')

denotes the stress tensor in the viscous flow. We remark that it is understood
that the stress operator T is always defined for the pair (u,p). For smooth
(u,p) and (v, q), we have the second Green formula

/u A—pAv —Vq)}dzr — /{—,uAu + Vp} - vdy
o

@ (2.3.7)

:/[T(u)-v—u-T’(U)]ds

r
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provided

divu =dive =0.
Now replacing (v, q) by (v*,¢*), and by following standard arguments, the
velocity component of the nonhomogeneous Stokes system (2.3.1) has the
representation

ug(z) = / [T (u) SR (z,y) — - T;(ka)(sc,y)] dsy—|—/f-'vkdy for z € (2.
" ’ (2.3.8)

To obtain the representation of the pressure, we may simply substitute the
relation
Ip

9P _ A
s up + fr

into (2.3.8). To simplify the representation, we now introduce the funda-
mental velocity tensor E(x,y) and its associated pressure vector Q(x,y),
respectively, as

E(Z‘,y) = [,017_,077.]’ and Q('xay) = [qla "qn] )

which satisfy

2.3.9
div,E=0". (23.9)
As a result of (2.3.4) and (2.3.5), we have explicitly
.
z—y)(z—y
E(z,y) = —(%I+ %) ;
1 . 1 .
= 57 1\ _\" Vzan =—(V n
with
(@,y) = —loglx —y| forn=2,
el = —‘1 forn=3
z—y|

as in (2.2.2). In terms of E(z,y) and Q(x,y), we finally have the representa-
tion for solutions in the form:

we) = [Eeyr@is, - [(1EE) u)ds,

r

T
+/E(m,y)f(y)dy for z € 2, (2.3.11)

=,
8]

~—
[

0
[ T@iwis, 2 [ <§—fy<x7y>> u(y)ds,
I I

+/Q(gc,y) - fly)dy for z € Q. (2.3.12)
%)
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It is understood that the representation of p is unique only up to an additive
constant. Also, as was explained before,

T;E(:E,y) = O'(E(J%y), fQ(:z:,y))’rL(y) .

2.3.1 Hydrodynamic Potentials

The last terms in the representation (2.3.11) and (2.3.12) corresponding to
the body force f define a particular solution (U, P) of the nonhomogeneous
Stokes system (2.3.1). As in elasticity, if we decompose the solution in the
form

u=u.+U, p=p.+P

then the pair (u.,p.) will satisfy the corresponding homogeneous system of
(2.3.1). Hence, in the following, without loss of generality, we shall confine
ourselves only to the homogeneous Stokes system. The solution of the homo-
geneous system now has the representation from (2.3.11) and (2.3.12) with
f=0ie.,

u(zr) = Vr(x)—Wel(x), (2.3.13)
p(x) = &1(x) — He(x). (2.3.14)

(The subscript ¢ has been suppressed.) Here the pair (V,®) and (W, IT) are
the respective simple— and double layer hydrodynamic potentials defined by

Vr(z) = / E(z,y)r(y)ds, .
I
(2.3.15)
Or(x) = / Q) T(y)ds,
I

We(r) = / (TH(E () @(y)ds,
I
(2.3.16)
() = 2#/ (;LyQ(w,y)) p(y)dsy for &1
I

In (2.3.13) and (2.3.14) the boundary charges are the Cauchy data ¢ =
u(z)|p and 7(z) = Tu(x)|r of the solution to the Stokes equations

—pAu+Vp =0,

, . (2.3.17)
divu=0 in 2.

For the exterior problems, the representation formula for w needs to be
modified by taking into account the growth conditions at infinity. Here proper
growth conditions are
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¥ loglz| 4+ 0O(1) for n = 2,
u(z) = {O(|x|_1) for n = 3: (2.3.18)
p(z) = O(lz|'™™) as |z — oo. (2.3.19)

In the two—dimensional case X' is a given constant vector. The representation
formula for solutions of the Stokes equations (2.3.17) in 2¢ with the growth
conditions (2.3.18) and (2.3.19) has the form

u(z) = —Vr(x)+We(z)+w, (2.3.20)
p(r) = —@7(v)+ Hp(x) (2.3.21)

with the Cauchy data ¢ = u|p and 7 = T'(u)| satisfying
XY= /Tds; (2.3.22)
r
and w is an unknown constant vector which vanishes when n = 3.

2.3.2 The Stokes Boundary Value Problems

We consider two boundary value problems for the Stokes system (2.3.17) in
2 as well as in £2¢. In the first problem (the Dirichlet problem), the boundary
trace of the velocity

ulp=¢ on I (2.3.23)

is specified, and in the second problem (the Neumann problem), the hydro-
dynamic boundary traction

T(uw)r=7 on I' (2.3.24)

is given. As consequences of the incompressible flow equations and the Green
formula for the interior problem, the prescribed Cauchy data need to satisfy,
respectively, the compatibility conditions

/Lp-ndszo,

r

/T-(a—l—bxw)ds:O for all @ € R" and be R!T2""2)
T

(2.3.25)

with b x @ := b(x2, —wl)T for n = 2.

For the exterior problem we require the decay conditions (2.3.18) and
(2.3.19). We again solve these problems by using the direct method of bound-
ary integral equations.

Since the pressure p will be completely determined once the Cauchy data
for the velocity are known, in the following, it suffices to consider only the
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boundary integral equations for the velocity w. We need, of course, the rep-
resentation formula for p implicitly when we deal with the stress operator.
In analogy to elasticity, we begin with the representation formula (2.3.13)
for the velocity w in {2 and (2.3.20) and (2.3.21) in £2°. Applying the trace
operator and the stress operator 1" to both sides of the representation for-
mula, we obtain the overdetermined system of boundary integral equations
(the Calder6n projection) for the interior problem

p(z) = (31 -K)p(x)+Vr(z), (2.3.26)
() = Do+ (31+K')r(x) on I'. (2.3.27)

Hence, the Calderén projector for {2 can also be written in operator matrix

form as .
=1 - K 14
_ (2
en= (5" yli)

Here V, K, K’ and D are the four corresponding basic boundary integral op-
erators of the Stokes flow. Hence, the Calderén projector Cg, for the interior
domain has the same form as in (1.2.20) with the corresponding hydrody-
namic potential operators.

For the exterior problem, the Calderén projector on solutions having the
decay properties (2.3.18) and (2.3.19) with X' given by (2.3.22) is also given
by (1.4.11), i.e.,

1 _
I K =V > (2.3.28)

2

As always, the solutions of both Dirichlet problems as well as both Neumann
problems in {2 and {2¢ can be solved by using the boundary integral equations
of the first as well as of the second kind by employing the relations between
the Cauchy data given by the Calderén projectors.

The four basic operators appearing in the Calderén projectors for the
Stokes problem are defined in the same manner as in elasticity (see Lemmata
2.3.1 and 2.2.3) but with appropriate modifications involving the pressure
terms. More specifically, the double layer operator is defined as

Ko@) = ye)+  lm_ [ (TEGY) ewis, (2:3.29)
r
= / (TVE(z,y))  o(y)ds,
I'\{z}
= [ X {@ s (e S b ) 1),

F\{x} 1,5,k =1

_ n /’(@—y%nwﬂ«w—w~¢@ﬂw—y)
Q(TL— 1)7TF\{ , |£U—y‘”+2

ds,
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having a weakly singular kernel for I" C C?, and, hence, defines a continu-
ous mapping K : C*(I') — C'T(I') (see Ladyzenskaya [179, p. 35] where
the fundamental solution and the potentials carry the opposite sign). The
hypersingular operator D is now defined by

Dp = -T,Wex)
= — naliffcerTZ(az’ z) (We(z2)) (2.3.30)
— Qaliigcef {(ITp(2))n(z) — p(V.We(z) + (VZWgo(z))T)n(x)} .

With the standard regularization this reads

Di(w) = -pav. [{T2(TyE.0) Heow) - la))ds, (23.31)

1

— st [ {2 (e - ()
r

n

) @)@ ) (el) — e(@)] @~ ) s,
Iz 2n(n + 2)
+ /{|x_yvz+4 [(‘riy) TL(LE)]

2(n—1)m

< [(z—y) - n@)][(@—y) (ey) —p(@)] (= -y)
2 ([@ =) n@)] [ - 9) - (ely) - w(@))]n(y)
]

rERE
+n(x) - (ely) — (@) [(y — ) -n(y)] (x - y)
+[@ =y @)@ - y) - nw)] (ev) - @) }ds,

Again, as in Lemma 2.2.3, the hypersingular operator can be reformulated.

Lemma 2.3.1. Kohr et al [164] Let I' € C* and let ¢ be a Hélder continu-
ously differentiable function. Then the operator D in (2.3.30) can be expressed
as a composition of tangential differential operators and simple layer poten-
tials as in (2.2.32)(2.2.34) where in the case n = 2 set 2 =1 in (2.2.33)

2u

and in the case n =3 take E(x,y) from (2.3.10) in (2.2.34).
L

Now let us assume that the boundary I' = |J I} consists of L separate,
=1

mutually non intersecting compact boundary components I7,...,I7.

Before we exemplify the details of solvability of the boundary integral
equations, we first summarize some basic properties of their eigenspaces.

Theorem 2.3.2. (See also Kohr and Pop [163].) Let n = 3. Then we have
the following relations.
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i) The normal vector fields ny € C*(I") where ny|r, = 0 for £ # j generate

L
exterior to 2 on I' = |J Iy the L—dimensional eigenspace or kernel of the
=1
simple layer operator V. as well as of (51 — K'). Then the operator (31 —
K) also has an L-dimensional eigenspace generated by o, € C*(I") with

Poelr; = 0 for £ # j satisfying the equations

ny = Dy, for £=1,L. (2.3.32)

L
Any eigenfunction vj1; generates a solution
j=1

L
OEZ"}/]'V’I’LJ' and pg =71 in §2
j=1

(see Kohr and Pop [163], Reidinger and Steinbach [260]).
ii) On each component Iy of the boundary, the boundary integral operators
Dlr, as well as (31 + K)|r, have the 6-dimensional eigenspace vy = (a; +
by x x)|r for all a; € R® with b, € R>.

Ifvjowithj=1,...,6 and{ =1,..., L denotes a basis of this eigenspace
then there exist 6L linearly independent eigenvectors 1j, € C*(I") of the
adjoint operator (I + K')|r,; and there holds the relation

v =VInTje (2.3.33)

between these two eigenspaces.
Any of the eigenfunctions vj, on I' generates a solution

0 forx € Qif £ =2,L,

uos(w) = _/K(x’y)””(x)dsg” - {v- () forz e Qif0=1
. _

Iy
0 forx € 2 if £ =2, L,
Poj(x) = divmﬂ—(rkLl)ff (%y’yn(x,y)) v;j1(y)ds, for z € 2if £ =1.

1

In the case n = 2, the operator V needs to be replaced by

Vr=Vr+ a(/ Tds) with o> 0

r
an appropriately large chosen scaling constant o and a + b X x replaced by
a+b(ze,—x1)" and 6 by 3 in ii).

Proof: Let n =3 and, for brevity, L = 1.
i) It is shown by Ladyzenskaya in [179, p.61] that n is the only eigensolution
of (%I — K). Therefore, due to the classical Fredholm alternative, the adjoint
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operator (%I — K) has only one eigensolution ¢, as well. It remains to show
that n is also the only linear independent eigensolution to V' and satisfies
(2.3.32).

As we will show later on, for V', the Fredholm theorems are also valid and
V . CY(I") — C*T(I") has the Fredholm index zero. Let 79 be any solution
of Vry = 0. Then the single layer potential

Ug = VTO with Po = @Tg

is a solution of the Stokes system in {2 as well as in £2¢ with ug|r = 0. Then
ug = 0 in IR? and the associated pressure is zero in £2¢ and py = 3 = constant
in £2. As a consequence we have from the jump relations

Tz(u077p0> - Tz(u0+70) = [O’(UO,pO)n] |1—v = _ﬁn7

therefore 79 = —fn.

On the other hand, Vn|r = 0 follows from the fact that w := Vn and
p := IIn is the solution of the exterior homogeneous Neumann problem of
the Stokes system since

T(Vu)lr=(—3I+K')n=0.

and therefore vanishes identically (see [179, Theorem 1 p.60]).
In order to show (2.3.32), we consider the solution of the exterior Dirichlet
Stokes problem with u™|r = ¢, # 0 which admits the representation

u(z) =We,—-Vr.

Then it follows that the corresponding simple layer term has vanishing bound-
ary values,

~VTlr =9y~ (31 + K)po = (51 — K)py = 0.
Hence, T = fn with some constant 3 € IR. Application of T, | gives
T=fn =D, + (4 - K')on = ~Di,.

The case § = 0 would imply 7 = 0 and then u(z) solved the homogeneous

Neumann problem which has only the trivial solution [179, p. 60] implying
o = 0 which is excluded. So, # # 0 and scaling of ¢, implies (2.3.32).
ii) For the operator (3/+ K) having the eigenspace (a+bx )| of dimension
6 we refer to [179, p. 62]. Hence, the adjoint operator (11 + K’) also has a
6-dimensional eigenspace due to the classical Fredholm theory since K is a
compact operator. For the operator D let us consider the potential u(x) =
Wo(z) in 2° with v = a+bxx|p. Then w is a solution of the Stokes problem
and on the boundary we find

’U,+|F:<%I+K)’U:0.
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Therefore u(z) = 0 for all x € 2¢ and, hence,
TWv=—-Dv=0 and v € kerD.

Conversely, if Dv = 0 then let u be the solution of the interior Dirichlet
problem with w™ | = v which has the representation

u(z)=Vr—-Wr for z €2
with an appropriate 7. Then applying T we find
T=GI+K)r+Dv=(3I+K')T.

Therefore T satisfies (%I*K’)T = 0 which implies 7 = fn with some 3 € IR.
Hence,
u(z) = fVn(z) — Wo(x) = —Wo(x)

and its trace yields
(AI+K)v=0 on I'.

Therefore v = a + b x & with some a,b € R®.

Now let 79 € ker(31 + K'), 79 # 0. Then u(z) := Vro(z) in 2 is a
solution of the homogeneous Neumann problem in (2 since Tu|p = (%I +
K")7y = 0. Therefore u = a + b x x with some a,b € IR* and

VT € ker(31 + K).

The mapping V : ker(31 + K’) — ker(31 + K) is also injective since for

70 7& 07
V1o =0 would imply 7 = fn

and, hence,
GI+K)=0=BELI+K')n=pn— (21 -K')pn=pn.

So, # = 0, which is a contradiction. The case L > 1 we leave to the reader
(see [143)).

For n = 2 the proof follows in the same manner and we omit the details.
|

In the Table 2.3.3 below we summarize the boundary integral equations
of the first and second kind for solving the four fundamental boundary value
problems together with the corresponding eigenspaces as well as the compat-
ibility conditions. We emphasize that, as a consequence of Theorem 2.3.2, the
orthogonality conditions for the right—hand side given data in the boundary
integral equations will be automatically satisfied provided the given Cauchy
data satisfy the compatibility conditions if required because of the direct
approach. _

In the case of n = 2 in Table 2.3.3, replace V by V and b x x by
(b$27 7$1)T y be R, ac IRZ.
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Since each of the integral equations in Table 2.3.3 has a nonempty kernel,
we now modify these equations in the same manner as in elasticity by incor-
porating eigenspaces to obtain uniquely solvable boundary integral equations.
Again, in order not to be repetitious, we summarize the modified equations
in Table 2.3.4.

A few comments are in order.

In the two—dimensional case, it should be understood that V' should be
replaced by V and that kerD = span {v;,} with v, ¢ a basis of {a—l—b(fjl)}m
with @ € IR?, b € IR. Moreover, as in elasticity in Section 2.2, one has to
incorporate [ ods appropriately, in order to take into account the decay

r
conditions (2.3.18).
For exterior problems, special attention has to be paid to the behavior at
infinity. In particular, u has the representation (2.3.20), i.e.,

u=We—-Vr4+w in 02°.
Then the Dirichlet condition leads on I" to the system
Vi—w=—-(3I-K)p and [tds=X, (2.3.34)
r
where in the last equation X is a given constant vector determining the log-

arithmic behavior of v at infinity (see (2.3.18)). For uniqueness, this system
is modified by adding the additional conditions

JT meds=0¢=1,L.
T

Then the system (2.3.34) is equivalent to the uniquely solvable system

L
VT*&)#’ZW;;[TL[:*(%I*K)LP,
=1
JT nuds=0, [ods=X,(=1,L, or (2.3.35)
r T

L

VT—LU-FZIT"’lgdSTLZ:—(%I—K)QO, [ods =X (2.3.36)
=11 r

These last two versions (2.3.35) and (2.3.36) correspond to mixed for-
mulations and have been analyzed in detail in Fischer et al [80] and
[134, 135, 137, 139].

In the same manner, appropriate modifications are to be considered for
other boundary co nditions and the time harmonic unsteady problems and
corresponding boundary integral equations as well [137, 139], Kohr et al [163,
162] and Varnhorn [310]. There, as in this section, the boundary integral
equations are considered for charges in Holder spaces. We shall come back to
these problems in a more general setting in Chapter 5.
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Note that for the interior Neumann problem, the modified integral equa-
tions will provide specific uniquely determined solutions of the integral equa-
tions, whereas the solution of the original Stokes Neumann problem still has
the nullspace @ + b x x for n = 3 and {a + b(wa, —z1) "} for n = 2.

Finally, the second versions of the modified integral equations (II) in
Table 2.3.4 are often referred to as stabilized versions in scientific computing.
Clearly, the two versions are always equivalent Fischer et al [79].

2.3.3 The Incompressible Material — Revisited

With the analysis of the Stokes problems available, we now return to the
interior elasticity problems in Section 2.2.4 for almost incompressible mate-
rials, i.e., for small ¢ > 0, but restrict ourselves to the case that I" is one
connected compact manifold (see also [143], and Steinbach [289]). The case

L
of I' = |J I as in Theorem 2.3.2 is considered in [143].
=1
For the interior displacement problem, the unknown boundary traction o

satisfies the boundary integral equation (2.2.40) of the first kind,
Vo = (%I + Ke) on I (2.3.37)

where the index ef indicates that these are the operators in elasticity where
the kernel F.y(z,y) can be expressed via (2.2.68). Then with the simple layer
potential operator Vi; of the Stokes equation and its kernel given in (2.3.10)
we have the relation

| 2% 1
Bl VY (2.3.38)

Vg = ——V.
T 1+e t+1+c,u

where Va denotes the simple layer potential operator (1.2.1) of the Laplacian.
Inserting (2.3.38) into (2.3.37) yields the equation

2
Vo = (1+¢) (31 + Kep)p — e Vao (2.3.39)

which corresponds to the equation (1) of the interior Stokes problem in
Table 2.3.3.

As was shown in Theorem 2.3.2, the solution of (2.3.39) can be decom-
posed in the form

oc=o0¢p+an with [og-nds=0 and a€R. (2.3.40)
r

Hence,
2
Voo = (1 + c)(%[ + K)o — c;VA(ao +an),

(2.3.41)
Joo-nds=0.
T
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A necessary and sufficient condition for the solvability of this system is
the orthogonality condition

2 2
/ {(1 +¢)(31 4+ Keo)p — c;VAao - ac;VAn} ‘nds =0.
T

Now we combine (2.2.68) with (2.3.29) and obtain the relation
(I1+c)Kepp = Karp + c(Kap + L) (2.3.42)

between the double layer potential operators of the Lamé and the Stokes sys-
tems where K A is the double layer potential operator (1.2.8) of the Laplacian
and L is the linear Cauchy singular integral operator defined by

_ 1 n(y) e (r—y) — (= —y) py)ny)
Lip = m p.v./ ( = =y )dsy.

r\{z}
(2.3.43)

Therefore the orthogonality condition becomes

J{GT + Ku)p} -mds + | [{(3T + Ka + L)@} - nds
r T
2 2
——[(Vaoyp) -nds —a—pFa| =0
o2
where 84 := [(Van) - nds. Since [nds = 0, it can be shown that 54 > 0
r

r
(see [138], [141, Theorem 3.7]). In the first integral, however, we interchange
orders of integration and obtain

[((B+ Ko)p) - nds = i+ (A + KL,)n)ds = [ nds
Ir r Ir

from Theorem 2.3.2. Hence, the orthogonality condition implies that o must
be chosen as

Lo . Mo nds L .
- 2541I80 nds + 2ﬁAg{(2I—l—KA+L1)<,o} nds 6A1[(VAJO) nds.
(2.3.44)

Replacing « from (2.3.44) in (2.3.41) we finally obtain the corresponding
stabilized equation,

Vaoo+ [oo-ndsn+ cBoy = f (2.3.45)
T

where the linear operator B is defined by

Lf(VAa'O) . ndsVAn)

2
BO’O = 7<VA0'0 —
0 Barp
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and the right-hand side f is given by
1
F=GI+Ka)p - ﬂ—Aﬁp -ndsVan
r
1
te|(3I+Ka+Li)p - E\f{(%[ + Ka+ L)y} - ndsVAn} :
r

Since for ¢ = 0 the equation (2.3.45) is uniquely solvable, the regularly per-
turbed equation (2.3.45) for small ¢ but ¢ # 0 is still uniquely solvable.

With o available, a can be found from (2.3.44) and, finally, the bound-
ary traction o is given by (2.3.40). Then the representation formula (2.2.6)
provides us with the elastic displacement field « and the solution’s behavior
for the elastic, but almost incompressible materials, which one may expand
with respect to small ¢ > 0, as well. In particular we see that, for the almost
incompressible material

uegzu5t+ﬁ%f<p~ndsVAn+O(c) as ¢ — 0
T

where ug; is the unique solution of the Stokes problem with

Use|r = ¢ — g7 [ ndsVan +O(c) .
r

We also have the relation

[ -nds = [divude = —c[pdzx.
r 2 2
This shows that only if the given datum [ ¢ - nds = O(c) then we have
r

Uer = ug + O(c).

Next, we consider the interior traction problem for the almost incompress-
ible material. For simplicity, we now employ Equation (2.2.46),

Dew= (31 — K/))% on I’ (2.3.46)

where now 1, the boundary stress, is given on I satisfying the compatibility
conditions (2.2.47), and the boundary displacement u is the unknown.
With (2.3.38), i.e.,

c 1

K, ; =
«(zy) T2 1

Est (.T, y)

— w(z,y) I 2.3.4
— el (2847

and with Lemma 2.3.1 we obtain for the hypersingular operators

Deyp = Do + cLap (2.3.48)
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where for n = 3

1
Lap(z) = M, / 4#2m<Est($ay)_
MA{z}

1

m“Yn(%y)I)My‘P(y)dsm

(2.3.49)
and for n = 2 the differential operators can be replaced as M, = di and

M, = -+ Hence, (2.3.46) can be written as

dsy ”
Dyu= (31 — K.,)¥ — cLou. (2.3.50)

In view of Theorem 2.3.2, one may decompose the solution u in the form
M

u(z) = uo(w) + Y aym;(x) (2.3.51)
j=1

where

Juo-mjds=0 for j=1,...,M with M:=3In(n+1),
r

and m;(z) are the traces of the rigid motions given in (2.2.55). These vector
valued functions form a basis of the kernel to D, as well as to Dy which
implies also that

Lym; =0 for j=1,...,.M and ceR. (2.3.52)

Substituting (2.3.51) into (2.3.50) yields the uniquely solvable system of equa-

tions . .
Dstuo + CLQ’U,O = (51 - Keé)’lp,

Jug-mjds =0 for j=1,...,M; (2.3.53)
T
or, in stabilized form
M
Dgug + Z Juo - mjdsm; + cLaug = (31 — K, . (2.3.54)
j=1

The right-hand side in (2.3.53) satisfies the orthogonality conditions

f((%I_Kéé)w)'mdeZO for j=1,...,.M
r

since the given 1 satisfies the compatibility conditions

J-mids=0 for j=1,...,.M
r

and the vector valued function m; satisfies

(AT + Ke)m; =0 on I'.
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The equations (2.3.53) or (2.3.54) are uniquely solvable for every ¢ €
[0,00) and so, the general elastic solution u., for almost incompressible ma-
terial has the form

M
ueé(m) - Ve[‘/"(x) - WeguO(Jf) + Z(ijj(x)

M
1 2c
= m{uSt + ;VAlﬁ —c(Waug + Lluo}(x) + ;ajmj(x)

for x € (2 with arbitrary o; € IR and where u,; is the solution of the Stokes
problem with given boundary tractions v, and L; is defined in (2.3.43). For
¢ — 0 we see that for the elastic Neumann problem

Uep = Ugt + O(c)

up to rigid motions, i.e., a regular perturbation with respect to the Stokes
solution.

2.4 The Biharmonic Equation

In both problems, plane elasticity and plane Stokes flow, the systems of partial
differential equations can be reduced to a single scalar 4th—order equation,

A’u=0 in £ (or 2° c R? (2.4.1)

kwown as the biharmonic equation. In the elasticity case, u is the Airy stress
function, whereas in the Stokes flow u is the stream function of the flow. The
Airy function W(x) is defined in terms of the stress tensor o;;(u) for the
displacement field u as

_OPW W _OPW

o11(u) = Tx%’ o12(u) = —m7 o22(u) = Tx%’

which satisfies the equilibrium equation dive(u) = 0 automatically for any
smooth function W. Then from the stress-strain relation in the form of
Hooke’s law, it follows that

AW = o11(u) + o22(u) = 2(A + p)divu;

and thus, W satisfies (2.4.1) since A(div u) = 0 from the Lamé system. On
the other hand, the stream function w is defined in terms of the velocity w in
the form

u = (Vu)*.

Here | indicates the operation of rotating a vector counter—clockwise by
a right angle. From the definition, the continuity equation for the velocity
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is satisfied for any choice of a smooth stream function u. One can verify
directly that u satisfies (2.4.1) by taking the curl of the balance of momentum
equation in the Stokes system. We note that in terms of the stream function,
the vorticity is equal to wk = V x u = Auk, where k is the unit vector
perpendicular to the (z1, z2)— plane of the flow. For the homogeneous Stokes
system, the vorticity is a harmonic function, and as a consequence, u satisfies
the biharmonic equation (2.4.1).

To discuss boundary value problems for the biharmonic equation (2.4.1),
it is best to begin with Green’s formula for the equation in (2. As is well
known, for fourth-order differential equations, the Green formula generally
varies and depends on the choice of boundary operators, i.e., how to apply
the integration by parts formulae. In order to include boundary conditions
arising for the thin plate, we rewrite A%u in terms of the Poisson ratio v in
the form

:88_;%(82u+1/@)+2(1_1/) 02 ( 0%u ) 0? (82u 82u>.

0x2 " 92 011079 \Ox1022) ' Ox2 \ 022 Va_m%

Now integration by parts leads to the first Green formula in the form

/(A2u) vdx = a(u,v) — / {g—ZMu + v]\fu}ds7 (2.4.2)

[0} r

Ay

where the bilinear form a(u,v) is defined by
2
Pu 0%
h ij=1 v v

and M and N are differential operators defined by

Mu :=vAu+ (1 -v)((n(z) - Vi) *u)|=z) (2.4.4)
Nu:= —{%Au +(1- V)%((n(z) V) (E(2) - Vz)u(x))} (249)
where t = n' is the unit tangent vector, i.e. t; = —na, ts = nq. Then
Mu=vAu+ (1—-v) [%n% + 2%111112 + %n%} ,
Nu=—g-tut (-0){ (5o = 5 s - 5ot~}

For the interior boundary value problems for (2.4.1), the starting point is the
representation formula

u(z) = /{E(x,y)Nu(y) + (%(x,y))Mu(y)}dsy (2.4.6)
T

+ (NyE(z,y))u(y)}ds, for z € 2,

ou
v

- [tonE.) 5
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where E(z,y) is the fundamental solution for the biharmonic equation
given by

1
E(z,y) = g-|v =y’ log|o —y| (2.4.7)

which satisfies
A E(z,y) = 0(x —y) in TR?.

As in case of the Laplacian, we may rewrite u in the form

u(z) = V(Mu, Nu) — W(u, %) (2.4.8)
where
V(Mu, Nu) = /{E(m,y)Nu(y) + (giz(%y)) Mu(y)}ds,, (2.4.9)

r

W(u, %) 1:/(MyE($;y))%(y)+ (NyE(z,y))u(y)}ds, (2.4.10)
r

are the simple and double layer potentials, respectively, and u|r, %| ryMu|r
and Nu|r are the (modified) Cauchy data. This representation formula
(2.4.6) suggests two basic types of boundary conditions:

The Dirichlet boundary condition, where | and g—fb| r are prescribed
on I'; and the Neumann boundary condition, where Mu|r and Nu|p
are prescribed on I'. In thin plate theory, where u stands for the deflection
of the middle surface of the plate, the Dirichlet condition specifies the dis-
placement and the angle of rotation of the plate at the boundary, whereas
the Neumann condition provides the bending moment and shear force at
the boundary. Clearly, various linear combinations will lead to other mixed
boundary conditions, which will not be discussed here.

From the bilinear form (2.4.2), we see that

a(u,v) =0 for veR:={v=cix; +cowa+cs| forall ¢i,c0,c3 € R}.
(2.4.11)

This implies that the Neumann data need to satisfy the compatibility
condition

0
/{a—vMu—HJNu}ds:O for all veR. (2.4.12)
n
r

We remark that looking at (2.4.2), one might think of choosing Au and
—%Au as the Neumann boundary conditions which correspond to the Pois-
son ratio v = 1. This means that the compatibility condition (2.4.12) requires
that it should hold for all harmonic functions v. However, the space of har-
monic functions in (2 has infinite dimension, and this does not lead to a
regular boundary value problem in the sense of Agmon [2, p. 151].
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As for the exterior boundary value problems, in order to ensure the
uniqueness of the solution of (2.4.1) in £2¢, we need to augment (2.4.1) with
an appropriate radiation condition (see (2.3.18)). We require that
A -z
u(z) = (Aor + ﬁ) rlogr4+O(r) as r=lz|— oo (2.4.13)
x
for given constant Ay and constant vector A;. Under the condition (2.4.9),
we then have the representation formula for the solution of (2.4.1) in £2°,

0
u(z) = —V(Mu, Nu) + W(u, al) +p(a), (2.4.14)
n
where p € R is a polynomial of degree less than or equal to one.
Before we formulate the boundary integral equations we first summarize
some classical basic results.

Theorem 2.4.1. (Gakhov [90], Mikhlin [208, 209, 211] and Muskhelishvili
[223]). Let ' € C**, 0 < a < 1.
i) Let

ou
— T _ 3+a 24«
e =(p1,02) = (ulr, an|F) € ¢t x I'*re(I)

be given. Then there exists a unique solution u € C3T(02) N C4(£2) of the
interior Dirichlet problem satisfying the Dirichlet conditions

ou
ulp =91 and %hﬂ = 2. (2.4.15)

For given Ay € R and A, € IR? there also exists a unique solution
u € C3T(NeUT) N CA82°) of the exterior Dirichlet problem which behaves
at infinity as in (2.4.13).
ii) For given

Y = (1,92)" € CH(I) x C*(I)
satisfying the compatibility conditions (2.4.12), i.e.,

v
/ {wl% + wgv}ds =0 foral veR, (2.4.16)

r

the interior Neumann problem consisting of (2.4.1) and the Neumann condi-
tions
Mulp =1 and Nu|p =1y (2.4.17)

has a solution u € C3+(2) N C*(2) which is unique up to a linear function
peER.

If, for the exterior Neumann problem in (2°, in addition to v the linear
function p € R is given, then it has a unique solution u € C3+*(2°U )N
CH(2) with the behaviour (2.4.13), (2.4.14) where
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Ao =— [ ods and Ay = [ (Y1m + ex)ds. (2.4.18)
o win- |

r
As a consequence of Theorem 2.4.1 one has the useful identity of Gaussian
type,

P P for r €,
—W(p, (’Tﬁ) =< ip for xzel, for any p e R. (2.4.19)
0 for x € ¢,

2.4.1 Calderén’s Projector

(See also [144].) In order to obtain the boundary integral operators as x
approaches I', from the simple— and double-layer potentials in the represen-
tation formulae (2.4.8) and (2.4.14), we need explicit information concerning
the kernels of the potentials. A straightforward calculation gives

/E(x,y)NU(y)d5y+/ (g_i
J r

1
= & / |z — y|? log |z — y|Nu(y)ds, (2.4.20)

V(Mu, Nu)(x) (%?ﬂ)M“(y)dSy

+ o [ n0) - 2)(2logle — o] + DMu(y)ds,
r

W(u, g—:i)(;v) = F/(MyE(x,y))ag—S/)dsy—i—F/(NyE(%y))u(y)dsy

1
= S—W/{(?loglx—y\+1)+V(210g|w—y|+3)
I

((y — =) -n(y))*\ duly)
" } s, (24:21)

1 0 1
Jr%/{@ny log(|:13—y|)
r

B y)i((ﬂc —y) - t(y) (= —y) ~n(y))}u(y>dsy_

ds, |z — y|?

+2(1 —v)

This leads to the following 16 boundary integral operators.
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Some more explanations are needed here. In order to maintain consistency
with our notations for the Laplacian, we have adopted the notations V;;, K;;
and D;; for the weakly and hypersingular boundary integral operators ac-
cording to our terminology. These boundary integral operators are obtained
by taking limits of the operations V,(e)-n,, M., N,, respectively on the cor-
responding potentials V and W as 2 5 z — x € I'. As in the case of the
Laplacian, for any solution of (2.4.1), the Cauchy data (u, g—z, Mu,Nu)pon I
are reproduced by the matrix operators in (2.4.23), and Cy, is the Calderén
projector corresponding to the bi-Laplacian. In the classical Holder function

spaces, we have the following lemma.

Lemma 2.4.2. Let ' € C*“, 0 < o < 1. Then Cg maps Hi:o C3to—k(I)
into itself continuously. Moreover,

CL=Cq. (2.4.24)
As a consequence of this lemma, one finds the following specific identities:
VieDo1 +Vi3D31 + ViaDyy = (il - K1),
Do1Vig + VagDag + VauDyy = (%I - K3,),
D31 Viz + D3aVos + VauDaz = (21— K33),
Dy1Via+ DasVos + DazVas = (31 — K3)).

Clearly, from (2.4.24) one finds 12 more identities between these operators.
In the same manner as in the case for the Laplacian, for any solution u

of (2.4.1) in £2¢ with p = 0, we may introduce the Calderén projection Cype

for the exterior domain for the biharmonic equation. Then clearly, we have

CQCZI_C.Qy

where Z denotes the identity matrix operator. This relation then provides the
corresponding boundary integral equations for exterior boundary value prob-
lems. As will be seen, the boundary integral operators in Cy, are pseudodif-
ferential operators on I" and their orders are summarized systematically in
the following:

0o -1 -3 -3
+1 0 -1 -3
+1 +1 0 -1
+3 41 +1 O
The orders of these operators can be calculated from their symbols and

provide the mapping properties in the Sobolev spaces to be discussed in
Chapter 10.

Ord(Cq) := (2.4.25)

2.4.2 Boundary Value Problems and Boundary Integral Equations

We begin with the boundary integral equations for the Dirichlet problems.
For the integral equations of the first kind we employ the second and the
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first row of Cy, which leads to the following system for the interior Dirichlet
problem,

Vog Vag\ (o1 —Dy1 A — K\ (¢
Vo = =1, = f,.
Vis Via) \ o2 51+ K1 —Vi2 2
(2.4.26)

The solution of the interior Dirichlet problem has associated Cauchy data o
which satisfy the three compatibility conditions:

J(o1n 4 oox)ds, =0, — [o2ds =0. (2.4.27)
r T

As we shall see in Chapter 10 , V' is known as a strongly elliptic operator
for which the classical Fredholm alternative holds. Hence uniqueness will
imply the existence of exactly one solution o € C1T(I") x C*(I).

For the exterior Dirichlet problem, by using Cgp. and the representation
(2.4.13) we obtain the system with integral equations of the first kind,

D I+ K
V0'+Rw2_ 1 2 2 2 ! ::fea
51— K11 Via P2

f(o’ln + 0'2:13) = A1 y —fO'QdS = AO (2428)
r r

where

1 X X9

R(z) = — (0 " nQ) and w = (wo,w,ws) " € R®.

Lemma 2.4.3. The homogeneous system corresponding to (2.4.28) has only
the trivial solution in C**(I") x C*(I") x R®.

Proof: Let oy, w( be any solution of
Voo+ Rwy=0 on I, f(g—v,v)o'ods =0 forall ve®R  (2.4.29)
1—‘ n

and consider the solution of (2.4.1),
uo(x) :=Veoo(x) +po(x) with po(z) = Qo + 11 + Waxs for x € 0°.

Then Ag =0, A; = 0 because of (2.4.29) and (2.4.18), hence ug = O(|z|)at
infinity due to (2.4.13) which implies ug(z) = po(x) for all x € 2°U I". On
the other hand, ug(x) is also a solution of (2.4.1) in {2 and is continuous
across I" where ug|p = 0. Hence, due to Theorem 2.4.1, ug(x) = 0 for all x
in §2. Consequently, Mu(ﬂﬂp =0 and N’U/E)t|[‘ = 0. Then the jump relations
corresponding to Coe — Cq imply o9 = ([Mu]|r, [Nul]lr)T = 0 on I' and
0=y |r =ug|r = po implies po(x) = 0 for all =, i.e., w = 0. |
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As a consequence, both, interior and exterior Dirichlet problems lead to
the same uniquely solvable system (2.4.28) where only the right—hand sides
are different and, for the interior Dirichlet problem, w = 0.

Clearly, the solution of the Dirichlet problems can also be treated by using
the boundary integral equations of the second kind. To illustrate the idea we
consider again the interior Dirichlet problem where u|r = ¢ and % |r = po.
From the representation formula (2.4.6) we obtain the following system for
the unknown o = (Mu, Nu)" on I:

1
51+ K —V o D31 D
p) 33 ) 34 1) _ 31 32 $1 —.Dp. (2.4.30)
—Dy3 51— Kus) \02 Dy1 Dz ) \ 2
This system (2.4.30) of integral equations has a unique solution. As we shall
see in Chapter 10, for 0 < v < 1 the Fredholm alternative is still valid for

these integral equations and o € C'T*(I") x C*(I"). So, uniqueness implies
existence.

Lemma 2.4.4. Let ¢ € C*(I') x CYF(I') be the solution of the homoge-
neous system
1 o o] _
(ilj Kas)or - ngf =0 (2.4.31)
— D340 + (%I — K44)O’2 =0 on I'.
Then & = 0.
Proof: For the proof we consider the simple layer potential

uy(z) = Vo

which is a solution of (2.4.1) for & ¢ I'. Then for x € {2 we obtain with
(2.4.31):

Mug | (%I—K33)001+V34002 =0,
Nug|r = (%I+K44)002+D43001 =09.
Then the Green formula (2.4.2) implies

f(aol% + aogv> ds=0 forall vewR. (2.4.32)
r

For € 02°¢ we find Muf|r = 0 and Nug|r = 0 due to (2.4.31). Then
Theorem 2.4.1 implies with (2.4.32) that
ug(z) = p(x) for x € N°UT with some p e R.

But ug(z) is continuously differentiable across I' and satisfies (2.4.1) in {2

duy .
=0 |p = g%h". Hence, with

with boundary conditions ug | = p|r and
Theorem 2.4.1 we find
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Vo(r) =ug(z) =p(zx) for € R?.

Then
UIZ[MUOHFZO and 0‘2:[Nu0”1_,:0.

We now conclude this section by summarizing the boundary integral equa-
tions associated with the two boundary value problems of the biharmonic
equation considered here in the following Tables 2.4.5 and 2.4.6. However,
the missing details will not be pursued here. We shall return to these equa-
tions in later chapters.

We remark that in Table 2.4.5 we did not include orthogonality conditions
for the right—hand sides in the equations INP (1) and (2), EDP (2) and ENP
(1) since due to the direct approach it is known that the right-hand sides
always lie in the range of the operators. Hence, we know that the solutions
exist due to the basic results in Theorem 2.4.1, and, moreover, the classical
Fredholm alternative holds for the systems in Table 2.4.5. From this table we
now consider the modified systems so that the latter will always be uniquely
solvable. The main idea here is to incorporate additional side conditions as
well as eigensolutions. These modifications are collected in Table 2.4.6. In
particular, we have augmented the systems by including additional unknowns
w € IR? in the same manner as in Section 2.2 for the Lamé system. Note that
in Table 2.4.6 the matrix valued function S is defined by

S(z) := (o'(z),0%(x),0°(x))

where the columns of S are the three linearly independent eigensolutions of
the operator on the left-hand side of EDP (2) in Table 2.4.5. If we solve the
exterior Neumann problem with the system ENP (1) in Table 2.4.6, then we
obtain a particular solution with p(x) = 0 in ¢, and for given p(x) # 0, the
latter is to be added to the representation formula (2.4.14). For the interior
Neumann problem, the modified boundary integral equation INP (1) and (2)
provide a particular solution which presents the general solution only up to
linear polynomials.

Note that here we needed I' € C%“ and even jumps of the curvature
are excluded. For piecewise I" € C%®-boundary, Green’s formula, the rep-
resentation formula as well as the boundary integral equations need to be
modified appropriately by including certain functionals at the discontinuity
points (Knépke [160]).
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Table 2.4.6. Modified Systems for the Biharmonic Equation

BVP
(1) Vaz  Vag o1 4 Rw — ) —Da2 %I — Kaa ©1
Vis  Via [op) §I+K11 —Via ©2
Jo2ds =0, [(o1n+ o2x)ds, =0
IDP r r
51+ Kss —Vs4 o1\ (Dsi Ds) (¢
—Days 1] — Ky o2 Dy Da2 P2
Dy Da2 fRo = —Dy3 11— Ku (1
D31 D32 51+ K33 —Viay P2
I[uds:(),! um1+n16n)d5—0 f(um2+nggn)ds:0
INP
114+ K -V V; Vi
NE + K11 ) 12 : tSw— [ V18 Vi U1
—Day 51 — Koo S Vaz Vo P2
fuds:O,f(uxl—&—nlg:f) s—O,f(umg—&—ng%)ds:O
r r r
(1) Vaz  Vaou o1 tRo =, Doy %I-F Koo P1
Vis Via o2 51— K Via 2
— fagds = Ao, f(aln + osx)ds = Ay
r r
EDP
Ky Vi 1 o =
(2) 3 33 ) 34 o1 + T T2 w
Dys 51+ K o2 0 n1 ne
D D
= — 3 3 L —fO'Qd.S:AO7 4[(0’171-‘-0’2:1})615:141
Dy D42 ©2 T T
D D D T+ K
(1) 41 12 up S Rw — 1 43 51+ Kua P1
D31 D32 an 51 — K3 Vaq (>
fupdsf() f(upnl—ka‘”rl)dsf() f(upn2+0pr2>ds:0
ENP

11— Kn Via w) _ (Viz Vi 1 p
(2) 1 Su - + 9
Doy 51+ Koo G Vag Vaa ) \¥2 Fry4
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2.5 Remarks

Very often in applications, on different parts of the boundary, different bound-
ary conditions are required or, as in classical crack mechanics (Cruse [58]),
the boundaries are given as transmission conditions on some bounded mani-
fold, the crack surface, in the interior of the domain. A similar situation can
be found for screen problems (see also Costabel and Dauge [52] and Stephan
[293]).

As an example of mixed boundary conditions let us consider the Lamé
system with given Dirichlet data on I'p C I' and given Neumann data on
I'y C I'where I' = I'p U I'y U~y with the set of collision points ~ of the two
boundary conditions (which might also be empty if I'p and I'y are separated
components of I') (see e.g. Fichera [76], [145], Kohr et al [164], Maz‘ya [202],
Stephan [295]) where meas (I'p) > 0.

For n = 2, where I' is a closed curve, we assume that either v = ) or
consists of finitely many points; for n = 3, the set « is either empty or a
closed curve and as smooth as I'. For the Lamé system (2.2.1) the classical
mixed boundary value problem reads:

Find u € C?(2)NC%(2), 0 < a < 1, satisfying

—A*u=f in {2 with

(2.5.1)
Yyu=¢p on Ip and Tu=1, on Iy.

For reformulating this problem with boundary integral equations we first ex-
tend ¢ p from I'p and 9 from I'y onto the complete boundary I" such that

wp=®lr, and ¥y =Y, (2.5.2)

with ¢ € C*(I"), 0 < a < 1 and appropriate . Then

nu=¢+@, Tu=1+1 (2.5.3)

where now
peCy(In)={pecC*I)|suppep C I'n} (2.5.4)

and 1,~b with supp 1:/; C I'p are the yet unknown Cauchy data to be determined.
With (2.5.3), the representation formula (2.2.4) reads

v(z) = / E(z, yyp(y)ds, — / (T,E(z,v)) o ()ds,
I

r

+ / E(z,y)(y)ds, — / (T,E(x,y)) @(y)ds, (2.5.5)

r

T
+/E(m,y)f(y)dy for z € 2.
0
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As is well known, even if ¢ € C*(I") then 171 will have singularities at v which
need to be taken into account either by {dist (z,v)}~ 2, with ¢, € C*(I'p)
or by adding singular functions at ~.

Taking the trace and the traction of (2.5.5) on I" leads with (2.5.3) to the
system of boundary integral equations

Vip(x) - Kp(z) = 3o(x) + Kp(z) = Vep(z) = Nf(z)  for z€lp,

K'(z) + D@(z) = Lop(2) — K'9p(x) — Dp(x) — TN f(z) for z € I'y.
(2.5.6)

As will be seen in Chapter 5, the system (2.5.6) is uniquely solvable for
p € C¥(I'n) and ¢ either in the space with the weight {dist (z,7)}"2 or
in an augmented space according to the asymptotic behaviour of the solu-
tion and involving the stress intensity factors (Stephan et al [297] provided
meas(I'p) > 0.

In a similar manner one might also use the system of integral equations
of the second kind

13(2) + Kp(x) — Vi) = Vap(a) — Seole) — Kepla) + N f(z)

for x € I'y,
3p(z) — K'p(z) — DP(z) = —Lop(x) + K'yp(x) + Dp(x) + TN f(x)
for x € I'p. (2.5.7)

For the Laplacian and the Helmholtz equation and mixed boundary value
problems as well as for the Stokes system one may proceed in the same man-
ner. As will be seen in Chapter 5, the variational formulation for the mixed
boundary conditions provides us with the right analytical tools for show-
ing the well-posedness of the formulation (2.5.6) (see e.g., Kohr et al [164],
Sauter and Schwab [266] and Steinbach [290]). In the engineering literature,
usually the system (2.5.7) is used for discretization and then the equations
corresponding to (2.5.7) are obtained by assembling the discrete given and
unknown Cauchy data appropriately (see e.g., Bonnet [18], Brebbia et al
[23, 24] and Gaul et al [94]).

For crack and insertion problems let us again consider just the example
of classical linear theory without volume forces. Let us consider a bounded
open domain 2 C IR"™ with n = 2 or 3 enclosing a given bounded crack
or insertion surface as an oriented piece of a curve I, € C%, if n = 2 or,
if n = 3, as an open piece of an oriented surface I, € C%, with a simple,
closed boundary curve d0l. = v € C%. Further the crack should not reach
the boundary 92 = I" of (2, i.e., I'. C §2. The annulus 2. := 2\ F, is not a
Lipschitz domain anymore but if we distinguish the two sides of I, assigning
with + the points near I, on the side of the normal vector n. given due to
the orientation of I, and the points of the opposite side with —, the traces
from either side are still defined. For the crack or insertion problem, an elastic
field u € C?(2.) is sought which satisfies the homogeneous Lamé system
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—A*u=0 in (2, (2.5.8)

in C*2. UTI) and up to I. from either side with possibly different
traces at I,
viulp, = @t and TFu =¢* (2.5.9)

where we have the transmission properties
oullr, == (gu = wlr = [@llr. = (" =)l € C5(IL)  (25.10)

and

[Ted]|r, = (TFu— T, w)r, = [llr. = (" —97)|r, € OF(IL) (2.5.11)
with
Co (1) = {v € C*(TL) | (1 v — 33 v)l = 0}, (2.5.12)

and

CP(Ie) = {9 = {dist (z — )} 24, (2) |9, € C*(T)}.  (25.13)

For the classical insertion problem with Dirichlet conditions you = ¢ €
C(I') on I' the functions p* € C§(I.) are given. The unknown field u then
has to satisfy the boundary conditions

+

Youlr =¢ on I' and with (¢™ —¢7)|, =0,

(2.5.14)
r.=¢ on I,

Youlr, =@ and 5w

as well as the transmission conditions (2.5.10) and (2.5.11).

By extending I'. up to the boundary I ficticiously and applying the Green
formula to the two ficticiously separated subdomains of {2 one finds the rep-
resentation formula

ulz) = / Bz, y)p(y)ds, — / (T, Bz, ) o(y)ds,

r

- [ Beawlnwds, + [ (1E@) @l wis,

yele I

(2.5.15)

for x € £2..
By taking the traces of (2.5.15) at I" and at I'. one obtains the following
system of equations on I" and on [:
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[ Bewwids, - [ Bepwims,
yel’ yell.

=1p(z)+ Ke(z) — / (T;E(:c,y))T[cp]dsy for z €I,
yelL

- [ Bewwpeids, + [ By,

Ie

(e (2) + ¢ (2)) + / (T;E(x,y))T[z,b]dsy for x € TI.

c

(2.5.16)

~

ye

o=

This is a coupled system for ¢ € C*(I") on I" and [¢] € C¢ (1) on I, which,
in fact, is uniquely solvable for any given triple (¢, o, ™) with the required
properties.

For the classical crack problem with Dirichlet conditions on I', e.g. as
Yt e c*(T,) and ¥~ € C%(T.) are given with (" —¢7)[, = 0; the
desired fields u has to satisfy (2.5.8) and the boundary conditions

Youlr =@ on I' and Tju|r, =", Toulr, =9~ on I. (2.5.17)

as well as the transmission conditions (2.5.10), (2.5.11).
Again from the representation formula (2.5.15) we now obtain the coupled
system

/Eum¢@wy%/<ﬁm%wfwmm%

yel’ yel,
— L) + Keplx) + / E(w,9)[@]lr, (y)ds, for v €T,
yele
D [¢p](x) — / TCE(x,y)(y)ds, (2.5.18)

=37 (@) + ¥~ (2) - K| ([W]lr.) (=)

- [ T E@y) elds, o aet
yel’

for the unknowns ¥ € C*(I") and [¢] € C§(I:). As it turns out, this sys-
tem always has a unique solution for any given triple (¢, P, 1) with the
required properties.

The desired displacement field in §2. is in both cases given by (2.5.15).
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