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ON THE DYNAMICAL EQUATIONS OF A SYSTEM
OF LINEARLY COUPLED NONLINEAR OSCILLATORS

S.N.Bak! and A. A. Pankov? UDC 517.97

We consider a system of differential equations that describes the dynamics of an infinite chain of
linearly coupled nonlinear oscillators. Some results concerning the existence and uniqueness of
global solutions of the Cauchy problem are obtained.

1. In the present work, we study equations that describe the dynamics of an infinite chain of linearly
coupled nonlinear oscillators. Let g, be the generalized coordinate of the nth oscillator. If it does not interact
with neighboring oscillators, then the equation of its motion is as follows:

g, = -Ul(q,), neZ.

We assume that each oscillator interacts linearly with two nearest neighbors. Then the equations of motion of
the system considered have the form

qn = — Ur:(Qn) + an—l(qn—l _Qn) - an(Qn _qn+1)’ neZ. (1)

Equations (1) form an infinite system of ordinary differential equations. We consider solutions of system (1)
such that

lim ¢,() = 0, 2)

n—too

i.e., the oscillators are at rest at infinity.

Systems of this type are of interest in connection with numerous physical applications [1, 2]. Running
waves in such chains were studied in [3], and solutions periodic in time were considered in [4, 5].

In the present work, we consider the problem of the well-posedness of the Cauchy problem for system (1).

2. We write the potential U, in the form
¢, 2
U,(r) = —Er + V,(r)

and set
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b, =c¢,—a, —a,.

n

Then Eq. (1) takes the form

én = Gyqn+1 + a4y 19n-1 + bnqn - Vn/(CIn)’ ne. (3)

With regard for the boundary conditions (2) and under proper assumptions, this equation can naturally be consid-
ered as an operator-differential equation, namely

4n = Aq — B(q), 4
in the Hilbert space [ 2 of real two-sided sequences g = {g,},-_.; here,
(A@)y = @yt + Gy1@n + bygy
and the nonlinear operator B is defined as follows:
B@)y = Vi(4,)-

The scalar product and norm in /° are denoted by (-,-) and |-|, respectively.

By definition, a solution of Eq. (4) is a twice differentiable function of ¢ with values in / 2
Assume that the following conditions are satisfied:

(i) the sequences {a,} and {c,} of real numbers are bounded;

(i) V,(r) is a function of the class C ' on R, V,0) = Vn'(O) =0, and, for any R > 0, there exists
C = C(R) > 0 such that the following relation holds for all neZ:

V() = V()| < Cln = 1

N |r1|, |}"2| < R. (5)

It is easy to see that, under these conditions, A is a bounded self-adjoint operator in / 2 and the operator B is

bounded and Lipschitz-continuous on every ball of the space [ 2. Then, as a consequence of the standard result
on local solvability, we conclude that the following theorem is true:

Theorem 1. Suppose that conditions (i) and (ii) are satisfied. Then, for any q(o) e’ and q(l) el?,

Eq. (3) has a unique solution of the class C 2 defined on a certain interval (—ty;ty) and satisfying the initial
conditions

9(0) = ¢, 4©) = ¢ (6)
The theorem on global solvability presented below is a consequence of Theorem 1.2 in [6, Chap. 8].

Theorem 2. Suppose that conditions (i) and (ii), where the constant C is independent of R, are satis-
fied. Then, for any q(o) el and q(l) el?, problem (4), (6) has a unique solution defined for all te€R.



ON THE DYNAMICAL EQUATIONS OF A SYSTEM OF LINEARLY COUPLED NONLINEAR OSCILLATORS 817

3. The conditions of Theorem 3 mean, in particular, that the order of growth of the potential V,, at infinity

does not exceed 2. In order to weaken this condition, we note that Eq. (4) can be written in the Hamilton form
with the Hamiltonian

H(p.q) = % Il - Ag. )+ Y Vg |

Nn=—oco

where p = ¢. Under conditions (i) and (ii), H(p, q) is a functional of the class c! on 17x1 2, and a direct
calculation shows that H is an integral of Eq. (4), i.e., H(p(¢), g(¢)) does not depend on ¢ for any solution
q(t) of Eq. (4).

Theorem 3. In addition to conditions (i) and (ii), suppose that the operator A is nonpositive, i.e.,

(Ag,q) £0 forany qge I?. Also assume that one of the following two conditions is satisfied:

(a) V,(r)20 forall neZ and reR;

(b) there exists a nondecreasing function h(r), r =20, such that lim h(r)=+e and V,(r)2
n—>+oo

h(|r|) forall neZ and reR.

Then, for any q(o) el and q(l) el?, problem (4), (6) has a unique solution defined for all teR.

Proof. Case (a). Let g(t) be alocal solution of problem (4), (6), which exists by virtue of Theorem 1. In

order to prove that ¢(z) is defined on the entire axis, it is sufficient to show that |q()|+|¢()| remains
bounded on any finite interval (—a, @) where the solution exists (see, e.g., Theorem X.74 in [7]).
We have

H(G(®), q0) = H(gY,¢'").

By virtue of the conditions of Theorem 3 and the definition of Hamiltonian, we get

1, .
Sl < HG,q®).

Hence, ||¢(¢)|| is bounded on (—a,a). Since

t
q(t) = [ 4 + ¢,
0

we conclude that | ¢(#)| is bounded.
Case (b). Let Hy, >0 be such that H(¢g",¢q®) < H, andlet 7 >0 be a solution of the equation

h(r) = H, (it obviously exists). It follows from the definition of H and the conditions of Theorem 3 that
h(qV)) < Hy and, hence, |¢\”’| < 7. Consider the function y(r) defined by the equality
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1, 0<r<r,
y(r)y=q—r+r+1, r<r<r+l,
0, r>2r+l1

We set

V,(r)

[Tw@ Vi) + (1= wip)1dp.
0

It is easy to verify that the modified equation (3) with potential f/n satlsﬁes the conditions of Theorem 2 and,
hence, has a global solution ¢(¢) with initial data q(o) and q . By elementary calculations, we obtain

V.(r) 2 h(r), where

IA
~

IN
N

h(r), 0
. - 3 2 -3
h(r) = {(F+1=Ph(r) + [ h(p)dp + (r— —F ’"—}

ll
IN
~

IN
ll
+
=

3 2 6
—3
r +Jh(p)dp+[(r-;1) 6:|’

~
\Y
ll
+
—_

For the modified Hamiltonian H, we get H(p(1), q()) = H(g", ¢¥). Since |q§lo)| < 7, we conclude
that H(¢W, ¢'¥) < Hy. Hence, ﬁ(|qn [) < Hy. Further, since h(r) = h(F) = h(F) = Hp, we have lg,| < F.
Taking into account that the modified equation coincides with the original one for ¢(¢), we complete the proof
of Theorem 3.

Under certain additional assumptions, the nonpositivity conditions in Theorem 3 can be omitted.

Corollary 1. Suppose that the conditions of Theorem 3 [case (b)] except the condition of the nonpositivity
of the operator A are satisfied and, furthermore, lim,_, h(r)/r2 = 4oo. Then problem (4), (6) has a

unique global solution for any q(o) el’> and q(l) el
Proof. We represent U, in the form

Uy(r) = - 227‘ 24 (V) = AP,

where A > 0 is sufficiently large. Then the new operator A corresponding to the coefficients a, and ¢, —2A
is nonpositive. At the same time, we have

2
V.(r) — A2 2 h(|r —7\.r2=hr(1—7\.r )
() =02 > () U125
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Hence,
V.(r) = At 2 kh(|r]) = ks

where k €(0,1) and k, = 0. It remains to use Theorem 3 with h(r) replaced by k h(r)—k,.
Corollary 1 is proved.

Corollary 1 can be applied, e.g., to potentials of the form V,(r) = o, P+ B, r*, where the sequences o,
and B, are bounded and B, > x > 0.

4. The arguments of Sec. 3 are also valid for singular potentials of the Lennard-Jones type [8]. We pre-
serve condition (i) and replace condition (ii) by the following one:

(ii1) the function V,(r) belongs to C! on (=e,d), d >0, and, on every finite interval [o,PB]cC
(=0, d), inequality (5), where the constant C does not depend on n € Z but possibly depends on
the interval, is true.

Theorem 4. Suppose that conditions (i) and (iii) are satisfied, the operator A is nonpositive, and there
exists a function h(r) on (—oo,r) that does not increase on some interval (—oo,0,), does not decrease on
(0 d), and satisfies the conditions lim,_, ;h(r) = lim,_,__h(r) = +o and V,(r) 2 h(r) for all nelZ
and re(—oo,d). Then problem (4), (6) has a unique global solution for all q(o) e’ and q(l) el® such
that qf,o) <d.

The proof of Theorem 4 is analogous to that of Theorem 3 [case (b)]. The potential V,(r) is glued with
the quadratic potential on some intervals (0, 0tg+¢€) and (=B, —By—1). Applying Theorem 2 to the modified
equation, we verify that its solution is indeed a solution of the original equation.

Note that the solutions ¢, () satisfy the inequality ¢,(f) < d for all reR. Since the set {qe 1%

g, <d, neZ} isnotopenin I, the classical results on the local solvability cannot be used in the case under
consideration.

5. Now consider the case

d, 3
V) = 2,3,
(7 37

where d, is a bounded sequence. Assume that the operator A is negative definite, i.e., (Ag,q) < —o|¢|?.

oy >0, for gel’.
We set

1 1 3 1 1
J(q) = -=(Aq,q) + - ) d,g, = = + =b(q).
(q) 5 (44, 0) 3n§Z Gu = 5a(@) + 3b(@)



820

1/2

Note that a(g) '~ is the norm in 2 equivalent to the standard one. Then

Ly 2
H(p.q) = Jlpl™ + J(q)-
Since |b(g)| < c’||q||l33 < ¢”|q|P, there exists a constant ¢ > 0 such that

1b(@)[? < caq)’?, qel’.

We set

Y = inf{sup JOg): gel?, q # O}
A>0

Lemmal. vy > 1/(606).

Proof. We have

2 r
J(hg) = 5 a(q) + 3 b(q).

If b(g) 2 0, then

sup J(Aq) = + oo,
A=0

and if b(q) < 0, then

3
JOu =J_m)=1a<q>
up S ( b

Inequality (7) yields the required result.
We set

Wy = {gel’: 0 < J(hg) <y VLe[0.1]}.

6 b(g)*

S.N. BAK AND A. A. PANKOV

(7

®)

)

It is obvious that Wy is star-shaped with respect to the origin, i.e., if g€ W,, then 8ge W, forany 6€[0,1].

Lemma 2. The set Wy contains an open ellipsoid
B = {qe12: alg) < p}

forany p suchthat p < 9/(402) and p/2+(c3/3)p3/2 <.
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Proof. By virtue of (7), we have

2 33 2 33
%a(q) - }‘Tca(q)y 2 < Jhg) < %a(q) + xTca(q)y 2,

Hence, J(Ag) 2 0 forany A €[0,1], provided that

1 A

Therefore, if a(g) <9/ (46‘2), then J(Ag) < 7y by virtue of the second condition for p.
Lemma 2 is proved.
We set
2,
Wy = {gel: a@+b@) >0, J(@) < v}.
It follows from the continuity of functionals a(q) and b(q) that W, , isan open set.

Lemma3. Wy = W, U B.

Proof. 1t suffices to show that W, = W, , U {o}.
Let geW,, ¢ # 0. If b(g) 20, then a(q)+b(g) >0 and J(g) <7y. If b(g) <0, then

)]
sup J(Ag) = J( b(q)q) 2.

Therefore, —a(q)/b(q) > 1 and J(g) <y, whence geW,,.
Conversely, let g€ W*,T If b(g) = 0, then

sup J(Aq) = J(g) <Y
Ael0,1]

and geW,. If b(q) <0, then the inequality —a(q)/b(g) > 1 yields

sup J(Aq) = J(q),
Ael0,1]

which gives the required result.

By virtue of the openness of W, , and B, Lemma 3 implies that the set Wy is open, i.e., it is a neighbor-

hood of zero in 7.

Lemma 4. Wy isa bounded set.
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Proof. If b(q) 20, then J(q) = a(q)/2 and a(g) < 2y. If b(q) <0, then, according to Lemma 3,
we have b(q) > —a(q). Hence, J(q) > a(q)/6 and a(q) < 6y. Thus, W, is contained in the bounded set

{qelzz a(g) < 67}.

Theorem S. Suppose that V,(r) = (dn/3)r3, where d, is a bounded sequence, the operator A is
negative definite, and q(o) eW, and q(l) el? are such that

P + 1) <

Then the Cauchy problem with initial data q(o) and q(l) has a unique global solution.

Proof. The existence and uniqueness of a local solution g(¢) follow from Theorem 1. As in the proof of
Theorem 3 [case (a)], it suffices to show that ¢(#) remains bounded.

Let us show that ¢(r) € WY Assume that this is not true and # > O is the least value of ¢ > 0 for which
q(n) & W,. Then ¢(#) belongs to the boundary E)WY of the set W,. Since Wy is star-shaped, we have
0q(1) € W, forany 0€[0,1). Hence, J(8q(1;)) < y. Passing to the limitas © — 1, we get J(q(#)) <.
If J(g(1)) < v, then, by virtue of the definition of W, and the inequality J(6q(#)) <y, we have q(f)eW,,

which contradicts the assumption made above. Thus, J(g(1))) =Y.
Since the Hamiltonian H is invariant, we have

Iaw) < Saw)lP + I = 2q" + 1) < v.

The contradiction obtained shows that g(r) € W, forall ¢ > 0 for which ¢ is defined. Therefore, the solution
exists for all ¢ > 0.

Since Eq. (1) is invariant under the replacement of ¢ by —¢, the solution is defined for all 7 € R.

Theorem 5 is a discrete analog of a result of [9] related to a nonlinear wave equation. In particular, this the-
orem yields the global solvability of the Cauchy problem in the case where the initial data are sufficiently small

in the /*-norm.
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