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Abstract. We consider finite difference equations of Vekua type. Main goal of
the paper is to prove a representation formula for the solution of homogeneous
equations in the form of a product with one factor being a discrete holomorphic
function.
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1. Introduction

Since the creation of the theory of generalized analytic functions by Vekua [22]
the Vekua equations play an important role in the theory of partial differential
equations. These complex Vekua equations extend the possibilities of complex
analysis and improve the connections between real and complex analysis. We
mention only transformation methods which allow reduction of the solution of
more general differential equations to those for analytic or generalized analytic
functions with concrete application in analysis, geometry, mechanics and in the
theory of quasiconformal mappings.

The Vekua equation generalizes the Cauchy-Riemann differential equations on
the one hand and the concept of complex differentiability on the other. Moreover
they are equivalent to certain first order systems of real partial differential equa-
tions. The Vekua equation is also called the Carleman-Bers-Vekua equation (or
system) because Carleman with his investigation of general first order systems
and Bers [I] with his theory of pseudo-analytic functions essentially contributed
to the theory. We will strongly follow the approach of Vekua in this paper and
present a finite difference method for the solution of this system. Since in the
theory of finite differences all the contributions mentioned are not equivalent we
shall only use the notation of Vekua equations.
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Having in mind that the theory of finite difference methods is well developed,
including discrete potential theories (see e.g. [4) [16] [I7] for the general theory,
[2, [7, 8 @, 16, 20] for calculations of fundamental solutions and [I8], 19] 21]
for estimates of fundamental solutions) and discrete function theories (see e.g.
[0, 10, 13, 14, 15, 23]) it is the goal of this paper to study finite difference
equations of Vekua type. Applications of discrete function theory to boundary
value problems have already been considered in [11, [12], 13} [16].

We describe the general structure of the solutions. The formulae obtained are
the basis of a discrete theory which is strongly related to methods in discrete
function theory. Using the matrix calculus we can prove for special classes of
solutions, that they can be written as a product with one factor being a discrete
holomorphic function. This property is quite analogous to the continuous case.

At the discrete level some technical difficulties appear due to the product rule of
differentiation for lattice functions. This problem implies that the set of discrete
holomorphic functions does not form an algebra. With a special matrix product
we are able to overcome these difficulties. We restrict ourselves for simplicity to
Vekua equations with constant coefficients inside a bounded domain.

2. The classical form of the Vekua equation

Let w(z) be a complex valued function with z = x + iy, the set G C R? be a
bounded domain of the complex plane and G* be a set of isolated points with
respect to G. The classical Vekua equation is a differential equation of the form

(1) O:w + Aw + Bw = F,

where

9 1/0 .0

) (81‘ * Zay)

and F € L,(G). If w(z) satisfies equation (1)) at each point of G \ G* then this
solution is called a generalized solution. If G* is empty, then w(z) is called a
regular solution. Let F be the unit disc with |2| < 1 and L,5(R?) be a set of
functions with f(z) € L,(E) and |z|72f(1/2) € L,(E) for p > 1. Furthermore
we use the notation

~—

w(z

(z
A(z) + B(z) for w(z) =0, z € G.

A(z) + B(z)

for w(z) #0, z € G,

g

~—

9(z) =

If the coefficients A and B satisfy the conditions A, B € L,»(R?) for p > 2 then
each generalized solution of the homogeneous equation (1)) can be written in the
form

(2) w(z) = D(2)e’®,
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where @ is a holomorphic function in G' and
1 [ g(¢)
=— [ ==d&dn € Cy_2y/p, > 2.
v(z) W/GC—Z §dn € Cpzypps P
The representation formula for w is known as the Similarity Principle. With
the help of this formula many properties of analytic functions can be carried over

from the classical function theory to generalized solutions of the homogeneous
equation ([1). In the following we look for a discretization of this important

property.

3. A Solution of the homogeneous discrete problem

Let e; = (1,0) and e; = (0, 1) be the unit vectors in the space R?. An equidistant
lattice with mesh width h > 0 is defined by
R: = {mh = (mih,myh) : my,my € Z}.
Furthermore we introduce the set
K= {<O7 0)7 (17 0)7 (_17 0)7 (07 1>7 (07 _1)}
and denote by G = G NR? the discrete domain with the boundary
v, ={mh € R} \ G}, : Ik € K with mh + kh € G,}.
We consider complex valued functions
w(mh) = (wo(mh), w;(mh)) = (Rew(mh), Imw(mh))
and introduce for j € {1,2} and k € {0,1} forward differences
D wi(mh) = b= (wi(mh + he;) — wi(mh))
and backward differences
D, wi(mh) = b= (wi(mh) — wi(mh — he;)).

In order to simplify the problem we write A = a; + ias and B = by + iby, and
require that the coefficients a;, as, by and b are constant in G U7, and are equal
to zero in R} \ (G}, U, ). Using the group homeomorphism between complex
numbers a + ¢4 and matrices (‘; *f ) we can approximate equation by the
linear system of equations

1 (D' —D?\ [(w a —a w by —b w f
@5 (o o) () () )+ G o) () = ()

for all mh € Gj,. We remark that the difference operator

Dt —D?
Dlh — ( }i h)
D,* Dj
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has the important property
DlhDQh — Dizl _DiQL DflL DfZL — Ah 0
D,* D} ) \-D;* D;! 0 Ay

A, = DyD;' + DD, ?

is the discrete Laplacian with

where

1
—  fork e K, k+(0,0),

Apu(mh) = Z cxu(mh — kh), k= fi24
keK o for k= (0,0).

A function w(mh) with D" D?w(mh) = 0 is called discrete harmonic. If the
property D% w(mh) = 0 is fulfilled then w(mh) is said to be discrete holomorphic.
More details about these operators and functions are presented in [3, [, 8, 10
16, 23].

In order to describe the solution of the system we look for a discretization of
the exponential function.

Lemma 3.1. In the one-dimensional case we have

DAL+ R)™ = (4™, DM(1= )™ = (1= ),

Di(1—h)y™ =—(1—-h)™,  D;Y1+h)™™ = —(1+h)"™.
Proof. We analyze only the first equation. The proof for the other equations is
quite similar. Based on the definition of forward differences we obtain

Dy(L+h)™ = h7H (1 +h)™ " = (14 h)™]
=h'1+h)™(1+h—1)=(1+h)m.
[ |

In relation to the definition of the discrete exponential functions in Lemma/|3.1| we

can describe discrete versions of the trigonometric functions sin(x) and cos(z).

Lemma 3.2. The discrete functions
cost (mih) = %[(1 i)™ 4 (1 — k)™,
sint (mih) = %[(1 Fihy™ — (1= ih)™]
have the properties

D; D; cos; (mih) = —D; sinjf (mh) = — cos; (m1h),

D; D; sinf (myh) = Dj cos;f (myh) = — sinjf (myh).
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For the functions

cos;, (m1h) = %[(1 —ih)™™ 4 (1 +ih)"™,
%[(1 — i)™ — (14 k)™

sin, (mqh) =
we obtain
D;'D; ' cos;, (myh) = —D; *sin; (myh) = — cos;, (mqh),
D, ' D; ' sing (mih) = D, cos, (mih) = — sin, (mqh).
The proof of Lemma is again a straightforward calculation by using the
definition of forward and backward differences.

Considering the properties obtained in Lemma (3.1 we are able to calculate a
special solution of the homogeneous system as follows.

Lemma 3.3. The system
1 D;l —D,% Wo a; —asg Wy bl —b2 Wo . 0
(4) 5 (Dh2 D}ll w1 T Ao A1 w1 t b2 bl —Wq o 0
has the special solution
wo(mh) = (]_ + 2(&1 + bl)h)_m1<1 + 2((12 + bg)h)_m2,
wl(mh) = (1 - 2(@1 — b1>h>m1(1 — 2(&2 — bg)h)m2
Proof. We investigate the first summand in with respect to wy and obtain

%Dhlwo(mh) = %[(1 +2(a; + b)) — (1 4+ 2(a; + bl)h)*mlﬁ’l]
(14 2(ag + by)h)™™

1
= ﬁ(l + 2(&1 + bl)h)_ml(l + 2(&2 + bQ)h)_m2

= —(ay + by)wo(mh).

Similarly we get

1
—§D%w1(mh) = (ag — be)wy(mh),
1
§D,:2w0(mh) = —(ag + be)wo(mh),

[
In order to build up a theory which is based on discrete analytic functions we

look now for solutions of the homogeneous discrete Vekua equations that can be
split into two factors. At first we look at the case by = by = 0.
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3.1. The homogeneous discrete Vekua equations in case b; = b, = 0. In
the following we restrict attention to the space of functions (wg(mh), w(mh)),
which are solutions of the system

(5) 1 D;l —D}% Wy —W1 _ —ap Qa9 Wy —W1
2 D}:2 D}ll w1 Wy —Q9 —aq w1 Wy ’

Because we added one column, the space of functions considered is a subspace
of the space of functions w(mh) which solve the homogeneous system in case
by = by = 0. A simple calculation shows that the special solution in Lemma [3.3
does not belong to this subspace. We underline that we start with the system
in the case b; = b, = 0 and add two equations in the following sense: if we write
the system as four equations it is easy to see that for A~ — 0 the equations
which are related to the first and fourth matrix element approximate the same
differential equation. We arrive at the same situation if we look at the difference
equations which are related to the second and third matrix element. From this
point of view the system is well-defined.

In order to get more compact formulae we will write in the future (my, ms) in-
stead of (mih, myh) in the arguments of the functions considered. This notation
includes all necessary information and is not to be understood as restriction to
the mesh width A = 1. Using the matrix representation in we can prove our
main theorem below.

Theorem 3.1. Let w(mh) be an arbitrary solution of the problem (4)) and u(mh)
be a solution of the problem

Dyt —D2\ (ug(my + 1,my + 1) —ug(my +1,mg + 1)
D}:2 D}ll ul(ml,mQ) Ug(ml,mg)

_ a1 U (m1 NUY) -+ 1) —a2U1 (m1 NI -+ 1) —aguo(ml,mz—l— 1) —alul(ml,m2+ 1)
asuo(my+1,me)+ajus(my+1,msa)  ajug(my+1,mq)—agus(mq+1,ms)

Then we obtain for all mh € G,

1 Dgl _Di% up(mq + 1,mg + 1) —uy(my + 1,me + 1)
2 \D,* Dj uq (my, ma) up(my, ma)

(e Sl ) (00,
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Proof. In the first matrix element on the left-hand side we add the two sum-
mands

1
Sl = §Dh1[u0(m1 + 1,m2 + 1)11)0(7711, mg) — ul(ml + 1,m2 + 1)w1(m1, mg)]
= ﬁuo(ml + 1, mo + Dwo(mq, mo) — %ul(ml + 1, mo + Dwy (my, ms)
1 1
—ﬁU()(ml, mo —+ 1)w0(m1 — 1, m2> —|— %ul(ml,mg —f- 1)w1(m1 — 1,m2)
1 1
+ﬁuo(m17m2 + Dwo(my, mg) — ﬁu1(m1,m2 + D)wy(mq, mo)
1 1
—ﬁuO(ml, ma + 1)wo(my, ma) + ﬁul(mh ma + 1)w (my, ma)
= §u0(m1,m2 + 1)[D;1w0(m1,m2)]
1

—§U1 (ml, mo + 1)[D,:1w1(m1, mg)]

1 _
+-wo(mq, ma)[D, 1u0(m1 +1,my+1)]

2
1
_iwl(ml’ mg)[Dglul(ml +1,my + 1)]
and
1
Sy = _§D%[u1(mlym2)w0(m17m2) + ug(my, ma)wy(my, ms)]
1 1
= §U1<TTL1, mo + 1)[—D,21w0(m1, m2>] —+ §UO<TTL1, mo + 1)[—Diw1 (ml, mg)]
1
+5wo(ma, ma)[—Diui (my, ms)] + Fwi(mi, ma)[—Diug(my, ms)]
and obtain

1
S1+ .9y = §u0(m1,m2 + 1)[D;1w0(m1,m2) — Diwl(ml,mg)]

1
+§u1(m1, mo + 1)[—D}:1w1(m1, ’ITLQ) - Diwo(ml, m2>]

1
+§w0(m1, mQ)[D,Zluo(ml —+ 1, me + 1) — Diul (ml, mg)]

1
+§w1(m1, mg)[—D,jlul(ml +1,me+1)— Diuo(ml, ma)]

= up(my, me + 1)[—aywo(mq, msa) + aswi(my, ms)]
+uq (my, mo + 1)[agwy (my, ma) + aswe(my, ms)]
+wo(my, ma)[ajug(mq, me + 1) — aguy (my, mg + 1)]
+wy (my, ma)[—agug(my, mg + 1) — ajuy (my, me + 1)]
= 0.
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By the same way we get for the second matrix element

1
§D,:1[—u0(m1 + 1, mo + L)wi(my, ma) — ur(mq + 1, ma + L)we(mq, mo)]

1
—§D;2L[—U1(m1; ma)wy (my, ma) + ug(ma, ma)wo(my, ms)] = 0.

Finally we obtain for the last two matrix elements

1
§Dg2[uo(m1 + 1, mo + Dwo(my, ma) — uy(my + 1, mg + 1wy (my, ms)]
1
+§D}17,[u1 (ma, ma)wo(my, ma) + ug(my, ma)wi (my, ma)] =0

as well as

.
§Dh2[—u0(m1 -+ 1, mo + 1)w1(m1,m2) — ul(ml -+ 1, mo + 1)w0(m1,m2)]
1
5 Dhlun (ma, maYwi (my, ma) + wo(ma, ma)wo(mi, mo)] = 0.

We can identify the product of the matrices with respect to u(mh) and w(mh)
with the matrix representation of a discrete holomorphic function ®(mh). If we
can show the existence of a solution u(mh) of the matrix equation in Theorem 3.1
and if it is possible to invert the matrix of u(mh) then we can describe the solution
of the problem in a form that is quite similar to the representation in the
classical case which was described in Section 2

Further we remark that only with the special discretization of the Cauchy-
Riemann operator is it possible to overcome the difficulties that appear from
the product rule

Dy, (ui(my, ma)vg(my, ms))

= u;(mq + 1, mg)D,llvk(ml, ma) + vi(my, mg)D,llui(ml, ms), i,k €{0,1},

for the operator D} (and also for the other difference operators) in form of the
factor u;(my+1, msy) in the neighbourhood of the mesh point mh. More explicitly
it is difficult to collect all necessary terms in the proof of Theorem

In order to construct a solution u(mh) we make a special “ansatz” which is based
on the definition of the discrete sinus and cosinus function in Lemma 3.2

Lemma 3.4. For unknowns «, 3, v and 6 with o> + 3> # 0 and v> + 62 # 0 the
substitutions

ol ms) = (00— i)™ (3 -+ i6)"™ 4 L (o +iB)"™ (7 — o)™
ur(ima, ) = o (o — i)™ (4 i0)"™ — (a4 i)™y — i)™

[\]
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give a non-trivial solution of the problem

1 Dljl _Dl% uo(m1+1,m2+1) _Ul(m1+1,m2+1)
Di:2 Dy, ug (mq, ma) up(my, ma)

2
_ a1Ug (ml,mQ + 1) —a2Uq (ml,mg + ].) —agUg (ml,mg—l— ].) —ai1uUq (ml,m2+ ].)
aguo(mi+1Lma)+ayuy (myi+1my)  ayug(mi+Lms)—asui(mi+Lms)

Proof. We can write the first matrix element in the form

1 1
—D,:lug(ml + 1,m2 -+ 1) — §D,21u1(m1, mg)

2
= Sh7 =B (4 i6)™ o~ i — 1)
1
+§(a +iB)™ (y —id)™ (a+if — 1)
1 , , b v—10
S my ma 1
+22,(a i3)™ (v + i9) (72 5 )
1 s \ML (A 5§ M2+l g 10 _
2@,(04 +1i6)™ (y — i) (72 52 1> 1
B 1 ( L) a—1 B 0
= 2u0 mq, Mo h h(’yQ —}-(52)

1 p-1 gl
+§u1(m1,m2 +1) < N + e —1—52)) .

Consequently the unknowns «, 3, v and ¢ have to satisfy the equations

0 gl
(6) 2ha1:a—1—m, —2]’La2:ﬂ—1+m

For the second matrix element we obtain

1 1
—§D,:1u1(m1 +1,ma+1) — §D}2Lu0(m1,m2)

1 ¥ 6—1
= §U0(m1,m2 + 1) (h('yQ —{—62) + h )

g cn(lzey 0
g AT, 2 h o h(2+07))’
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where the unknowns «, (3, v and ¢ have to satisfy the same equations as in the
above case. We consider now the third matrix element. From

1 1
§D,:2u0(m1 +1,me+ 1)+ §D,11u1(m1,m2)
1 v—1 5
S 1 —
Quﬂ(ml + ,mz) ( h h(O{Z +ﬁ2))
1 —« 1—9
+§u1(m1 + 1,m2) h(CL/Q I 52) + h
we conclude
B o
(7) 2ha2:’7—1—a2+62, —2ha1:(5—1+m.

For the last matrix element we write

1 1
—ED;2U1(m1 +1,me+1)+ §D,1lu0(m1,m2)

1 1- b
— §u1(m1 +1,my) ( h - + h(a? +52))

L oms & 1,m0) o 129
QUM T B2\ Gz v 32 T T h

and obtain again the equations @ ]

With the equations in (j5) and @ we have found four equations for the unknowns
a, 3, v and ¢ in the expressions for ug(my, ms) and u; (my, ms) in Lemma . We
are now interested in the solution of this system of equations. More efficient and
in our case sufficient is the determination of the expressions oo +13, a — 13, v+1d
and vy — 0, because otherwise we would obtain equations of higher order. In the
following two lemmata we present a method of calculating these four complex
expressions. We simplify the notation by substituting

s1 =14 2aqh, s9 =1+ 2ash, s3 =1 — 2ash, sy =1 —2a1h.
Lemma 3.5. The system f@ can be written in the form

1
a+if =s —1 — + 1S3 a—if =s1+1

7—1@5 7—1—11’(5 T
7—i5=sz+i&+w—is4 7+i5=32—ia_w—l—z’s4.
Proof. From 7(@ and the above substitution it follows that
¥ «
C=nt e PEsTone TSRt gL (TR an e

In order to prove the assertion we start with these representations and calculate
the four expressions on the left-hand side of the above equations. |
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Lemma 3.6. The numbers o+ i3, a — i3, v+ 10 and v —id can be obtained as
a solution of the system

. 2
(atin) = (o )]

84— 857 $12 — 532 20595, 215153
(542 + 592)? 4 (842 + $92)? 4
. 1 S1 — ng 2
|:(Oé Zﬁ) (84 — iSQ + 2 >:|
847 — 857 s12 — 532 20595, 215153
(542 4 592)2 4 (542 4 $22)? 4
. 1 So + i84 2
5) —
|:(’Y+Z ) (53+i31 + 2 ):|
83t — 5y S92 — 542 215153 205954
(832 4 52)2 4 (832 + $12)? 4
R 1 S9 — i84 2
—_i8) —
[(7 ! ) (83 — iSl + 2 >:|
st — sy S92 — 542 205153 20595,
(832 4 52)2 4 (832 + 512)2 4

Proof. A straightforward calculation shows that the equations in Lemma (3.5
are satisfied. We only show that the first and second equation of the assertion
do not contradict each other, because the same parameters o and 3 are chosen.
Similarly the last two equations can be studied. We remark that the right-hand
side depends only on the mesh width h and on the parameters a; and as which
are substituted in sq, s9, s3 and s4. In order to get a short notation we write
u + v for the right-hand side of the first equation. Then the right-hand side of
the second equation is u — tv. We use the trigonometric form to calculate the
root and obtain for k = 0, 1:

Sy4 S1 o+ krm
—— + — + /T cos
842 + 522 2 \/_ 2

. S9 S3 . <,O+k7T
H( st T Vs )

a+if =

S4 S1 (2 + km
—— + — ++/7rcos
542 + 822 2 \/_ 2

k
—H'(S—z_%—\/?sinw_l_ W).

S42 + 592 2

a—1f =

In the case k£ = 0 we have no contradictions. ]
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Consequently we have shown that a solution u(mh) of the system in Theorem
exists. In the following theorem we define

Dy (my, ma) o(ma, my)
( )

@3(77117 m2) @4(77117 m2)

~ (ug(mi+1,me+1) —uy(mi+1,me+1) wo(my, mg) —wi(my, ms)

B < uy(my, mo) ug(my, ms) ) (wl(m1,m2) wo(my,ma) )
and invert the matrix with respect to u(mh).

Theorem 3.2. If the mesh width h is sufficiently small such that 1+4a,ash?® # 0
then any solution of the problem can be written in the form

(wo(mlv ma) —wi(ma, mz))

wi(my, ma) wo(my, ms)

B 1 up(my, ma) ui(my+1,me + 1)
®) — det(u(my, my)) <_u1(m17 ma) uo(my + 1, ma + 1))

(b sins)

with

det(u(my, ma)) = ug(my, mo)ug(my + 1,ms + 1)

+ug (my, mo)ug(my + 1,mg + 1).

The matriz elements uo(mh) and uy(mh) can be calculated by using Lemma/[3.4]
and Lemma and the matriz ®(mh) has the property

L (D' —D3\ (@1(ma,ma) ®a(ma,ma)) _ (00
§(D;2 D! Dy(my, my) Py(mi,ma)/) — \00 for all mh € Gy,

Proof. The assertion immediately follows from Theorem [3.1] if we can prove

that the matrix

Uo(ml + 1,m2 -+ 1) —U1<m1 + 1,7712 -+ 1)
uy (my, ma) uo(my, ma)
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is invertible. Using ug, u; from Lemma the determinant has the structure

up(my + 1,ma + L)ug(mq, ma) + uy(my + 1, mg + 1)us(my, me)

= Lo — iy 4 gt
+}l(a — i)™ a4+ i)™ (y +1i0)™ T (v — i6)™
Lo — I8 @+ I () — i)
(o i) oy — i)
R CRR e
+i(a — i)™ o+ iB)™ (y +i0) ™ (y — o)™
+;L(Oé —iB)™ (o + i)™ (y + i6) "2 (y — ig) "
—}l(a +i3)2mMH (y — 4§)2me

1 1
= (@4 40 (Ga = B0+ i)+ S+ s - ).
We now analyze the case in which

Sa—iB)(y+i8) + (o +if)(y —id) = 0

This equation is equal to ay + 36 = 0. In the following we write this condition
as a condition on the coefficients a; and ay. Using the notation as in the proof
of Lemma .5 we obtain

Y B
Qry = 81+—72+52 82+—042+62

R Bo
@+ B TP+ (@4 )7+ 02
- il
B0 = sys1 = S35 BT (ot (2 )

= 8189 + S

From avy = —/3¢ it follows that

Q 16} )
S3 + S84 7 — 51 — S9 .
a? + 32 72 + 62 a? 4 32 72 + 62

5152 + §384 =



102 K. Giirlebeck and A. Hommel CMFT

With the help of the relations

SOZ_S/B_S S"‘L — 8 S—L —M
3 1Y — 23 1 72_’_52 1 3 72_’_52 _,72+527

S4Y — 890 = S s+L — 59 [ 54— @ —S4B+82a
47 2_42042+62 24a2+ﬁ2_a2+52

we get
530 + 5177 + 540 + Socv
@+ P) (7 + )

For the expression in the above numerator we have

5189 + S3S84 =

g
5334—731:5(6%—724_62)4—7(@—

5344—0432:5(54—%52)+a(7—a2fﬁ2) =00+ay=0

and consequently s;so + s3s4 = 0. This equation can be also written in the form

72_'_52) =060+ ay =0,

0= S$182 + 8354 = (1 + 2@1]7,)(1 + 2@2]1) + (]. - 2@2]1)(]. — 2@1]1) =2+ 8a1a2h2.

We remark that the matrix elements ®;(mq, my), ®o(my, ms), ®3(my, my) and
®,4(my, my) are not independent. We describe the relation between these elements
by using . Obviously the following equations are satisfied:

wo(my, mg) det(u(mq, ms))
(9) = ug(my, mg)P1(my, ma) + ui(my + 1, me + 1)P3(my, ms)

= —U1<m1, mg)@g(ml,mQ) + uo(m1 + ]., mo + 1)@4(7’”1, m2>,

wi(my, ma) det(u(my, ms))
(10) = —uy(mq, ma)P1(ma, ma) + up(my + 1, mg + 1)P3(my, mo)

= —UO<m1, mg)q)g(ml, mg) — ul(ml -+ 1, mo + 1)@4(?711, mg).
From these equations it follows that

Dy (my, mo)
det(u(mi, my))®1(m1, ma)
up?(my +1,mg + 1) +ur?(my +1,my + 1)

uy (ma,ma)uo(ma+Lmeo + 1) —ug(my,me)ur (my +1Lme+1)
uo?(my+1Lmo+1)+ui?2(my+1Lmae+1)

Dy (my, my)
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and

O (mh m2)

1
= — up(mq, mg)DPo(my, ma) — up(my, me)®P1(mq, m
T | ) Bams ) — s e )

det(u(my, mg))®q1(mq, ms)
ud(my +1,mg + 1) +ud(my +1,mg + 1)

)

+u0(m1 + 1,m2 + 1)(

w1 (my,ma)uo(my +1ma+1) —ug(myma)uy (my +1Lmy+1)
ug?(my+Lma+1)+ui?(my +1me+1)

if
up®(my +1,mg + 1) +uy?(my +1,mg +1) £ 0,
ur(my+1,mg + 1) # 0.
These conditions are satisfied because in the case
up*(my +1,mg + 1) +u*(my +1,my +1) =0
we obtain by using the expressions for ug, u; in Lemma the relation
(a2 + G (2 + 97y = 0,

This is exactly the case which we do not consider because we are interested in
a non-trivial solution of the system of equations in Lemma We now look at
the second condition. This condition can be replaced by wg(my +1,ma+ 1) # 0
if we eliminate ®3(my,m2) in equation @D instead of equation . One of these
two expressions must be different from zero because otherwise

0 =wup(my + 1,my + 1) +ui(my + 1,my + 1) = (a? + 7)™ (4% 4 §2)m2
and we end up with the first condition.

Example. We present now a short example in order to show how the theoretical
results can be used for numerical calculations. We set a; = 1 and ay = 3.
Furthermore we restrict attention to the case h = 0.125, my; = 1 and my = 2.
We assume that the point (mih, moh) = (0.125,0.25) is an inner mesh point of
a bounded domain G}, and we have DY*®(mh) = 0 for all mh € Gj,. As solution
of the equations in Lemma [3.6] we obtain with the MAPLE program

a = 1.264652496, B = —0.4080319774,
v = 1.518929861, 0 = 0.0338222383.

Using again

ol ) = (00— i)™ (3 4 i6)"™ 4 Lo+ iB)"™ (y — i0)™
ur(ima,m) = o (o — i)™ (4 i0)"™ — (a4 iB)™ (5 — i)™

[\
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we can prove that the system of equations in Lemma [3.4] is satisfied. Based on
Theorem and the relations between ®1(mq, ms), ®2(mq, my), 3(my, ms) and
Py (my, ma) we get

wo(1,2) = 0.124437639®1(1,2) — 0.1029098652P4(1, 2),
wi(1,2) = —0.124437639P4(1,2) — 0.1029098653P (1, 2).
Finally we prove that the system is satisfied. For this we use the identities
D, ®(1,2) — D3®3(1,2) =0,  D;'®y(1,2) — D2dy(1,2) = 0,
D, 2®,(1,2) + Di®3(1,2) =0, D, *®5(1,2) + D}®4(1,2) = 0

and once more the relations between the four components of the variable ®. In
the following table the results on the left-hand side of are presented for all
four matrix elements:

—0.43320;(1,2)—0.2704P5(1,2)—0.34 - 100D, (1,3)—0.24 - 10710, (1, 3),

0.2704® (1, 2)—0.433205(1,2)—0.60 - 10700, (1,3)40.33 - 1010Dy(1, 3),
—0.2704®, (1, 2)+0.433205(1,2) +0.20 - 109P5(2,2)+0.91 - 10100, (2, 2),
—0.4332d (1, 2)—0.2704P5(1,2) —0.12 - 1079P (2, 2) +0.26 - 10-2P4(2, 2).

On the right-hand side we obtain in each matrix element the first two summands
of the results on the left-hand side. There is only a difference in the ninth decimal
place.

3.2. Convergence of the discrete solution in the case b; = b, = 0. Using
the same expressions for ug and u; as in Lemma [3.4] we can write

ol ma) = 30— 86)™ (3 +i6)"™ + (o4 i)™ (7 — i6)"™

= (@ iB)™ — (= iB)™) - (0™ — (o~ i0)™)

21

g (@ i)™ + (= iB)™) - 3 ((y+i0)™ + (3 — i6)"™),
wr(mn, ma) = = (@ +iB)™ = (o= iB)™) - 5 (0 +i0)™ + (3 = i6)"™)

by (@ iB)™ + (= iB)™) - o (7 +i0)"™ — (7 — i6)™).

From the properties

mi
2i((a + lﬂ)ml o (a . Zﬁ)ml) _ V 052;"62 (eiml arctang . e—iml arctan§>
7 7

= /a2 + 32" sin <m1 arctan g) ,
(a+i0)™ 4+ (a —if)™) = Va? + 32" cos (ml arctan g)

1
2
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it follows that

m m 5
up(my,my) = a2+ 32 /72 +82  cos (m1 arctan b_ mg arctan —> ,
o g

m m 5
uy(my, mag) = —\/oz2 + (2 ' \/72 +62 “sin (m1 arctan é — My arctan —) )
a v

Using the representation for the solution w(mh) of we obtain
B

Va2 + 52m1+1 /72 + 52" cos (arctang — arctan %)
sin(('rm + 1) arctan 2 — (m, + 1) arctan %) D3(mq, my)

\/a2 + ﬁZ'nl \/72 + 02" cos (arctan B _ arctan %)

«

cos <m1 arctan me arctan %) Oy (mq, ms)

wO(mh mz) =

B

a2 + 52”““ /72 + 52" cos (arctang — arctan %)
cos((m1 +1) arctang — (mg + 1) arctan %) d3(mq, ms)

Va2 + g V2 + 52" cos (arctan B _ arctan 5)

a v

sin <m1 arctan me arctan %) Oy (my, mo)

w1 (ml, m2) =

We now consider the case h — 0 and show the next steps only for wy(mh).
Obviously we can write

!

hli% wo(my, me)

8 5
. arctan &= . arctan
cos (ml limy, g ——= — z2 limy_o —; ”) Oy (1, x2)

In(y2+62)

2h  limy,_,q COS (arctan 8

[0}

— arctan é)
5

x2 limy o

2. 52
@1 limy, o %6

e

s s
. . arctan = . arctan
sin <x1 limy, g ——= — 22 limj_o —; ”) O3(xq, x2)

In(y2+62)

2h limy,_,q COS (arctan g — arctan %)

. 1 2,132 .
z1 limy, o % er2 limy, .

e

so that we have to investigate five limits on the right-hand side of this equation.

)
L1 = lim cos <arctan é — arctan —) .
-0 «Q y

Using the equations for o + i3 and o — i3 in Lemma [3.6] we get

lima =1, lim § = 0, lim arctan — = 0.
h—0 h—0 h—0 o
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Similarly we prove

limvy =1, Ilbzr(l)5:0,

1m arctan — = 0.
h—0 y

1
h—0
Consequently we have L1 = 1.

Next we consider

arctan 2 arctan 2
L2 =lim ——<, L3 = lim i
h—0 h h—0 h
Using the rule of I'Hospital and the properties lim, .o« = 1 and limy, o3 = 0

we obtain L2 = limj,_ %. In the same way we get L3 = limy,_.g %.
Finally, we have
1 2 2 1 2 2
L4:11mM, L5zlimM
h—0 2h h—0 2h

Using again the rule of I'Hospital and the properties of o and (3 we finally obtain
L4 = limy,_g j—‘}’: and in the same way L5 = lim,_,o Z—Z.

Considering the equations in Lemma [3.6| it is possible to prove that the limits
L2, L3, L4 and L5 exist and that they are finite. From Lemma |3.5( we conclude

L5—iL3
LA+iL2 = 2ay +i —2i
e 01 +* (hthO Y — Z-hmhﬂo 6)2 vz,
L5 +iL3
L4 —il2 = 2ay — i 2i
( ap —1t (Timp o7 & limy g 0)? + Zi1az,
L4 +iL2
L5 —iL3 = 2ay — i 2i
' © T Ty ga + ilimp g B2
L4 — L2
L5+ iL3 = 2ay + i ! — .

(limy o o — i limy,_o 3)?
From these four equations we get the relations
L5:L2+2a2, L4:L3+2a1
Using all this information we obtain
cos (x1L2 — x9 L3) P4 (a1, 2)
ezl(L3+2a1)ezg(L2+2a2)

sin <I1L2 - I2L3)(I)3 (I'l, Ig)

- el’1(L3+2a1)e(E2(L2+2a2) )

1i . sin (.ﬁL’lL2 — LE2L3)(I)1<I1, 1’2)
hl_)Hé w1 (m]" m2) - 621(L3+2a1)e.’172([/2+2a2)
+COS (I1L2 - $2L3)(I)3(1’1, l’g)

er1 (L3+2a1 ) er2 (L2+2a2)

}lli_)f%wo(mbmz) =
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We show that these limits are solutions of the homogeneous differential equations:
we substitute

Wo(z1,22) = }lig%)wo(ml,mﬁ, Wiz, 22) = ,{E%wl(mhm?)'
If
0P,  0P3 0P, 0Pz 0
dr, Ory 1y | Or
we obtain for the real part
1 /oW, oWy L2 L4 L3 L5
= — =——W), — —Wo+ —Wyo+ —W; = a: W — a1 W,
2(83:1 83:2) 5 1T 0+2 0+2 1= agWy —a1Wo

and for the imaginary part

1 /oW, oWy L3 L5 L2 L4
5 (8_@ 81‘1 > = 7W1 - 7W0 + 7W@ — 7W1 = —CL1W1 — CLQWO.

The right-hand sides of these equations are obviously the real and imaginary part
of the product (—a; — iag)(Wy + iWW7) so that we have indeed found a solution
of the homogeneous differential equation, where one factor of this solution is a
holomorphic function.

We will now consider the homogeneous discrete Vekua equations for b2 + b3 # 0.
At the moment it is enough to consider the case a; = as = 0 because the system
is linear and we can construct a solution of this problem if we separately solve
the problems in the cases a3 = ay = 0 and b; = by = 0.

3.3. The homogeneous discrete Vekua equations in case a; = ay, = 0.
We look for a system of four equations similar to the system . If we write this
system in the form

1 Dil —D;QL wo(m1h,m2h) —wl(mlh,mQh)
D}:2 D}l wl(mlh,mgh) wo(mlh,mgh)

2 ) <—b1 b ) (wo(mlh,mQh) wl(mlh,mgh)>

—bg —bl —U)1<m1h,m2h) wo(mlh,mgh)

(11)

we can show that the equations which are related to the first and fourth matrix
element approximate the same differential equation for h — 0. We are in the
same situation if we consider the equations which are related to the second and
third matrix elements.

Compared with the system we investigate now a system in which the matrix
for w(mh) on the right-hand side has another structure. We are interested in
reducing this problem to the same situation as in Theorem because our aim
is to find a product in which one factor is a discrete holomorphic function. From
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the “ansatz”

—bg —bl — W1 (mlh, mQh) wo(mlh, mgh)

. B1 BQ wo(mlh,mgh) —wl(mlh,mgh)
-~ \ B3 By) \wi(myh,msh) wo(mih, moh)

(—b1 by ) (wo(m1h, moh) wl(mlh,mgh)>

we conclude in each mesh point mh € Gy,

B, By . —b1 by Wy W1 Wy —Wq -
Bg B4 o —bg —b1 — w1 Wy w1 Wy

1 —bl(w02—w12)—262w0w1 —2b1w0w1 +b2(’lU02—UJ12)
’11)02 —|—'U}12 —bg(wOQ—w12)+2b1w0w1 —Zbgwowl—bl(wOQ—wIQ) ’

We remark that

’IUO2 — UJ12 2w0w1

and —
’LU02 + U)12 w02 + ’LU12

are the real and imaginary parts of w/w in the function g(z) in Section 2} Using

this idea we can prove the following theorem in a manner similar to Theorem [3.1]

Theorem 3.3. Let w(mh) be an arbitrary solution of the problem (10) and
u(mh) be a solution of the problem

1 (Dhl _D}21> (Uo(m1 + 1,m2 + 1) —ul(ml + 1,m2 + 1)) _ (U1 Ug)
Us Uy

2\D,? D} u(mi, mo) ug(ma, mo)
with
1
U= o <(b1 (wo? — wi?) + 2bywows )ug(my, my + 1)
+(261w0w1 - b2(w02 — U}12))U1 (ml, Mo + 1)),
1
U = s (@hon ol = 0tz + 1)

—I—(—bl(w02 - w12) — 2bgwowy )uy (M, mg + 1)),

1

Uy = s (0 = 02 — 2ol +1,ma)
+(2bswowy + b1(w02 - wlz))m(ml +1, m2)>,
1

Uy = gy (@b, + o = lon + 1)

—{—(—bg(w()z — W12) + 2b1w0w1)u1(m1 + 1, mg))
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Then we obtain

1 ijl _Digz ug(mq + 1,mg + 1) —ug(my + 1,me + 1)
2 \D,* Dj ug (my, ma) uo(my, mo)

) (wo(mlamz) —wl(mhmﬁ)}

wl(m1,m2) wo(m1,m2)

(o).

The results in this article can be considered as a first step towards building
up a discrete theory. Further work should be related to the inhomogeneous
Vekua equation and to the question of characterizing which systems of difference
equations can be transformed into the discrete Vekua equations. The last aspect
corresponds to a discrete version of the Beltrami equation.

The main theorem of this article can also be proved in the case of quaternion
valued functions. Elements of a discrete function theory in higher dimensions
are described already in [I3] such that an extension of the theory presented here
seems to be possible.
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