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Abstract

In [2], a study of the existence and uniqueness of solution of partial overdetermined boundary value
problems for finite networks was performed. These problems involve Schrodinger operators and
the novel feature is that no data are prescribed on part of the boundary, whereas both the values
of the function and of its normal derivative are given on another part of the boundary. In the
present work, we study the resolvent kernels associated with overdetermined partial boundary value
problems on finite network and we express them in terms of the well-known Green operator and the
Dirichlet-to—Robin map. Moreover, we analyze their main properties and we compute them in the
case of a generalized cylinder. The obtained expression involve polynomials that can be seen as a
generalization of Chebyshev polynomias, and indeed when the conductances along axes are constant
the expressions for the overdetermined partial resolvent kernels are given in terms of second kind
Chebyshev polynomials.

Keywords: Overdetermined partial boundary value problems, Dirichlet—to—Neumann map,
Inverse problem, resolvent Kernels

1. Preliminaries

A discrete inverse boundary value problem consists in recovering the conductances of a network
with boundary using only boundary measurements and global equilibrium conditions. In general,
inverse problems are exponentially ill-posed, since they are highly sensitive to changes in the bound-
ary data, see [11]. On the other hand, discrete inverse problems appears naturally when discretizing
continuous inverse problems, see for instance [5]. Although the discrete inverse problem has been
completely characterized in the case of the combinatorial laplacian for planar critical networks, see
[7, 9], few works have been done for general networks, where the inverse problem remains open.
In [12], an extension of the cited works have been developed for networks embedded in a cylindric
surface.

This work is the third in a series on various aspects of the discrete inverse problem. It develops
the study corresponding to resolvent kernels associated with overdetermined partial boundary value
problems for Schrodinger operators on networks. The appropriate theoretical framework to address
the discrete inverse problem is the study of overdetermined partial boundary value problems, while
the fundamental tool is the Dirichlet-to-Robin map; which measures the difference of voltages be-
tween boundary vertices when electrical currents are applied to them. The theoretical foundations

!Corresponding author— email: angeles.carmona@upc.edu

Preprint submitted to FElsevier September 9, 2015


https://core.ac.uk/display/41825142?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1

of this class of problems have been established in [2]. The results in this framework are of poten-
tial application among others, in electrical impedance tomography which is currently one of the
non-invasive methods of clinical diagnosis with more development opportunities; see [6]. The data
for an inverse problem on a network is the Dirichlet-to-Robin map, since it contains the boundary
information, so we worried for their properties, which were analyzed in [3]. The matrix associated
with the Dirichlet—to-Robin map is known as the response matrix of the network and it is the Schur
complement of a certain submatrix of the Schrédinger matrix. The consideration of Schrodinger
operators allowed us to consider a wide class of matrices, not necessarily singular nor weakly diag-
onally dominant, as response matrices. Therefore, our results represented a generalization of those
obtained in [7, 8|.

In the study of classical boundary value problems one of the main tools, both for solving
as for studying fundamental properties, are the resolvent kernels such as Green, Poisson or Robin
kernels. So, once we have established the overdetermined partial boundary value problem, we raise
the problem of defining what is a resolvent kernel and what are its main properties. In order to do
this, we first obtain an equivalent condition for the existence and uniqueness of solution of these
type of problems that can be read directly from a submatrix of the Schrédinger operator. Then,
we give expressions of these kernels in terms of the classical Green kernel and the Dirichlet—to—
Robin map. In the last section, we obtain the resolvent kernels for a generalized cylinder, which are
defined as the product of a path with an arbitrary network. The expressions are given in terms of
a generalization of Chebyshev polynomials for higher dimensions, that when the conductances are
constant are precisely Chebyshev polynomials of second kind.

Let I' = (V,c) be a finite network, i.e., a finite connected graph without loops nor multiple
edges, and with the vertex set V. Let E be the set of edges of the network I". Each edge (z,v)
is assigned a conductance c(x,y), where ¢ : V x V. — [0,400). Moreover, ¢(z,y) = c(y,x) and
c(x,y) = 0if (z,y) ¢ E. Then, z,y € V are adjacent, z ~ y, iff ¢(z,y) > 0. We denote by V(5)
the set of neighbours of S C V; that is, the set of vertices of V'\ S adjacent to any vertex = € S.

The set of functions on a subset F' C V', denoted by C(F'), and the set of nonnegative functions
on F, C*t(F), are naturally identified with R and the nonnegative cone of RIF!, respectively. We

denote by / u(z)dz the value Z u(z). Moreover, if F' is a non empty subset of V', its characteristic
F

zeF
function is denoted by x,. When F = {z}, its characteristic function will be denoted by ¢,. If

u € C(V), we define the support of u as supp(u) = {x € V : u(x) # 0}. Clearly, C(F) can be
identified with the subspace {u € C(V') : supp(u) C F'}.

If we consider a proper subset F' C V| then its boundary 0(F') is given by the vertices of V' \ F’
that are adjacent to at least one vertex of F. The vertices of 0(F) are called boundary vertices
and when a boundary vertex x € §(F') has a unique neighbor in F' we call the edge joining them
a boundary spike. It is easy to prove that F' = F U §(F) is connected when F is. Any function

w € CT(F) such that supp(w) = F and /w2(m) dx = 1 is called weight on F. The set of weights is

_ F
denoted by Q(F'). We denote kr € C(6(F)) as the function kp(z) = 3 c(x,y).
yeF

We define the normal derivative of u € C(F) on F as the function in C(§(F)) given by

(@anuF> () = /FC($>?/) (u(z) —u(y)) dy, for any z € §(F).



If H,F are non—empty subsets of V', any function K € C(H x F) will be called a kernel.
The integral operator associated with K is the endomorphism ¢ : C(F) — C(H) that assigns

to each f € C(F'), the function .2 (f)(x) = / K(x,y) f(y)dy for all x € H. Conversely, given

an endomorphism .#: C(F) — C(H), the agsocia,ted kernel is given by K(z,y) = J# (gy)(x).
Clearly, kernels and operators can be identified with matrices, after giving a label on the vertex
set. In addition, a function u € C(F') can be identified with the kernel, K € C(F x F), defined as
K(xz,z) = u(zr) and K(z,y) = 0 otherwise, and hence with a diagonal matrix that will be denoted
by Dy. As usual, K¥ = K(z,-) and KY = K(-,y). Along the paper we use the convention that
operators and their associated matrices, and functions and their associated vectors, are denoted
with the same letter, operators in calligraphic font and matrices and vectors in sans serif font.

Given a matrix M and A, B sets of vertices, M(A; B) denote the matrix obtained from M with
rows indexed by the vertices of A and columns indexed by the vertices of B. Also, given a vector
v and a set of vertices A, v(A) denotes the entries of v indexed by the vertices of A. Moreover, we
denoted by C the matrix (c(z, y))%yev.

The combinatorial Laplacian of I is the linear operator £ : C(V) — C(V') that assigns to each
u € C(V) the function defined for all z € V' as

Lu)(z) = /V () (u() — u(y)) dy.

Given ¢ € C(V) the Schriodinger operator on I' with potential ¢ is the linear operator L, :
C(V) — C(V) that assigns to each u € C(V') the function L4(u) = L(u) + qu. Since ¢ is real, it is
well-known that any Schrédinger operator is self-adjoint. For any weight o € Q(F), the sofcaged
_1 00
— anF
on §(F'). These authors proved in [3| that £, is positive semi-definite on C(F') if there exist A > 0
and o € Q(F) such that ¢ = ¢, + AX;(py- In this case, it is positive definite iff A > 0. So, throughout
this paper, we will suppose that the above condition ¢ = g5 + AX,, holds with o € Q(F) and
A > 0. Therefore, for any f € C(F') and g € C(6(F)) the following Dirichlet problem

Lyu)=f on F and u=g on §(F), (1)

potential associated with o is the function in C(F) defined as ¢, = —o~1L(c) on F, g, = —0

has a unique solution. In particular, taking g = 0 we get that the operator £, is invertible on C(F)
and its inverse is called the Green operator for F' and it is denoted by %,. On the other hand, the
operator that assigns to any g € C(6(F)), the unique solution of Problem (1) when f = 0, is called
Poisson operator for F' and denoted by &7,. The relation between the kernels associated with the
above operators is given by the following identity that was proved in [4]

oG?
_ Mg
anF (y)
The map Ay: C(6(F)) — C(6(F)) that assigns to any function g € C(6(F')) the function

07
Ay(g) = 8:(9) +qg is called Dirichlet-to—Robin map. In [3], the authors proved that the Dirichlet—

Py(z,y) = €x(y)

to—Robin map, Ay, is a self-adjoint and positive semi-definite operator. Moreover, X is the lowest
eigenvalue of A, and its associated eigenfunctions are multiple of o. In addition, if N, € C(§(F) x
d(F)) is the kernel of Ay, its associated matrix Ng is an irreducible and symmetric M-matrix.
Usually Nq is called the response matriz of the network.



2. Overdetermined Partial resolvent kernels

In this section we define the resolvent kernels associated with the overdetermined partial
boundary value problems, that where introduced by the authors in [2|. Then, we analyze the main
properties of the above mentioned kernels. To begin with we summarize some of the more relevant
properties of overdetermined partial boundary value problems that help us to obtain the mentioned
results. The proofs of these results can be found in [2].

We fix a proper and connected subset F' C V and A, B C §(F') non—empty subsets such that
AN B = (). Moreover we denote by R the set R =6(F)\ (AUB), so §(F) = AUBUR is a partition
of §(F). We remark that R can be an empty set. In [2], we introduced a new type of boundary
value problems in which the values of the functions and their normal derivatives are known at the
same part of the boundary, which represents an overdetermined problem, and there exists another
part of the boundary where no data is known. The limit case when B = R = (), the value of the
function on the boundary is null and the value of the normal derivative is constant, can be seen as
an extension of the so—called discrete Serrin’s Problem; see [1].

For any f € C(F), g € C(AUR) and h € C(A), the overdetermined partial Dirichlet-Neumann
boundary value problem on F with data f,g,h consists in finding u € C(F) such that

Ly(u)=f on F, gTu:h on A and wu=g on AUR. (2)
F
Notice that as the values of u are known in A, the boundary condition I 4+ qu = h is equivalent
F
to the boundary condition % = h, where h = h— qg and that Problem (2) is not self-adjoint. So,

on.
we consider the adjoint problem of the overdetermined partial Dirichlet—Neumann boundary value
problem (2) on F' given by
ov

Ly(v) =0 on F, 8721}20 on B and v=0 on R. (3)
F

Problems (2) and (3) are mutually adjoint since
[ @)@ do = [ @ity o)) da.
F F

_ 0 0
for any u,v € C(F') such that 8—u:u:00nA, 8—U:v:00nBandu:U:OonR.
ne ne

In order to analyze the existence and uniqueness of solution for Problem (2), we consider the
partial Dirichlet-to—Neumann map as the linear operator A, , : C(A) — C(B), that assigns to any
v € C(A) the function

0Z4(v)
AA,B (U) = ar:lF XB-

In [2] we proved that A, , = A% _ and that Problem (2), has a unique solution iff |[A| = |B| and

A, , is non-singular or equivalently iff A, , is non—singular. Moreover,

A,B B,A

N, (A; B) = —C(A; F)G,(F; F)C(F; B). (4)



In this study we have obtained an equivalent condition for the existence and uniqueness of solution
that can be read directly from a submatrix of the Schrédinger operator. For that, let 7 : C(F) —

C(F) the operator defined as

ou

— O(F),
%(U) = 8nF on ( )

Zy(u) on F.

Theorem 2.1. The overdetermined partial boundary value problem (2) has a unique solution for
any data iff the matriz K,(AU F; F U B) is invertible. Moreover,

rank C(A4;V(A)) =rank C(B; V(B)) = |A|,
which implies that |A| < min{|V (A4)|, |V (B)|}.

Proof. First observe that Problem (2) is equivalent to the overdetermined partial semi-homegeneous
boundary value problem

Lov)=f—Ly(g) on F, v=0 on AUR and ﬂ:h—ﬁon A, (5)
8nF 8np

in the sense that u is the solution of Problem (2) iff u = v + g. Therefore, we can restrict ourselves
to the study of solution of overdetermined partial semi-homegeneous boundary value problem

Lyv)=f on F, v=0on AUR and ;—v:h on A. (6)

N

The matrix expression of this problem is

neon (3] [HR o[20]-[1]

Hence, Problem (6) has solution for any data iff K,(A U F; F'U B) is invertible. In particular,
|A| = rank C(A; F) = rank C(A; V(A4)) < |V (4)].

O

From now on we assume that K,(AU F; F'U B) is invertible. Recall that this fact is equivalent

to de invertibility of A, ,. The fact that the Problem (2) has a unique solution, implies that the
value of u on B is determined by the data, as the following result shows; see [2] for the case f = 0.

Proposition 2.2. Let u be the solution of Problem (2), then the values of u on B are determined
by the identity

- - —1 (09(f)
w= A5 () = A3 (Asna(9) — AL ( ), Y.
F
Proof. If ¢ = ux, and ¢ = 9 + ¢, then u is the unique solution of the Dirichlet problem

Lyu)=f on F and wu=¢ on 0(F).



Moreover, from the superposition principle u = ¥,(f) + Z4(¢) + Z4(g) and hence
ou_09,()) | 9240) | 9749

on. on, on, an,
Therefore,
ou ()
h= ainFXA a aip Xa ™t AB’A (u) + AAUR,A (g)
and the result follows from the invertibility of A ,. -

Associated with overdetermined partial Dirichlet—Neumann boundary value problems we can
define the resolvent operators and their corresponding kernels. For this we consider the following
semi—homogeneous overdetermined partial boundary value problems:

Ly(vg)=f on F, vy=0 on AUR and gr:]f:O on A, (7)
F

Ly(vg) =0 on F, v,=g on AUR and 5:9—0 on A, (8)
F
th

Ly(vp) =0 on F, wvp =0 on AUR and 8T:h on A. 9)
F

As all of them have a unique solution for any data, we define the partial Green, Poisson and Robin
operators as

94,5 C(F) — C(FUB), where %7B(f)zvf for all f € C(F), (10)
P, 5 C(AUR) — C(F),  where 2, ,(g) = v, for all g € C(AUR), (11)
ﬁA,B3 C(A) — C(FUB), where ﬁA’B(h) = vy, for all h € C(A), (12)

respectively. With these definitions the unique solution of the overdetermined partial Dirichlet—
Neumann boundary value problem (2) can be written as

u=9, 5 (f)+ P, 5(9) + R, (h).

We can define analogously the resolvent kernels for the adjoint problem

%;A:C(F) — C(FUA), where g;A(f):vf for all f € C(F) (13)
@/B’A: C(BUR) — C(F), where @;A(g) = v, for all g € C(BUR) (14)
Rpa:C(B) — C(FUA),  where R, ,(h) = vy for all h € C(B). (15)

The following relations between the overdetermined partial operators are a straightforward conse-
quence of the second Green’s identity, see [4].

Proposition 2.3. The overdetermined partial Green and Poisson operators, satisfy:

[ Gntia= [ 4,001 1,9 € C(F),
F F

07 ,5(/) 07, .(9)
0Zas\) 02, 4(9) P
/BUR ony g /AUR on,, f; f€CAUR), geC(BUR),

[ Ruso= [ Ruo)s feca), gec(d).
B A



Our next aim is to express the kernels of the above operators in terms of the Green kernel ¥,
and the Dirichlet-to-Robin map A4, for whom we already know important attributes.

Let G, ,: (FUB)x F — R, P, ,: Fx (AUR) — Rand R, ,: (FUB) x A — R be

the partial Green, Poisson and Robin kernels, respectively. We denote by G, , € M|ryup|x|r|(R),
/ISA,B € M5 xjaur (R) and /FéA’B € MruB|x|a|(R) their associated matrices.
It will be useful to define the following bilinear form %, , : C(B) x C(A) — R, given by

B a(1.9) = (F, A4 (9)). feC(A), geC(B).

Proposition 2.4. The partial Green kernel éA’B can be expressed in terms of the Green kernel and
its normal derivatives and the partial Dirichlet—to—Robin map as

~ 4, [0GY oGy, oGy
st = Gt =0 (G ) 0+ 2 (G o)
F F F

Proof. Lety € F and let v = %Z,B(ey) € C(F'UB) be the unique solution of Problem (7) for f = ¢,
and consider v, = vx, € C(B). Then, v is the unique solution of

Lyv)=¢y, on F and v=wv, on §(F) (16)

and it satisfies the additional condition ov =0 on A. Thus, v =9,(g,) + Z,(v,) on F and from
on,

1 [0GY
'UB = _AB,IA <8n qXA) .
F
On the other hand, for all x € F,

~ _ 0GY oGy oGy
GA,B (:L', y) - Gq(l', y) B AB,lA (an qXA> (:L') + %B,A (aTqXB’ on qXA) .
F F F

Proposition 2.2 we obtain that

O

Corollary 2.5. The blocks of the overdetermined partial Green matriz EA,B can be expressed in
terms of the conductances, the Green and the partial Dirichlet—to—Robin matrices as

GA,B(F§F):Gq(F§F)+Gq(F§F)'C(F§B)'Nq(A§B>71'C(A5F)'Gq<F§F>7

GA,B(B5F) = Nq(A§ B)il : C(AS F) : Gq(FS F)
Moreover, aB’A(F; F) = EA’B(F;F)T.

The next propositions show analogous results for the overdetermined partial Poisson and Robin
operators. The proofs are analogous to the last one, so we let them to the reader.

Proposition 2.6. The overdetermined partial Poisson kernel P, s expressed as

A,B

P, p(@,y) = Py(z,y) — By 4 (quXBaNg(AQAUR))'



Corollary 2.7. The overdetermined partial Poisson matrix f|5A73 is expressed in blocks as
ﬁISAYB(F; AUR) =Gy(F;F)-C(F;AUR) — Gy(F; F) - C(F; B) - Ng(A; B)™! - Ny(4; AU R)
P.s(B; AUR) = —Ng(4; B)™1 - Ny(4; AU R)

P.s(AUR,AUR) =I(AUR; AUR)
in terms of the conductances, the Green and the partial Dirichlet—to—Robin matrices.

Proposition 2.8. The overdetermined partial Robin kernel ﬁA’B s given by

Ry (o) = Bya(Pixs:ey).
Corollary 2.9. The overdetermined partial Robin matriz ﬁA,B is given by the blocks
Ron(F5 A) = Gg(F; F) - C(F; B) - Ny(4; B) ™
Ros(B; A) = Ng(4; B)!
all in terms of the conductances, the Green and the partial Dirichlet—to—Robin matrices.

Hence, the last results provide the matrix expression of the solution of the partial Dirichlet—
Neumann boundary value problem (3) in terms of the classical Green and the Dirichlet—to—Robin
matrices.

Corollary 2.10. The unique solution u € C(F) of the overdetermined partial Dirichlet-Neumann
boundary value problem (3) is given by the matriz equations

u(AUR) =g(AUR)
u(B) = Ng(4; B)™" - (C(A; F)-Gy(F; F) - f(F) = Ng(A; AUR) - g(AUR) + h(A)),
u(F) = Gy(F; F) - (f(F) +C(F;B) -u(B) + C(F; AUR) -g(AU R)).
The next result displays the values of the first blocks of the overdetermined partial resolvent
kernels under when a geometrical hypothesis fulfills.

Corollary 2.11. If |A| = |V (A)|, then C(A,V(A)) is invertible and

G5 (V(A);F) =0,

Pus(V(A);R) =0,

P.s(V(A); A) = C(A,V(A)) "Dy, ,
Ras(V(A);4) = —C(A,V(4) ™!

Proof. Under the assumption |A| = |V (A)], from Theorem 2.1, the matrix C(4;V (A)) is invertible.
Suppose that ¢ € I and denote by vy = G, (-, t). Then,



0= x;’# = (A, V(A)w(V(A))

and hence the result follows. The proof of the second equality is analogue. Moreover, if 2 € A and
Wedenotebyuz—P’ (-, )andvz—RAB(, z), then

0=, 2% — ki (2)es — C(A V(ADu(V(A)) and . = x, S22 = —C(A,V(A)v.(V(4))
8nF 8nF
and hence the result follows. ]

Now we can obtain the inverse of the matrix K,(AU F'; F'U B) in terms of the overdetermined
partial resolvent kernels.

Proposition 2.12. The inverse of K,(AU F; F U B) is

K (AUF; FUB)! = | Ras(FiA) Gy p(FiF)
Ris(BiA) G, p(BiF)
Proof. Let B N
Rus(F34) G, (I F)
=& ¢ & My (R),
[RA,B(B;A) G,5(B; F) ACE]

then the product K,(AU F; F U B) - M is given by the matrix
—c<A; F) R, ,(F; A) ~C(A;F)- G, ,(F; F)
~C(F;B) R, ,(B; A) + Ly(F; F) - R, ,(F; A) —C(F;B) -G, ,(B; F) + Ly(F; F) - G, ,(F; F)

From Equation (4) and Corollaries 2.5 and 2.9 we get that

—C(A;F) R, ,(F; A) = 1(4; A),
C(F;B) RAB(B A)+ Lg(F3F) R, ,(F;A) =0,
~C(A;F) -G, ,(F; F) =0,
—C(F; B) - G,y (B;F) + Ly(F; F) - G, ,(F; F) = I(F; F),
and hence M is the inverse of K,(AU F;BUF). O

3. Generalized cylinders

In this section we give an explicit expression for the overdetermined partial resolvent kernels
on generalized cylinder. To begin with and starting from a network, we can define a network with
boundary as F =(H U§(H),CH) Whelje H is a proper subset and Cy =C- L i i cocen sy - From
now on we will work with networks with boundary and for sake of simplicity we denote c,, = c.

Given a network with boundary I' = (H UJ(H ), ¢) with a weight 0 € Q(H UJ(H)) and a path
P with vertex set {xo,...,2¢+1} and conductance ¢; = c¢(zj—1,2;) >0, forall j=1,...,0+1. We
define the generalized cylinder, with base I' as the network with boundary whose vertex set is

({25}550 > H) U ({2}5=1 x 0(H)
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and whose conductance is given by

C((.’L’j,y),(fl?j,Z)) :C(y7z)7 jzlw-'aza yszHU6(H)7
c((@im1,y), (zi,y) = ¢, i=1,...,0+1, ye H,
c((xi,y),(a:j,z)) =0, otherwise.

Moreover, we consider the weight w(z;,y) = (¢ + 2”0’1_1"2)_%0'(3/).

If F= {:zj}§:1 x H, then 6(F) = AU B U R, where the sets that provide this partition are
defined as A = {xg} x H, B = {441} X H and R = {:cj}§:1 x 6(H). On account of simplicity,
we also define the sets Ay = {xp} x H, k = 0,..., 4+ 1 and Ry = {zx} x §(H), k = 1,...,L
In particular, Ag = A, A1 = V(A), Ay = V(B) and Ay1; = B, see Figure 1 for an illustration

of a generalized cylinder. From now on, whenever an ordering in F' U B is needed we consider

R

Figure 1: Graphical representation of a generalized cylinder.

{A1;...; Ay B}
In what follows we consider g = ¢, + Ax 5(F)? where A > 0.
Proposition 3.1. The Schrodinger operator on F with respect w and X\ for a generalized cylinder

s given by
E‘Iw - Ega + ﬁPa

where ﬁgg is the Schrodinger operator with respect o and \ for the network T' and L is the combi-
natorial laplacian for the path.

Proof. Observe that £ = LU + £F where LPu(x;,y) = LPuY(z;) = ci(u¥(x;) — v (xio1)) +
civ1(u¥(z;) — u¥(zis1)) and LYu(x;, y) = LYu® (y), for any i = 1,...,¢ and y € H. Therefore,

o tw LTy LPwbm)
Qo (i, y) = w (ziyy) = o(y) W (z;) = qo(y)

and hence
Lq, =Ly +L".
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Corollary 3.2. The submatriz Ko(AU F; F'U B) has the following block structure

—cql 0 0 0 0
Q1 —col 0 0 0
—02| Q2 —Cgl cee 0 0
K(AUF;FUB) = : . . . : : ,
0 - —cpal Q1 —cl 0
0 gl Qr —epl

where Q; = ng (H; H) + (¢i + civ1)l. Therefore, A, , is an isomorphism.
Now we study the overdetermined partial resolvent kernels associated with the overdetermined

partial boundary value problem.

Theorem 3.3. Let éij = éAyB(Ai;Aj), foralli=1,...,04+1and j =1,...,£. Then, for any
j=1,...,¢, it is satisfied that

Gij =0, 1<i<j
~ 1
Gty = ———1,
J+1) it
Cir2Giro; — Qit1Gig1j + ¢cir1Gij = 0, j<i<l-1

Proof. Since Ly(F; FUB)G, ,(FUB; F) =1, it is satisfied

A,B
Q1Gyj — Gy =51, j=1,...,4
¢iGi—1j — QiGij + cip1Givrj = —; (), i=2,...,0, j=1,...,L

~ ~ 1
Let us prove by induction that for any j =1,...,¢,1 <i < j, G;; =0 and Gj41; = ———I. The
Cj+1
case ¢ = 1 follows from Corollary 2.11 and hence from the first equation of the above system we
- ~ 1 ~
have that Gg; = 0 for any j = 2,...,¢ and when j = 1, Go; = ——I. Suppose that G;; = 0 for any
C2

1 < k <. From the above system of equations, we have that
¢iGim1j — QiGij + cit1Giy1j = —&;(0)
and hence for ¢ + 1 < 7, aiﬂj =0 and for ¢ = j, éjHj = —Cjill. O
Similar techniques allow us to obtain the overdetermined partial Poisson and Robin kernels
associated with the overdetermined partial boundary value problem.

Theorem 3.4. For all i = 1...,4+ 1 and j = 1,...,L let §¢j+1 = ﬁA’B(AZ’;Rj) and ﬁil =

P, ;(Ai; A) be the blocks of ]SA’B. Then, defining Po1 = I and §0j+1 =0, foranyj=1,...,¢, it is

satisfied that

Piji+1 =0, 1<i<y,

. - 1
Pii=1Pjt101 = ——C,
Cj+1

ci+1Pir1j — QiPyj + ciPi_1; =0, J<i<d
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Proof. Since Ky(F; FUB)P, ,(FUB; AUR) = —K,(F; AU R), it is satisfied
e2Pa1 — QP11 = —el,
0252j+1 — Q1|51j+1 = —£;+1(2)C, J=1...,¢
Ci+1§i+1j+1 — Qiﬁij+1 + Cz’isi—lj—l-l = —6j+1(’i + I)C, = 2, e ,E, ] = 0, e ,g.
Therefore, defining 501 =l and 50j+1 =0, for all j =1,...,¢, the above system becomes
Ci+1§i+1j+1 — Qiﬁij+1 + Ciisi—lj—l-l = —6j+1(’i + I)C, 1= 1, e ,g, j = 0, e ,g.

1

G+l

Let us prove by induction that forany i = 1,...,fand 1 < i < j, ﬁij+1 = 0 and ﬁj+1j+1 = — C.

From Corollary 2.11 we know that isle = 0 and that ﬁn = |. Moreover,
02§2j+1 - Q151j+1 + 01§0j+1 =—¢j11(2)C, j=0,...,¢

and hence for j =1, ng = ——C and for j =2,...,¢, ﬁ23+1 = 0. Suppose that ﬁkj+1 = 0 for any
1<k<i<j—1. From the above system of equations, we have that

cis1Pir1j+1 — QiPijr1 + ciPicijon = —ej1(i +1)C

and hence for i + 1 < 7, 5i+1j+1 =0 and for ¢ = j, 5j+1j+1 = —C—C. O
Jj+1

Theorem 3.5. For alli =1,...,0+ 1, let R; = EA’B(A%';A) be the blocks of éA,B‘ Then, it is

satisfied that

- - - . 1
cit1Rit1 — QR+ ¢R;.1 =0, 1<i</{, Ryg=0, R = _cf|,
1

Proof. Since Ky (F'; F'U B)fliA’B(F U B; A) =0, it is satisfied

2Ry — QiR =0,
citiRis1 — QR+ ¢Ris1 =0, i=2,...,0.

Moreover, from Corollary 2.11 we get that §1 = —Cll and hence, defining §0 = 0, the result
follows. ' O

Note that from the above theorem the blocks of the partial kernels that are not yet determined
can be obtained from the solution of a initial value problem for a linear second order difference
equation over the matrix ring. This class of equations was studied in a more general context by
some of the authors in [10]. For the sake of completeness we introduce here the basic notation to
give the solution of the initial value problem and to prove directly the claim.

A binary multi-index of length p € N* is a p-tupla o = (a1, ..., ) € {0, 1} and its strength

P
is |a| = Zl a;. The set of multi-indices of length p is denoted by ¢, and we have that #¢, = 27,
J:
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for any p € N*. Given p € N* and « € £, then 0 < |a| < p. Moreover, if |a| = m > 1, we denote
by i1, ... % the indices such that 1 <4; <--- <4y <pand a;; =1,5=1,...,m.

For any p € N*, we are interested in considering only some binary multi-index of length p
whose strength is | 5| at most. Next, we define the following sets:

(i) ForpeN*,égz{aeﬂp:]a]:O}:{(0,...,0)}_
(i) Forp>2, ¢, ={acty:a,=0and o] =1}.
(iii) Forp>4and m =2,..., 5],

E?:{aéfp:ap:O, la| =m and ij41 —i; > 2, jzl,...,mfl}.

Clearly, #62 =1 for any p € N* and #611) =p—1 for any p > 2. On the other hand, if p > 4, since
choosing m locations for the ones in « € £', m = 2,..., |5], implies fixing other m — 1 locations
with zeroes between i; an i,,, we can choose m locations among p — 1 — (m — 1) available, which
implies that #/; = (7). Moreover, this formula also works for #ﬂg, p € N*  and for #6}7, p > 2.

Given p € N* and m = 0,..., |5}, for any a € £, its complementary is & = (a1, ..., qp) € £p,
the binary multi-index of length p defined as

&

J:dij+1:0, j=1....omand =1, ¢=1,...,p, i;éij,iijl, j=1....,m.

It is clear that |&| = p — 2m. In particular, if « € 52, p € N* then a = (1,...,1).
Given r,s € N* ag,...,a, € R* and By,...,B, € Ms(R), where M4(R) is the space of square
matrices of order s and real coefficients, we define the sequence of matrices in Mg(R)
Kg(ao,...,ar;Bl,...,BT) = |,
Kl(ao,...,ar;Bl,...,BT) :O7

. J— ao
K2(a07"'aaTaBla"'7BT) __a71|a (17)
n—-1 L2532 . .
Kn(ag, ..., a;;Bq,...,B;) = —a0< H ai) Z (—1)™ Z a%al e aioi”szZ’_"lz - BYY,
i=1 m=0 agl™ ,
for any n = 3,...,7 4+ 1, and the sequence of matrices in M(R)
Mo(ao,...,aT;Bl,...,B,«) :0,
Ml(ao,...,ar;Bl,...,B,«) = |,
RNy (18)
Mn(a‘()v s B BT) = ( H ai) Z (_1)m Z a€041 T aioinl_lBZT_L_ll T B?q?
i=1 m=0 agll |
for any n = 2,...,7 + 1. We omit the reference to ag,...,a, and to By,...,B, in the above

expressions when it does not lead to confussion.
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The following result displays an explicit formula for the solution of initial value problems for
second order difference equations, see [10] for its proof.

Proposition 3.6. Given r,s € N*, ag,...,a, € R* and By,...,B, € M4(R), then for any Xo,X; €
M (R), the unique solution of the initial value problem

anZnJrl - ann —|—an,12n,1 = Oa n = 17 s T ZO = X07 Zl = Xl
18
L, = Kn(ao,...,ar;Bl,...,Br)Xo—i—Mn(ao,...,ar;Bl,...,BT)Xl, n=0,...,r+ 1.

The following result refers to the case in which the coefficients of the difference equation are
constant, where we use the Chebyshev polynomials of second kind that are defined as

U_9(x)=-1, U_1(x) =—-0 and U,(z) = (—1)m<

see [13].
1

Corollary 3.7. Given r,s € N*, a # 0 and B € M(R) defining P = 2—8 then, for any Xg, X1 €
a

M (R), the unique solution of the initial value problem

alpy1 —BZ,+aZy1=0, n=1,...,r, Zg=Xp, Z1 =X3
18
Z, = n—l(P)Xl — Un_Q(P)Xo, n=0,...,r+ 1.
Proof. From the above Proposition it suffices to prove that for any n =0,...,r + 1 we have that

Kn(a,...,a;B,...,B) = =U,—2(P) and M,(a,...,a;B,...,B) =U,_1(P).

From identities (17) and (18) we have that Ko = | = —U_3(P), K = Mg = 0 = U_1(P) and
Ky = —1 = —Up(P).
On the other hand, since 7, = a™" and #/]' = (";@m), then for many n =3,...,r+ 1 we have

1252)

_9_
Kn = —aa~ (Y Z (=™ (n m> a?mBnT2Tim

m=0 m
NER n—2—m
—= > (MR R = v,
m=0
and moreover, for any n =2,...,7+ 1,

127 n—1—m
M,, = a— (=1 Z (—1)m< )a2m8n12m

m
m=0
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Theorem 3.8. The non—null blocks for the overdetermined partial resolvent kernels are given by
the following expressions.

(i) Forallj=1,....0—1andn=0,...,0+1—j, it is satisfied that
~ 1

G]+n] - - Mn(cj—i-lw-~aC€+1;Qj+17---,Q4)
Cj+1
~ ~ 1
and moreover, Ggg =0 and Gpy1¢o = ——I.
Cet+1

(ii) For allmn =0,...,0+ 1, it is satisfied that

Pnl = Kn(Cl,. : '7CZ+1;Q17"' 7Qf) + Mn(cl7' "7c€+1;Q17“ '7Q£)

whereas for all j =2,...,0 andn=0,...,£+2—j, it holds

~ 1
Pj—1+nj = —ZMn(cj, sy Cptly Qj, ey Qg)c,
Jj
S ~ 1
and moreover Pppiq1 =0 and Ppy1p01 = ——C.
Ce+1

(iii) For allmn =1,...,0+ 1, it is satisfied that

1
Rn:_ZMR(017"‘705+1;Q17’"7Q€)7 n:17’€+1
1

Proof. In all cases the claimed expression for the corresponding resolvent kernel follows applying
Proposition 3.6 to a suitable initial value problem that we describe explicitly below.

(i) Fixedj =1,...,0—1, we consider ay, = ¢jyi+k, Zk = Gjyrjand By = Qjqp, k. =0,...,0—7,
then {Zk}f;j]_] is the unique solution of the initial value problem

1
aplig+1 — Brly +ap1Zg,-1=0, k=1,....0—j, Zo=0, Zy = ——1I
Cj+1
(ii) Fixed j = 2,... £, we consider ay, = cjii, Zi, = ISj—l-i—k,j and By = Qjqup—1 k=1,... 0+
1— 7, then {Zk}iﬁ)—j is the unique solution of the initial value problem

1
apliy1 — Bply +agp—1Z,1 =0, k=1,... A+1—3, Zop=0, Zy =——C.
¢
(iii) We consider ax = cgy1, kK = 0,...,¢, Zg = ﬁo, Z, = F{k and By, = Qi, kK = 1,...,4, then
{Z,}:_, is the unique solution of the initial value problem

1
apli+1 — Brly +ag—1Zp—1 =0, k=1,...,0, Zy=0, le—al. O

Corollary 3.9. When the path has constant conductances; i.e., ¢c; =a >0 foralli=1,...,04+1,

1
then Q; = Lo, (H; H) +2al, i =1,...,¢. Moreover, defining P = 2—qu (H; H) + 1 it is satisfied that
a
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(i) Forallj=1,....,0 andn=0,...,0+1—j,

~ 1
Gjnj = —aUn,l(P).

(i) Forallj=1,....0+1andn=0,...,0+2—7j,

- - 1
when j =1, Pp1 =Up—1(P) —Un—2(P) and when j >2, Pj_141y; = —gUn_l(P)C.

(iii) For alln=1,...,0+1,

~ 1
Ry = —=Un_1(P).
- 1(P)
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