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AN INVERSE SPECTRAL PROBLEM FOR STURM-LIOUVILLE
OPERATOR WITH INTEGRAL DELAY

MANAF DZH. MANAFOV

In memory of M. G. Gasymov (1939-2008)

ABSTRACT. In this article, we study an inverse spectral problem for Sturm-
Liouville operator with integral delay. We prove that the standard spectral
asymptotic conditions are necessary and sufficient for unique solvability of the
inverse problem.

1. INTRODUCTION

We consider inverse problem for the boundary-value problem (BVP) generated
by the integro-differential equation

ly:==—y" +q(z)y + /Ol‘ M(x —t)y(t)dt = X%y, =z € (0,a)U (a,) (1.1)

with the Dirichlet boundary conditions
Uly) :==y(0) =0, V(y):=y(r)=0, (1.2)

and the conditions at the point x = a :

Y (a+0) —y'(a—0) =2ay(a),

q(z) and M (x) are complex-valued functions, g(x) € L2(0,7) and (7 — 2)M (z) €
Ly(0,7), « € C, a € (§,7) and A is a spectral parameter.

Sturm-Liouville spectral problems with potentials depending on the spectral pa-
rameter (in case K (x) = 0) arise in various models of quantum and classical me-
chanics. For instance, the evolution equations that are used to model interactions
between colliding relativistic spineless particles can be reduced to the form .
Then A? is associated with the energy of the system (see [12} [13]).

Spectral problems of differential operators are studied in two main branches,
namely, direct and inverse problems. Direct problems of spectral analysis consist
in investigating the spectral properties of an operator. On the other hand, inverse
problems aim at recovering operators from their spectral characteristics. Such
problems often appear in mathematics, mechanics, physics, electronics, geophysics,
meteorology and other branches of naturel sciences and engineering. Direct and
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inverse problems for the classical Sturm-Liouville operators have been extensively
studied (see [B] [7, [TT] and the references therein).

For integro-differential and other classes of nonlocal operators inverse problems
are more difficult for investigation, and the classical methods either are not ap-
plicable to them or require essential modifications (see [T}, 2 3, B} [6l, 14} [15]). In
this aspect, various inverse spectral problems for the (L.1]), (L.3) BVP (special case
M (z) = 0) have been investigated in [, [O] [10]).

In this article we establish uniqueness result for inverse spectral problem for
Sturm-Liouville operator with integral delay.

2. INTEGRAL REPRESENTATIONS FOR SOLUTIONS

In this section, we construct an integral representation of the solution y(z, A) of
(1.1), (1.3), satisfying the initial conditions
y(0,A) =1, ¢'(0,\) =iA\. (2.1)

Also we study some properties of the solutions. Using the standard successive
approximation methods (see [I1]), we can prove the following theorem.

Theorem 2.1. The solution y(x, \) has the form

y(z, A) = yo(z, N) —|—/ Az, t)e™dt, (2.2)
where
elrA r<a
JA) = ’ ) )
yO(CE ) {(1_7;&)61;5)\_;'_1'0[62)\’ T >a

and the function A(z,t) satisfies

x
/ |A(z, t)|dt < eCo0®) 1 (2.3)

—x

with
oo() = / (z — Dlla(t)] + / M (¢ = )|dr]dt,
and C =1+ 2|al.

Proof. 1t is clear that when a = 0, if we consider the equation (|1.1)) separately on
the intervals (0,a) and (a, ), we can write the solutions as

eo(z, \) = e + Ko(z,t)e™Mdt, 0<z<a, (2.4)

eq(x,\) = M=) 4 / Ko(z,t)e=dt, > a, (2.5)
—z+2a

respectively. For the solutions of the above equations to solve the equation that
has representation ([2.5)), the following equality must be satisfied:

/ K, (z,t)e =) gy
—x+2a
t

1" _ _
=5 | s o o[t [ K]
—t+2a

AJa
t ) T )

—|—/ M(t—71) [eM(Tfa) —|—/ K, (T, s)em(sfa)ds] dT}dt.
0

—74+2a
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It is easy to obtain the integral equation

1 TT'H 1 [ t+(z—u)
Koo, 1) = 2/ o(u )du—|—2/ q(u)/ L Koo
a t—(r—u

t+(z— u)
/ / M(u—wv)dzdu (2.6)
t—(z—u)

///tt::w: (u =) Kq(v, §)d dx du.

Since e, (x, —A) is also the solution of , (1.3) on the interval 0 < z < m, the
solution y(z, A) has the form

A 0<
yla, ) = { 0N S (2.7)
crea(T, A) + coeq(z,—A), a<z<m,

where the constants c;, ¢y are defined from conditions (1.3]). Hence, we have

60(1’7)\), 0§x<a,
y(x’ )\) = 60(0,, )\) (1727;04)6@(17,A)+2(1+2ia)ea(:E,f)\) (28)
+ep(a, A) el calemd) 0<z<m.

Using (2.4), (2.5) and (2.8)), after some simple computations, we find the following
expression for y(z, ) (a <z <),

x

(@A) = e(w, ) + / Koz, t)e(t, \)dt, (2.9)

—x+2a
where

e(x, \) = eg(a, N)[cos AN(z — a) + 2asin A(z — a)] + € (a, )\)w

| | \ | A (2.10)
= (1 —ia)e™ + jae™ 2o 4 / Ay (z,t)eMdt,
1 1 t+x
Ai(z,t) = Ao+ - Kola, t +2a —z) + - Ko(a,t + ) + f/ H(s)ds, |t| <=z,
2 2 2 t+2a—=x
Ay — 3 o a@ydt+ 5 [0 q(4fh)dt, 20—z <t <u,
0, —r<t<2a—z,

1 [ 1 [
His) = 5 [N Ko(o,s —a+0)g(o)do + /+ Ko(o,s 4+ a—o)q(o)do. (2.11)
2 2

Here, we assume that Ko(a,t) = 0, H(t) = 0, for [¢| > a and A;(x,t) = 0 for
|t| > . Now using the expression (2.10)) in (2.9]), we have for a < z < 7 (|t| < x)

xT
y(z,\) = (1 — i)™ + jae2e=o) —|—/ Ag(x,t)eMdt, (2.12)

—x

where
As(z,t) = A1(z,t) + (1 —ia) Ky (, t) — iaK,(x,2a — t)

+/I Ko(xz,8)A1(s,t)ds. (2.13)
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From (2.4) and (2.12)), we can write the formula (2.2) for the solution y(x, \), where

o= SN e
From it is easy to obtain
/; | Ko (z,t)|dt < eCaoal® 1, (2.15)
where C, > 0 is a constant and
oa(z) = /z(m ~H[at) +/Ot Mt — 7)|dr]dt.
Using , from and 7 we have the estimate
/r |Ag(, t)|dt < eCo0@) — 1 (2.16)

for some constant C' > 0. Hence, from and , we arrive at . O
Let s(z, A) be a solution of with initial conditions
$(0,A) =0, s(0,))=1.
Because y(x,\) and y(x, —\) are two linearly independent solutions of , ,

then
A) — =
S(ZE,)\) — y(x7 ) y(.T, )
2q
Using integral representation (2.2)), we easily obtain
¢ in A\t
s(z,A) = so(z, \) +/ G(z, t)%dt, (2.17)
0
where
sin Az
so(x,\) = R rea
0\ - . 5 -
(1 _ za) sm}\)\r + Z'Olsm )\(ia_i), T > a,

G(z,t) = A(z,t) — A(x, —t) is a continuous function, and G(z,0) = 0.

3. PROPERTIES OF THE SPECTRAL CHARACTERISTICS

In the section, we study properties of eigenvalues and eigenfunctions of (|1.1). Let
y(x) and z(z) be continuously differentiable functions on (0,a) and (a, 7). Denote
(y,z) :=yz' —y'z. If y(z) and z(z) satisfy the matching conditions (1.3]), then

<y7z>:r:a70 = <y,z>m:a+07 (31)

i.e. the function (y, z) is continuous on (0, 7).
Denote A(X) = s(m, A). The eigenvalues {\2},,>1 of the BVP (L.1) coincide with
the zeros of the function A(\).

Theorem 3.1. The eigenvalues \2 and eigenfunctions s(z, \,) of the BVP (1.1))
satisfy the following asymptotic estimates for sufficiently large n,

An = A0 4o :
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sin A9
bln}\onai, T < a
s(x, An) = o+ "
( ’ n) ()\0) + 1 . \sin N0z . sin X2 (2a—x)
(1—ia) o o o , T>a,

(3.3)

where XY are the roots of Ag(X) := (1 — ia)S2AT 4 iasm)‘(ia_”) and N0 = n + hy,
hp €l

Proof. From ([2.17)), we have
in A in \(2a — 4 in \t
A = (1 — i) SBAT | SnARa = ) +/ G(m ) 2dt. (3.4)
0

A A A
Denote 'y, := {X : |A| = A0 + 46}, n = 0,1,...,(6 > 0). Since A(X) — Ag(A) =
o(eull:i‘w) and |[Ag(N\)| > Cs mr— for all A € Iy, we establish by the Rouche’s
Theorem (see [4, p. 125]) that A,, = A% +&,,, where &,, = o(1). Moreover, &, = o(5t)
is obtained from the equality o = A(\,) = (AF(AY) + o(1))e, + o(ﬁ). This
completes the proof of .

From ([2.17) and (3.2)), one can easily prove that the asymptotic formula (3.3) is
true. g

el Im A|m

Theorem 3.2. The specification of the spectrum {\2},>1 uniquely determines the
characteristic function A(X) by the formula

o0 )\2 _ )\2
AN = [(1 —ia)m +ia(2a — )] ]| &0)2 : (3.5)

Proof. Tt follows from (3.4) and consequently by Hadamard’s factorization theorem
(see [4, p. 289]), A()) is uniquely determined up to a multiplicative constant by
its zeros:

s =clla-3. (3.6)
n=1 n
Consider the function
Ao(N) = (1 _m)smz\w m81n/\(2a—77)
A )
=[(1 —ia)m +ia(2a — )] nl;[l(l A ).

Then

AN 1 rm A% 7 An = (A)?
&0~ T e riaga - U e 1 (1+ (\0)? — )

n=1 n=1

Taking (3.2) and (3.4) into account we calculate

AN R = An = (A2
Jm oy b e 1 (1+ (\0)2 = z) =1

n=

and hence
2
n

(A0
Substituting this into account (3.6)) we arrive at (3.5]). |

3

C=[1—ia)m+ia(2a — )]

Il
-
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4. FORMULATION OF THE INVERSE PROBLEM UNIQUENESS THEOREM

In this section, we study inverse problem of recovering M (z) from the given
spectral characteristics. We denote the BVP — by L = L(M). Together
with L = L(M) we consider a BVP L = L(M) of the same form, but with different
kernel M.

Inverse Problem: Given a function ¢(z), numbers «, a, and the spectrum { A, },,>1,
construct the function M (z). -

Let us prove the uniqueness theorem for the solution of the Inverse Problem. Ev-
erywhere below if a certain symbol e denotes an object to L, then the corresponding
symbol e denotes the analogous object related to Landé=¢e—¢.

Theorem 4.1. Fiz b € (0,a). Let A C N be a subset of nonnegative integer num-
bers, and let Q := {\2},cn be a part of the spectrum of L such that the system of

functions {cos \pz}nen is complete in Lo(0,m). Let M(z) = M( ) almost every-
where (a.e.) on (b,7), and Q = Q. Then M(x) = M(x) a.e. on (0,7).

Proof. Let x(x,A) be the solution of the equation
IP=—-2"+qx z+/ M(t — z)z(t)dt = X\*2, z € (0,a) U (a,T) (4.1)
under the conditions x(m,\) = 0, x/(7,\) = —1 and the conditions at the point

7= (o0 = Xl 0 ) =a(ad) X +0) —x (=03 =203x(0. )
Denote A*(A) = x(0, ). Then by (3.1) we have

/Oﬂxx A / M:r—t) s(t,\) dtdx

x(z, \)s(z, A)dx 7/ x(2, \)i3(z, \)d
0

o\,c\

= Z*X S(x, N)dx — /7T x(z, \)i3(z, \)d
0
+ [5(2, )X (2, A) = 5 (2, Mx(a, MG +13)
= A"(\) = A(V).
For | = | we have A*( ) = A(A), and consequently
x(z, A / (z — 1)3(t, ) dt dow = A(N). (4.2)
We transform into
/ / (e~ 2 X)dt)dw = R(N). (4.3)
Denote w(z, A) = x(m — x,A), N(z) = M (7 — z),
oz, \) = /0 w(t, N\)s(z —t, \)dt. (4.4)

Then (4.2)) takes the form

/OW N(z)p(z, Ndz = A(N). (4.5)
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For z < a the following representation holds [14],

1 xT
oz, ) = N ( —zcos Az + /0 V(z,t) cos At dt), (4.6)

where V(x,t) is a continuous function which does not depend on A. Since 2 = Q,
we have by Theorem

AN = AN = A(N)

Il
e

Then, substituting (4.6) into (4.5)), we obtain

b R X .
/0 ( —azN(z)+ /I V(tw)N(t)) cos Az dx =0,

and consequently,

b o~
—zN(z) + / V(t,z)N(t)dt =0 a.e. on (0,b).

x

Since this homogeneous Volterra integral equation has only the trivial solution it
follows that N(z) =0 a.e. on (0,b), i.e. M(x) = M(z) a.e. on (0,7). O
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