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equations

N.T. Orumbayeva, M.T. Kosmakova*, T.D. Tokmagambetova, A.M. Manat

Karaganda Buketov University, Institute of Applied Mathematics, Karaganda, Kazakhstan
(E-mail: orumbayevanurgul@gmail.com, svetlanamir578@gmail.com, tenggesh.tokmagambetova@gmail.com,
aluamanat5@gmail. com)

This paper investigates a class of second-order partial differential equations describing wave processes with
nonlocal effects, including cases involving fractional derivatives. Such equations often arise in the theory
of elasticity, aerodynamics, acoustics, and electrodynamics. The presented equations include both integral
and differential terms, evaluated either at a fixed point = zg or z = a(¢). An equation with a fractional
derivative of order 0 < 8 < 1 is considered, making it possible to model memory effects and other nonlocal
properties. For each equation, supplemented by initial conditions, either a closed-form analytical solution
is obtained or the main steps of its derivation are outlined. The article employs the Laplace transform to
solve the resulting integral equation, enabling the solution to be presented in an explicit form.
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Introduction

The study of optimal control problems and long-term forecasting has led to the emergence of a new
class of mathematical equations known as “loaded equations”.

Initially, these equations were studied by N.N. Nazarov and N.N. Kochin, though the term “loaded
equation” was first introduced by A.M. Nakhushev [1-4], who developed a general classification and ap-
plications for this type of equations. Loaded equations can be differential, integral, integro-differential,
or functional equations, in which the differentiation, integration, or functional transformation operator
is applied not to the entire function, but only to its value at a specific point or over a certain set.

Loaded second-order partial differential equations are of particular interest and have been examined
in a number of studies [5-9|. These equations find applications in various fields of science and tech-
nology, for instance, in modeling heat propagation, wave processes, population dynamics, and other
phenomena, and they remain highly relevant today [10-15].

It should be noted that the authors of the present article have experience in solving boundary value
problems for hyperbolic equations [16-18|. This expertise has enabled them to analyze loaded equa-
tions, taking into account the specifics of methods developed for classical partial differential equations
[19-21].

Thus, this study contributes to the theory of loaded equations by providing new methods and
results that can be used to model and analyze a variety of physical, biological, and technical processes.
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1 Solution of the boundary value problem for a loaded wave equation, where the load depends on the
value of the function u(x,t) at a fized point x = x

Let us consider the equation

Pu(z,t)  ,0%u(w,t)

=a"—F5— + pu(z,t) + f(z,t), —oco<z<oo0, t>0 (1)
ot? Ox? R
with initial conditions
u(z, b)) = gi(z), (2)
t=0
ou(x,t)
— 3

where a is const, the function f(z,t) is continuous on —oo < x < 0o, t > 0, functions g1(x), go(x) are
continuous on —oo < x < 00, p is parameter (load coefficient). The parameter ;1 equation (1) can take
values depending on the physical context of the problem, with x € R (an arbitrary real number). For
example:

> 0: models an increase in the load (an additional force);

p = 0: in this case, the equation reduces to the classical wave equation;

1 < 0: may describe dissipative effects.

Here, the load in equation (1) signifies that the system’s state at the point z( directly impacts wave
propagation throughout the entire space.

The solution to problem (1)—(3) can be expressed as follows

t x+a(t—7) .
u(x,t) = 2/;/ / u(zx, T) dédr + iul(ac,t) =
0 z—a(t—7) =

where
. r+at . t x+a(t—r)
w1 (@) = [or (2~ at) + (o + at)] + - / g2 + / / f(&,m)dedr. (5)
r—at 0 z—a(t—7)

Now, from (4) we obtain

We introduce the notation ¢ (t) = u(x,t) . Then equation (6) takes the form

(7)
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To solve equation (7), we use the Laplace transform. Let ¥(p) = L[¢)(t)] be the transform of ().
t

Let U(p) = L {%ul (z,t) ] be the transform of Juy(z,t) . Since L[t] = 1%’ [t —7)¢p(r)dr =
T= r=x 0
t x1(t) is convolution. Apploying the convolution theorem for thg Laplace transform:
L[f () g(t)] = LIf($)]LIg(t)]; (8)

where f(t) x g(t) = ftf(T)g(t — 7)d7, we obtain from (7):
0

WU(p) = pLt (b)) + U(p).

Taking (8) into account, we get
U(p) = pLtIL[Y(6)] + U(p).
Since L[t] = &, W(p) = L[(t)], we have:

U(p) = ]%\P(p) +U(p)
Hence, ,
_p°Ul(p)
U(p) = ey, ¢

Thus, we have found the transform ¥(p) of the function 1(t) in the image space. Applying the inverse
Laplace transform to ¥(p):

p*U(p)
p?—=p

b(t) = L1 [ MU(P)}

] N [U(p) M

BB O+ [0

For the second term, we use a Laplace transform table:

L [ ‘iu} — fisinh(\/it).

P2
Therefore, the second term can be written as:

U
ol

] = /psinh(y/ut) * %ul(x,t)

T=x0

sk

Here denotes convolution. Consequently,

Y(t) = %ul(m,t) + y/psinh(y/put) * %ul(x,t)

T=x0 T=x0

This is the solution to the original integral equation (7). In our particular case, we need the convolution
of \/psinh(\/ut) u %ul(:vo,t). Thus,

w\é

¢
/u1 xg, 7) sinh(\/u(t — 7))dr.
0
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Hence, the solution to problem (1)—(3) is given by
t

u(z,t) = g/(t —7) <u1(x,7') N

0

+ \/ﬁ/ul(azo, 71) sinh(y/u(7 — 7'1))d7'1>d7’ + %ul(a:, t).
o 2

Influence of the parameter p on the class of solutions. For u # 0 the solution (6) includes integral
terms with a load. In this case, we require smoothness: u(z,t) € C.

For p > 0, the solution contains hyperbolic functions. For p < 0, trigonometric functions appear.
In the case = 0, the equation becomes the classical wave equation with the d’Alembert solution. In
this case, we require smoothness g1(x) € C? and go(z) € C*.

2 Solution of the boundary value problem for a loaded wave equation, where the load depends on the
derivative of the function u(x,t) at the fived point x = xg

Consider the equation

Pu(x,t) 5 0%u(w,t) n ou(z,t)

r=x0

subject to the initial conditions (2) and (3).

The nonlocal term in equation (9) indicates that the rate of change of the function at the point xg
affects wave propagation.

The solution to problem (8), (2), (3) can be written in the form

t aeJra(th)a ( ) )
- K oL, T) - —
ule,t) = 2 / / o | e+ e
0 z—a(t—7)
t
) 1
=pu t—T dr + -uy(z,1t)
0 r=x0 2
Introducing the notation
ou(x, 1)
t) =
d)( ) ax xiwo’
we obtain:
t r+a(t—r) ) t )
(o, ) = %/ / Y(r)dgdr + g () u/ (t = T)b(r)dr + g, 1), (10)
0 z—a(t—7) 0

From (10), take the derivative with respect to x and then substitute = = xg. This yields an explicit
representation for the unknown function (t):

1 0uy(x,t)

() = 2 Oz

T=x0

Hence, the solution to the boundary value problem (9), (2), (3) is

t
/ aul (x 7')
0

Thus, the following theorem holds:

l\D\t

1
dr + sw(a, ). (11)

r=x0
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Theorem 1. Let the following conditions be satisfied:

a) the functions g1 (z) € C%(R), g2(z) € C*(R);

b) the function f(z,t) € C(R x [0,T1]);

c¢) the parameters a > 0, u € R, z¢p € R are fixed.

Then, for equation (9) with a nonlocal term, under the initial conditions (2) and (3), there exists a
unique solution u(z,t) € C*(R x [0, T]), representable in the form (11), where u;(z,t) is the solution
of the corresponding problem without the nonlocal term (u = 0), computed by formula (5).

Next, consider the boundary value problem for a loaded equation in which the loaded term involves
the time derivative:

Pu(z,t)  ,0%u(w,t) n ou(z,t)

52 =% g T + f(z,1). (12)

r=x0

A solution to problem (12), (2), (3) can be written as

t al:—i—a(t—’r)a )
u(z,t) = 2’;/ / UE;T’ 7) dédr + §U1(w,t) =
0 z—a(t—7) o
t
0
:M/(t— ) “g L0 R (13)
0 o

Since

it follows that

¢
ou(z,t) ou(x, ) 1 0uq(z,t)
ot _”/ or |, T
s T=x(0
Substituting x = xg gives
Du(i, ) [ du(z,7) 1 (2, 1)
u(x, t u(x, T uy(z,t
TR — d
ot | / ot | 20 00 |y,
0
Introduce ¢ (t) = augf’t) then
T=x0
/ L1 du(w,1)
u(z,t
= H / Y(r o |,
0
Taking the derivative with respect to t:
10%uy (z,t)
_— 14
WO =550 (14)
From condition (3), it follows that
¥(t)|i=0 = g2(x0)- (15)

Mathematics Series. No.2(118)/2025 181



N.T. Orumbayeva et al.

Let us solve the problem (14), (15). We introduce the notation f(t) = %% and find the
integrating factor:
M(t) = e #.

Multiply both sides of the equation by M(t):
(1) — pe () = e FE)
The left-hand side is the derivative of a product:

(e (1)) = e ).

Integrate both sides with respect to ¢t from 0 to t:

eHp(t) — 1b(0) = /0 e F(r)dr.

Taking into account the initial condition ¥ (0) = g2(zo), we obtain

ePp(t) = g (o) + /0 e Fr) i,

hence,

W(t) = e ga(xo) + e / t e M f(7)dr.
0

Substituting f(¢), we get the solution of problem (14), (15):

2u4 (o, T)

1 b0
Y(t) = et ga(mg) + 56’”/0 e H 52 dr.

Let us analyze the effect of the parameter p on the solution to problem (13), (14). When p = 0,
the solution simplifies to:

1 /t 82U1($0,7’) 1 [8u1(x0,t) _ aul(.%'o,(])
2 2

Y(t) = ga(@o) + 5 ; 572 dr = ga(z0) + 3 5 5t

For 1 > 0 the solution contains a growing exponential term, which requires additional conditions
on f(t) to ensure boundedness.
For p < 0 the solution decays exponentially as ¢ — oo.

Substituting ¢ (¢) into (13) yields the solution of problem (12), (2), (3).

Theorem 2. Let the following conditions be satisfied:

a) the initial functions satisfy the smoothness requirements: g1(x) € C?(R), ga2(x) € C1(R);

b) the inhomogeneous term f(x,t) € C(R x [0,TY);

¢) the problem parameters satisfy a > 0, p € R, zp € R.

Then, for the equation with a nonlocal term in time (12) under the initial conditions (2), (3), the
following statements hold:

if 1 < 0, there exists a unique solution u(z,t) € C*(R x [0, T));

if 1 = 0, a solution exists and is unique in the class C?(R x [0, 7T1]);

if 4 > 0, a solution may exist only locally on some interval [0, tp).
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Finally, consider the equation

Pu(z,t) 5 0%u(w,t) 0?u(x,t)

o2 oz THT o2

+ f(z, 1), (16)

r=x0

in which the nonlocal term depends on the second derivative of u(x, t) with respect to t at the fixed point
x = xo. This implies that the acceleration of the wave process at zg influences the wave propagation.
Then the solution to problem (16) under conditions (2) and (3) can be represented as

1
dgdr + Fui (1) =

r=x0

1
dr + iul(aj,t). (17)

ou(z,0)
ot

d [ ou(z,t)

at |M ot

O*u(x,t)

T=x0 r=x0

then by setting x = zo in (17), we obtain

O?u(x,t)
ot?

_ O%u(x,t)
Mo

T=x0

}82711(:6, t)
2 ot?

T=x0

T=x0

or
0?u(z,t)
ot?

1 Q%ui(x,t)
omzg  2(1—p) Of2

r=xo
From this, we arrive at the following theorem.

Theorem 3. Suppose the following conditions hold:

1) f(z,t) € C((—o0, +0) x [0, +00)), gi(x),g2(x) € C(—00, +00), a is a const,

2) u# 1, pis a parameter,
then the solution to problem (16), (2), (3) exists, is unique, and can be expressed in terms of the
solution of the classical wave problem together with an integral representation:

t
0u(z,T) 1
u($,t)—u/(t—r)a7_2 B dT+§u1(a:,t),
s =0
where
O*u(x,t) 1 Q%ui(z,t)
o |y, 200—p) o2 |

and the function wu;(x,t) is given by formula (5).

Mathematics Series. No.2(118)/2025 183



N.T. Orumbayeva et al.

3 Solution of the boundary value problem for a hyperbolic equation with a fractional derivative

Now let us consider the equation

0%u(x,t 0%u(x,t
3(152 ) — a2 8272 ) + {ODtBu(ac,t)] o + f(x,t), (18)
r=a(t

subject to conditions (2), (3), where 0 < 8 < 1. Here, the loading term is the fractional derivative
with respect to time of order 8 of u(z,t), evaluated at the point x = «(t), which moves through space
as a function of time. The presence of a fractional time derivative in the nonlocal term implies that
the state of the system at any given time depends on all of its past states, affecting how the wave
propagates.

Assume the functions

f(z,t) € C((—o0, +00) x [0, +00)), ¢1(2),g2(x) € C(—00, +00), (19)

€ C(—o0, +00). (20)

z=a(t)

[th’Bu(:c,t)]

Then the solution of the problem takes the form

t a:—f—a —’T

i) T e

0 z—a(t—7)

1
dédr + §U1(Ji,t) =

rz=a(T)

t
,u,/ (t—1) [OD/8 u(z 7'):| dr + %ul(x,t). (21)
s z=o(T)
Here,
¢
[ngu(x,t)] = gDﬁ{,u/ (t—r [ODﬁ u(x 7’)] dT} + g (z,t) , (22)
r=a 5 rz=o(T) rz=o(t)
where
1 t Bul a:T)
w0 o Jutn) — [ (23)
z=a(t) x*oz(t) 0 (t B T r=a(t)
Introduce the notation
W(t) = o7 u(x, ) (24)
z=a(t)

Then equation (22) becomes:

¢
MODB{/ (t—T7)¢ }+ﬂ1(x,t)
0

(1 —7m)Y(m)dn
S

C—

T dr + Ty (@, £)

z=o(t)

N r(lu— 6)0/
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t [(m)dm
/Otrﬁ dr + uy(x,t) (25)
5 z=a(t)
Let us make a change of variables for the outer integral: ¢t — 7 = 1. Then
t—n
" t [ P(r)dn
U(t / 0 dn + 1 (z, t
() F(l—ﬁ)o 7’ n )x:a(t)
Hence,
¢
t—mn) ouy(x,t)
¢ ( ) I-\(l _ ﬂ) ) B ot r=a(t)
Reversing the substitution, we get
[ ), Ol
t
» “ / T) 4 w1 (z
S T I B s A T s
or )
1 _p , Ou(z,t
P (t) = =———p(t) %t F 4 22 ) 26
) I'(1-5) ) S P (26)

From conditions (2) and (25) it follows that (0) = 0. We shall solve this equation using the Laplace
transform. Let W(p) = L[1)(t)] denote the Laplace transform of ¢(¢) and let U;(p) = L [6”16(;3@ ( )]
z=a(t

be the transform of % , then L[/ ()] = p¥(p)—(0) = p¥(p), L[t"] = %. Substituting
z=a(t)

into (26), we obtain

H -8B
v > t)xt .
p¥(p) I —B)EW ) xt77] + Ui(p)
By the convolution theorem for the Laplace transform,
0 I -5)
U(p) = v .
From this, it follows that
pt’

=

—~
[N}
3

~—

U(p) = ——Ui(p).
(1) = LU

From formula (1.80) [8, p. 21| with k£ = 0 we have

Clt?- "Ep(sth)] = =—,

where s=pu, a=2—- 08, a— E =1 — 3, and which implies E = 1. Therefore,

1-8
— p —
¢ ILQB_M] = By g (ut*™"),
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where Ey_ g1 (ut?>~?) is the Mittag-Leffler function [8, p. 16-17] . Applying the inverse Laplace trans-
form to (27) yields:

0) = By ™?) o U2 (29)
or
60 = [ Bpalute— sy [P T,
Thus, the theorem is proved.
Theorem 4. The integro-differential equation (26) with the homogeneous initial condition t(0) = 0
has a solution in the class C'([0,7]) for any continuous right-hand side [ODE u(m,t)] (), where
r=aft

0 < B < 1, and its solution is given by formula (28).
By substituting (28) into (21) and taking into account (24), we obtain the solution of problem (18),

(2), (3).

Theorem 5. Let the functions f (x,t), g1(x), go(x) satisfy conditions (19). Then the boundary-value
problem (18), (2), (3) has, in the class (20), a unique solution given by

u(wt) = (6= T)(r)dr + g,
0

where the functions ¢ (t), uy(z,t) u uy(z,t) are determined by formulas (28), (23) and (5).

z=a(t)

Conclusion

Thus, in this work, various forms of the wave equation with nonlocal terms and a fractional deriva-
tive were investigated. Solutions were presented for equations whose nonlocal terms depend on the
values of the function and its derivatives at fixed points, and the case of an equation with a fractional
derivative was examined, which makes it possible to model memory effects. The solution method,
based on applying the Laplace transform, enabled us to obtain analytical or semi-analytical solutions.
These solutions illustrate the influence of nonlocal effects and hereditary properties on the dynamics
of wave processes. The results obtained are of great significance for understanding the behavior of
complex systems, where interaction is not restricted to local interactions and where the system’s past
states affect its current behavior.
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