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Abstract. We give a mathematical formulation of a method for obtaining
bounds on effective parameters developed by D. Bergman and G. W. Milton.
This method, in contrast to others used before, does not rely on a variational
principle, but exploits the properties of the effective parameter as an analytic
function of the component parameters. The method is at present restricted to
two-component media.

1. Introduction

Once the notion of an effective parameter of a composite or heterogeneous medium
has been properly established, it becomes clear that even in simple cases, for example
in periodic structures, these effective parameters are very difficult to calculate.
Consequently one turns to the determination of qualitative properties such as
bounds for these parameters under various assumptions about the microscopic
properties of the medium under study.

Recently Bergman [1-6] introduced a method for obtaining bounds which does
not rely on the availability of variational principles. The method of Bergman has
been elaborated upon in detail and applied to several problems by G. W. Milton [7—
10]. Bounds obtained previously, in particular the Hashin—Shtrikman bounds [11-
13] required variational principles. The scope and utility of variational methods for
obtaining bounds is analyzed in [ 14], while extensive analysis and use of variational
methods has been made by Willis [15, 16], Dedericks and Zeller [17], as well as
many other authors referred to in these papers.

Our purpose here is to give a mathematical basis for Bergman’s method, in
particular for the key step in it which is a representation formula for the effective
parameter. This formula is restricted at present to two-component inhomogeneous
media.

* Supported by a Hertz Foundation fellowship
** Research supported by the Air Force Office of Scientific Research under Grant AFOSR-80-0228



474 K Golden and G Papanicolaou

The reason the representation formula is important is as follows. When the
microscopic medium is nearly homogeneous (its parameters differ little from
constant values), one can derive approximations for the effective parameters by
direct perturbation analysis. The information contained in the perturbation
expansion can then be used together with the representation formula to yield global
results not restricted to nearly homogeneous media.

Our interest in Bergman’s method was stimulated by the very interesting lectures
of Bergman and Milton given during a meeting in New York in June 1981 and by
discussions with Luc Tartar who has yet another very interesting method for
obtaining bounds without the use of variational principles.

2. Formulation of the Problem

We shall consider the determination of bounds for the effective dielectric constant
(or conductivity) of a two or several-component microscopically isotropic material.
For the formulation of effective parameters we shall consider a general dielectric (or
conducting) medium.

Let (Q, #, P) be a probability space and let ¢; (x, w) be strictly stationary random
fields of xeR?, i,j=1, 2,...,d such that
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where « and B are constants independent of x and w and {,eR, i=1,...,d.
By strict stationarity we mean that the joint distribution of g (x,,w),
&j(xy, @), . .., &;(xy, w) for any points x,, Xx,,...,Xy€ R? and that of
&i(x; +hw),...,&(xy+ h w)forany he R4 are the same. More specifically, we shall
assume as in [18] that there is a group of transformations 7, xeR?, from Q into Q
thatis one to one and preserves the measure P. Thatis, 7,7, =1,, andforany Ae#,
P(t_,A) = P(A). We shall suppose that there are measurable functions & (w) on Q

satisfying (2.1) such that
g6 0) =& (1_ 0), xeR%, weQ,i,j=1,2,....d (2.2)

We consider the following problem in electrostatics. Find two stationary
random vector fields E(x,w) and Dy(x,w), i=1,2,...,d such that
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—D (x,w) =0, .
j; ox;
| P(dw)E(x,w) = E,, i=1,2,...,d (2.6)
Q

The constant vector E is given. The existence of a unique solution to (2.3)—(2.6) is
proved in the next section since the setup of the proof will be needed for the
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representation formula we want. Once E; and D, have been obtained, the effective
dielectric constant ¢f; is defined by
d
Y &}E; = | P(dw)D(x, ), i=1,2,...,d 2.7
j=1 Po)

Problem (2.3)—(2.6) is the usual electrostatic problem for the electric field E and
the dielectric displacement D (or the negative temperature gradient and the heat flux
respectively for the thermal conductivity problem) in a stationary random dielectric
medium when the mean electric field E is a given constant vector. The average
dielectric displacement for unit mean electric field is the effective dielectric constant
as expressed by (2.7) and is independent of xeR“.

In the appendix, we show that the above definition coincides with the usual and
perhaps more intuitive one. There, a finite cube of dielectric material with edges of
length 2N is considered and the average dielectric displacement D™ is computed
under suitable boundary conditions. If &;"(w) denotes the average dielectric
displacement in the i direction due to a unit mean electric field in the j* direction,
we show that as N — o it tends to the &f; of (2.7), which is what one expects.

The reason that we consider an infinite stationary medium and work with it
directly is because &f; is a local quantity that has nothing to do with macroscopic
boundaries. Moreover, the finiteness of a domain conflicts with the properties of
stationarity and isotropy which simplify the analysis considerably.

The microscopic dielectric constant ¢ (or tensor ;) must be positive in
accordance with (2.1). In some situations the fields as well as ¢ can be complex-
valued and (2.3)—(2.6) is still well posed. Complex dielectric constants arise from the
time harmonic form of Maxwell’s equations when ¢ is replaced by ¢ + o /iy, where o is
the conductivity and y is the radian frequency of oscillation of the fields.

The object of this paper is the determination of the range of values of ¢f; under
various hypotheses on ¢, ;(x,w). We return to this in Sects. 5 and 6.

3. Existence and uniqueness for the Electrostatic Problem

We shall show that (2.3)—(2.6) suitably formulated has a unique stationary solution
E(x,w), D{x,w). The analysis is similar to the one in [18].

The group of transformations 7, acting on Q induces a group of operators on the
Hilbert space of real-valued functions H = [*(Q, %, P) with inner product

(7,9) = [ Pw) f(@)j(@), [.geH.

The group of operators T, on H is given by
(T @) =](r_ w), xeR" (3.1

Since 7, is measure preserving, the operators 7, form a unitary group. Therefore
they have closed densely defined infinitesimal generators L, in each direction
i=1,2,...,d, with domain 2, c H. Thus
0 .
L=—T , i=1,2,...,d, (3.2)
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