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Abstract The paper deals with a third order semilinear equation which characterizes ex-
ponentially shaped Josephson junctions in superconductivity. The initial-boundary problem
with Dirichlet conditions is analyzed. When the source term F is a linear function, the prob-
lem is explicitly solved by means of a Fourier series with properties of rapid convergence.
When F is nonlinear, appropriate estimates of this series allow to deduce a priori estimates,
continuous dependence and asymptotic behaviour of the solution.
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1 Introduction

We refer to the semilinear equation
Lou=F(x,t,u) M
where L, is the third-order parabolic operator:
Le = (0xx —20x)(€0, + 1) — 3,(3; + ). (@)

Equation (1) characterizes the evolution of several dissipative models such as the mo-
tions of viscoelastic fluids or solids [1-4]; the sound propagation in viscous gases [5]; the
heat conduction at low temperature [6, 7] and the propagation of localized magnetohydrod-
inamic models in plasma physics [8]. Moreover, it can also be referred to reaction diffusion
systems [9].
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As example of perturbed model of the phase evolution, we will consider the non linear
phenomenon concerning the Josephson effects in superconductivity.

More precisely, if ¢ = ¢(x, t) is the phase difference in a rectangular junction and y is
the normalized current bias; when A =0 and F = sing — y, Eq. (1) gives the well-known
perturbed Sine-Gordon equation (PSGE) [10]:

EQxxt + Oxx — Prr — AP = Sin(/’ -7 (3)

The terms e¢,,, and ag, characterize the dissipative normal electron current flow re-
spectively along and across the junction. They represent the perturbations with respect to
the classic Sine Gordon equation [10, 11]. When the surface resistance is negligible, then
e(< 1) is vanishing and a singular perturbation problem for Eq. (3) could appear [12]. As
for the coefficient « of (3), it depends on the shunt conductance [13] and generally one has
a < 1 [14-16]. However, if the resistance of the junction is so small as to short completely
the capacitance, the case a > 1 arises [10, 17].

More recently, the case of the exponentially shaped Josephson junction (ESJJ) has been
considered. The evolution of the phase inside this junction is described by the third order
equation:

EQxxt + Pxx — Prr — gk(pxr - )"(px —agr= Sin(p -7 (4)
where A is a positive constant generally less than one [18, 19] while the terms g, and Aeg,,
represent the current due to the tapering. In particular A¢, correspond to a geometrical force
driving the fluxons from the wide edge to the narrow edge [19, 20].

According to recent literature [14, 18, 20-23], an exponentially shaped Josephson junc-
tion provides several advantages with respect to a rectangular junction. For instance in [18]
it has been proved that in an ESJJ it is possible to obtain a voltage which is not chaotic any-
more, but rather periodic excluding, in this way, some among the possible causes of large
spectral width. It is also proved that the problem of trapped flux can be avoided. Moreover,
some devices as SQUIDs were built with exponentially tapered loop areas [24].

The analysis of many initial—boundary problems related to the PSGE (3) has been dis-
cussed in a lot of papers. In particular in[25], to deduce an exhaustive asymptotic analysis,
the Green function of the linear operator

L =0y, (Sat + 02) —0,(0; + ) )

has been determined by Fourier series. By means of its properties an exponential decrease
of both linear and non linear solutions is deduced.

The aim of this paper is the analysis of the Dirichlet boundary value problem related to
Eq. (4).

The Green function G of the linear strip problem is determined by Fourier series and
properties of rapid convergence are established. So, when the source term F is a linear
function, then the explicit solution is obtained and an exponential decrease of the solution is
deduced.

When F is nonlinear, the problem is reduced to an integral equation with kernel G and an
appropriate analysis implies results on the existence and uniqueness of the solution. More-
over, by means of suitable properties of G, a priori estimates, continuous dependence upon
the data and asymptotic behaviour of the solution are achieved, too.

2 Statement of the Problem and Properties of the Green Function

Let [, T be arbitrary positive constants and let
9T={(x,t):0<x <l,0<t§T}.
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The boundary value problem related to equation (1) is the following:
(Orx — A0 ) (euy +u) — 0, (uy +au) = Fx,t,u), (x,1) €27,
u(x, 0) = ho(x), u(x,0)=hi(x), xel0,1], (6)
u(0,1)=0, ul,t)=0, 0<r<T.

By Fourier method it is possible to determine the Green function of the linear operator £, .
So, let
nmw 1
yn:Ta bn :(%12"")‘2/4)3 gnzi(a'i'ebn), Wy = 83—bn (7)
and
1
G,(t) = —e %" sinh(w,1), 8

by standard techniques, the Green function can be given the form:

2 nd . .
Gx,1,8) = et > Gt siny,é siny,x. ©)

n=1

This series is endowed of rapid convergence and it is exponentially vanishing as t tends to
infinity. In fact, if we denote by

a, =a +er?/4 (10)
and
7?2 a, +e(m/l)? 5 in ) (an
= = =min(p;, q;),
P en? + a;l? * 2 P

the following theorem holds:

Theorem 1 Whatever the constants a, &, .. may be in R, the function G(x, €, 1) defined in
(9) and all its time derivatives are continuous functions in 27 and it results:
3G

-6t - -
|G(x, &, 0)| < Me™, =7

N, jeN (12)

where M, N; are constants depending on a, 1, €.

Proof Physical problems lead to consider e < 1 and denoting by
l
Nf2:2_2[4(1 TVT—as) 227", (13)
' e

let us assume that N{, > 1. So, let k be a positive constant less than one and let Ni,, N} be
the lowest integers such that

N, < N}, N, > N2;

I (14)
m[4(1 F V1 —aks)? — 2kr?]V/2.
E°TT

We start analysing the hyperbolic terms when n > N». Letting
b

XnZg—Z<1, n=gn(—1+v1-X,), 15)

A
N; >
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2
it is possible to prove that ¢, < — zy?”. So it results:
e (8n—wn) <e P, (16)

Furthermore, it is easily verified that for all n > N,?(Z 1\72) it results i—; < k and hence one
has: !

212
>gA1—)”2>n8ﬂ( — k)2 (17)

Other terms can be treated similarly. For instance, as for circular terms, it can be proved
that =81 < e~

In consequence estimate (12); holds Vr > 1.

As for (12),, one has:

b, 2 22
<-4+ ,
gntw, ~ & deg,

Vn>1 (18)

8n — Wy =

and by means of standard computations, (12), can be deduced, too.

It may be similarly proved that the theorem holds also when o > 1 or when the condi-
tions N{, > 1 do not hold.

Finally we notice that when N, are integers, the constants M and N; in (12) could
depend on . O

As for the x-derivatives of Fourier series like (9), attention is needed towards convergence
problems. For this, we will consider x-differentiations of the operator (¢9; 4+ 1)G instead of

G and G,.

Theorem 2 Whatever «, &, A may be, the function G (x, &, t) defined in (9) is such that:
|09(eG, + G)| < Aje™  (1=0,1,2) (19)

where § is defined in (11) and A; (i =0, 1, 2) are constants depending on a, €, X.

Proof As for the hyperbolic terms in G, it results:

eG, + % Z

where according to (15), it results:

e 8nt

1 - g(gn wn)]ew" - [1 - 8(gn + wn)] mont } (20)

1 - S(gn - wn) =1 +8§0n-
So, by means of Taylor’s formula, one has:
& & 3 X (X — y)?
l—e(gn—wy)=1— =g, X, — =g, X> — —sg, ———dy. 21
€(gn — wy) 78 38X — 1588 /0 T—yn? 2D
Besides, it is possible to prove that Vr > 1 one has:
2

X, < % (c=1/4+22/em) 22)

and for all n > ¢(1 + ¢1)(c; > 0) it results:

X —? 2] (1)
A <1—yfﬂdy5§X7Ln@r+mPﬂ_l} )
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So, taking into account that

e o
zann =1- m,
€ eb?
gg"X” - (a) +ey2)? ;
there exists a positive constant k; such that:
2
|1+e¢n|sniz(%+%). 4

Estimates of Theorem 1 together with (24) show that the series terms related to the operator
&G, + G have order at least of n=*. So it can be differentiated term by term with respect to
x and the estimate (19) can be deduced. O

As solution of the equation £,v = 0 we will mean a continuous function v(x, t) which
has continuous the derivatives v;, v, 9, (€v; + v), 0y (€V; + v) and these derivatives verify
the equation.

So, we are able to prove the following theorem:

Theorem 3 The function G (x, t) defined in (9) is a solution of the equation

LG = (3xx - kax)(EGt + G) - 8[(Gt + OlG) =0. (25)

Proof The uniform convergence proved in Theorems 1-2 allows to deduce that:

G 27 &
(8t+ot)¥ = el Z{[bn(eg,, —1G, — ebye *"" coshw,t]siny,& siny,x}, (26)
n=l1
3, (ed, + )G z%i )G + 2L e coshaot [ siny,é s
(e =Ze —£8,)G, + —e %" coshw,t | sin y,& siny,x
¢ ] 2 8 B Vi Vi
+ [Guya(1 — £8,) + eyue ™" coshw,t ] sin y,& cos y,,x}. 27

Moreover, being

NIN

Sl 2
axx(88t+ I)G: )LT ZH:(Sgn < %)Gn

A‘e
+ (_T + ey, >e sn! coshw,t ]sinyn& siny,x

+ [Gnkyn(l —&g,) + ely,e 8" cosha),,t] sin y,& cos y,,x’, (28)

(25) can be deduced. O

3 Properties of the Convolution

To achieve the solution of the strip problem (6), the convolution of the function G with the
data must be analysed. For this, let (x) be a continuous function on (0, /) and let:
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1

(s 1) = / h(E)G(x. £, 1)dE 29)
0

uZ(x,t)Z(at+a+8)»3x—83xx)uh(x,t). 30)

The following theorems hold:

Theorem 4 If the data h(x) is a C'(0, 1) function, then u, defined by (29) is a solution of
the equation L. = 0 and it results:

lirr(l)uh(x,t):O, lirraatuh(x,t):h(x), 31
t— t—

uniformly for all x € [0, [].

Proof The absolute convergence of u;, with its partial derivatives is proved by means of
Theorems 1 and 2 and continuity of function A (x). So, since (25) L.u;, = 0 is verified, while
Theorem 1 and hypotheses on 4 (x) imply (31);.

More being:
3G 2 9 3G, '
oz SVt iy (32)
ot T & =
and
lsm n
a,uh___z ] e
cos y,,é;‘
h (§)———dé&siny,x (33)

denoting by n(x) the Heaviside function, it results:

1
limdyuy, = = [10) = h(©)] +h(0) —fo h’(%‘)[n(é —0+7 - l]ds =h(x). (34)
O

Theorem 5 Let h(x) be a C3(0, [) function such that K" (0) = () =0(i =1, 2, 3). Then
uj, defined in (30) is a solution of the equation L, = 0 and it results:

lirrau,’;(x,t) =h, lirr(l)a,uz(x,t) =0 (35)
t— t—
uniformly for all x € (0,1).

Proof Properties of i(x) assure that:
()"ax - )nc)uh (X t)

=——<xa du)e’t ZG (t)/ h//@)“yhédgsm,,n

n

. 2 Zoo 2 A2 ,, . siny,&
- _78 2 n=1 [Gn(t) (Vn + Z) /(; h (E) yn dé Sln it ]
)\’2
= —up(x,1) + Zuh(x» 1. (36)
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So, since Theorem 3, L,uj = 0 is verified. Moreover, being:
atuz = (3xx - )\ax)uh (37)
(36) implies (35),, too. Finally, owing to (31) and (36) , one obtains:

}\12
1 * =l e _ 4 =
lim u} —}gg[a,uh +a( 2l )} h(x). (38)

4 Solution of the Linear Problem
Let us consider the homogeneous case. From Theorems 4, 5 the following result is obtained:

Theorem 6 When F = 0 and the initial data h,(x), and hy(x) verify the hypotheses of
Theorems 4-5, then the function:

u(x,t) =up, + (0, + o+ A, — €0 uy, (39)

represents a solution of the homogeneous strip problem (6).
Otherwise, when F' = f(x, t), let consider

t !
uf(x,t):—/o dr/o fE, 1)G(x, &t —1)d§. (40)

Standard computations lead to consider at first the problem (6) with gy = g, = 0. For this
the following theorem is proved:

Theorem 7 Ifthe function f(x,t) is a continuous function in 2t with continuous derivative
with respect to x, then the function u s represents a solution of the nonhomogeneous strip

problem.

Proof Since (31); it results:

t 1
3tuf(x,t)=/. dT/ fE. DG (x, 8,1 —1)d§ 41
0 0
and as proved in Theorem 4, one obtains:
limd,ur(x,t) = f(x,1). 42)
T—>1 :
Hence, one has:
t 1
3,2Mf=f(x,t)+/ dr/ fE DG, (x, 8,1 —1)d§ (43)
0 0

and Theorem 3 assures that L.uy, = f(x,1).
Furthermore, owing to (40)—(41) and estimates (12), if B; (i = 1,2) are two positive
constants, it results:

ufl <Bi(1—e™);  [dusl < By(1—e™) (44)

from which initial homogeneous conditions follow. 0

The uniqueness is a consequence of the energy-method and we have:
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186 M. De Angelis

Theorem 8 When the source term f(x,t) satisfies Theorem 7 and the initial data (hg, hy)
satisfy Theorem 6, then the function

u(x,t) =up, + (0 +a+erdy — €0y )up, +uy 45)

is the unique solution of the linear non-homogeneous strip problem (6).

5 Solution of the Non-linear Problem

Let us consider now the non-linear problem:

(0xy — AOy)(euy +u) — 0, (u, +au) = F(x,t,u), (x,t)e€ 2y,
u(x,0)=ho(x), u(x,0)=h;(x), xel0,1], (46)

u(0,t) =0, u(l,t)=0, O0<r<T.
As for the data F and h;(x) (i =0, 1) we shall admit:
Assumption 9 The functions h;(x) (i =0, 1) are continuously differentiable and bounded

together with h'(x) and h(()k) (k =1,2). The function F(x,t,u) is defined and continuous
on the set

Dr={(x,t,u): (x,1) € 27, —00 <u < 00} @7

and more it is uniformly Lipschitz continuous in (x,t,u) for each compact subset of 2r.
Besides, F is bounded for bounded u and there exists a constant Cr such that the estimate

|F(x,t,u1) — F(x,t,u2)| < Crpluy — us| (48)
holds for all (uy, u,).

When the problem (46) admits a solution u then, properties of G and the Assumption 9
ensure that # must satisfy the integral equation

1 !
)= [ @G & 0de + G+ et et~ edi) [ ho©G. € nde
0 0
t !
+/ df/ G(x, &t —T)F (&, 7, u(€, 1))dE, (49)
0 0
and it is possible to prove that [26-28]

Theorem 10 The non linear problem (46) admits a unique solution if and only if the integral
equation (49) has a unique solution which is continuous on 2.
Moreover, let |[v|lr = supg,, [v(x, )| and let Br denote the Banach space
Br={v(x,1):v e C(2r), |vlr < oo}. (50)

By means of standard methods related to integral equations it is possible to prove that the
mapping ¢ defined by (49) is a contraction of By in Br and so it admits a unique fixed point
u(x, t). In consequence the following theorem holds:

Theorem 11 When the initial data h;(i =0, 1) and the source term F verify the Assump-
tion 9, then the problem (46) admits a unique regular solution.
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6 Applications

All these results allow us to obtain continuous dependence upon the data, a priori estimates
of the solution and asymptotic properties.
According to Assumption 9, let

il =sup|h;(x)| G =0,1),  |hg] = sup|hjx)|,
0,0) 0,0)

lully =suplu(x,0)|,  [IF|=sup|F(x,t,u)|.
Q2r Dr

So, by means of the following theorem the dependence upon the data can be proved:

Theorem 12 Let u, uy be two solutions of the problem related to the data (hy, hy, Fi) and
(Yo, Y1 F2) which satisfy the Assumption 9. Then, there exists a positive constant C such that

)

lluy — uzlly < Csuplho — yol + Csup |k — yi| + Csup|Fy (x, t,u) — Fa(x,t,u)
Qr Qr Dr
where C depends on Cr, T and on the parameters o, €, A.

The integral equation and the properties proved for Green Function G imply a priori
estimates, too.

Theorem 13 When the data (hg, hy, F) of the problem (46) verify the Assumption 9, then
the following estimate holds:

1
Juce. 0, = 5 (0= WEI+ K[l + lholl + g1 ]e™ 51)

where the constants §- defined in (11) and K depend on «, €, X.

As for the asymptotic properties, obviously the behaviour of the solution depends upon
the shape of the source term.
For instance, in the linear case one has:
Theorem 14 When the source term f(x, t) satisfies the condition:
|f(x, )] <Ce™ (C,m=const>0), (52)
one has:
lu(x,0)] <ke™", m*=min{8, m}, k = const. (53)
An exponentially decreasing behaviour is also possible in the non linear case. In fact,
according to [29], let us consider a normed space where

Hu(x,t)” = max ‘u(x,t)| (54)
x€(0,1)

is such that
Jute, ]| < pe (55)
being S a positive constant and § is defined in (11). Furthermore, let us introduce the fol-

lowing definition [29]:
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188 M. De Angelis

Definition 15 When the function F is such that |F(x, ¢, u)| < y|lulle”®, then F is an ex-
ponential Lipschitz function.

So the following theorem can be proved:

Theorem 16 If the non linear source F is an exponential Lipschitz function, then the solu-
tion of the semilinear problem (46) vanishes as follows:

lu(x,0)| < Kie™ (56)

where K is a positive constant depending on «, €, X.

Since | sinu| < |u|, a similar behaviour is also verified for the model of superconductivity
when F(x,t,u) =sinu.
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