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ON SOME NONLOCAL PROBLEMS FOR A HYPERBOLIC
EQUATION OF SECOND ORDER ON A PLANE

G. BOGVERADZE AND S. KHARIBEGASHVILI

ABSTRACT. Some nonlocal problems for a hyperbolic equation of sec-
ond order with two unknown variables are formulated and studied.
The conditions for the data of the problem are found, which in one
cases guarantee the correctness of the problem and in another cases
the existence of infinitely many linearly independent solutions of the
corresponding homogeneous problem. We consider both the general-
ized and the classical solutions. The question when the smoothness
of a solution raises together with the corresponding raise of the data
of the nonlocal problem, is also considered.
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As is known, the nonlocal problems for partial differential equations arise
in mathematical modelling of some physical and biological processes. A
great number of works (see, e.g., [1]-][16]) are devoted to the investigation
of equations of elliptic and parabolic type. In this direction, the works [§],
[17]-][22] are worth mentioning in which the equations of hyperbolic type
have been studied.

Below we will formulate and investigate some nonlocal problems for a
hyperbolic equation of second order with two unknown variables.
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1. STATEMENT OF THE PROBLEM AND ITS REDUCTION TO THE
INTEGRAL DIFFERENTIAL EQUATION

Consider a hyperbolic equation of second order
Lu = Uy — Ugy + a1t + Gty + asu = ay (1)

in a characteristic quadrangle D with vertices at the points O(0,0), A(1,1),
B(—1,1) and C(0,2). Here, a;, i = 1,4, are the given continuous functions
in D. Let J: OA — OC be a continuous mapping transforming the point
P € OA into the point J(P) € OC, i.e., if P = (z,z) € OA, then J(P) =
(0,2X(x)) € OC, where X : [0,1] — [0,1] is the given continuous function.

For equation (1) in the domain D we consider the nonlocal problem which
is formulated as follows: find a regular in the domain D solution u(z,t) of
equation (1), continuous in D and satisfying the conditions

u(P) = ¢(P), P eOB, (2)
u(P) = a(P)u(J(P)) + B(P), P €OA, (3)

where ¢ and «, [ are the given continuous functions on the segments
OB and OA, respectively, satisfying the concordance condition ¢(0) =
a(0)p(0) + 4(0) in case J(O) = O.

In new variables ¢ = 271(t +2), n = 271(t — 2) the problem (1), (2), (3)
in the domain € : 0 < £ < 1, 0 < < 1 of the plane of variables £, 7 is
rewritten in the form

Ven + ave +buy + cv = g, (4)

v(0,m) =), 0<n<l, (5)

v(€,0) = a(§)v(AME),AE)) +8(E), 0<€<1, (6)

where v(€,7) == w(€ —1,&+ 1), 9(&,n) == as(§ —n,E+ 1), a = %(al +as),
b = 3(ay — az), ¢ = ag. As is mentioned above, for J(0) = O, i.e., for
A(0) = 0, the concordance condition ¢(0) = a(0)¢p(0) + B(0) is ssumed to

be fulfilled.

As is known, under the assumption that a¢, b, € C(Q) any solution
v(&,m) of equation (4) of the class C(Q) N C?(2) can be represented in the
form (23, p. 172])

v(&,n) = R(£,0;€,m)v(£,0) + R(0,1;&,m)v(0,7) — R(0,0;€,1)v(0,0)+

+/ R(0,0;¢,¢) — W}U(U,O)da—i—
0
n

+/ 0 Tg, ) aR(O;a’:gan)}v(o’T)d,]:F
0
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3 n
+ / do / R(o.7: € n)glo.7) dr, (7)

where R(&1,m1;&, 1) is the Riemann function for equation (4). Below, in case
of need, the coefficients ay, az of equation (1) will be assumed to belong to
the class C1(D).

Substituting (7) in (6) and taking into account (5), we obtain with respect

to the unknown function () = v(£,0) the following integro-functional
equation:
A(§)
9O ~ (@) = [ Ke.owio)do+ 7). 0<e<1 (9
0
Here,
ag(€) = a(§)R(A(E), 0; A(€), A(€)), 9)

K (&) = a(€) [b(e, 0)R(0,0: A(€), A(€)) — 03(0@?{5&)%(6))}

f(§) = a(§) [R(O,A(E);A(é),A(fE))@()\(é)) — R(0,0; A(6), A(€)) ¢(0)+
(3]

+ / [a(o,r)R(o,r;A(g),A(g))—aR(O’7527(5)’A(5))}@(7)d7+
0
AL A
+ [ do [ R(o,m (), A6) glo,7) d7 + B(E). (10)
[*]

Remark 1. Below, we will first restrict ourselves to the investigation of
the problem (1), (2), (3) in a class of generalized solutions u(z, t) of the class
C(D), i.e., when u € C(D) and there exists a sequence of functions u, €
C? (E) such that u,, — v and Lu,, — a4 as n — oo in the norm of the space
C(D). In this case, it is obvious that (u, L*w)r,(p)y = (a4,w)r,p)Vw €
C§°(D), L*w = wy — gy — (a1w)¢ — (agw)z +agw. Note that representation
(7) holds likewise for generalized solutions of equation (1) of the class C(D)
([22]). In this case, the problem (1), (2), (3) is equivalent to the integro-
functional equation (8) in the class C(]0, 1]).

2. INVESTIGATION OF THE INTEGRO-FUNCTIONAL EQUATION (8) AND
THE THEOREMS ON THE SOLVABILITY OF THE PROBLEM (1), (2), (3)

2.1. In this section we will consider the functional part of equation (8),
i.e., of the equation

T(€) = 1(€) — a(§)P(AE)) = f(§), 0<E<T, (11)
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where ag(€) and f(§) are the given continuous functions, and «g(&) is given
by equality (9).

Many works are devoted to the investigation of equations of type (11)
in different spaces of functions. The detailed bibliography concerning this
problem the reader can find in the monograph [24]. Below, we will cite
some results dealing with the solvability of equation (11) in the space of
continuous functions.

Lemma 1. If the condition
A(6)
@] <exp [ a(r@,r)ar, 02 (12)
0

is fulfilled, then equation (11) is uniquely solvable in the class C([0,1]),
i.e., for any function f € C([0,1]) equation (11) has a unique solution
¥ € C([0,1]), and the estimate

oo < 7= log (13)
A(€)
where q¢ = Orél?%<1|a(£)| expl— 6[ a(A(§),T)dr] <1, holds.
Proof. Since ([23], p. 170)
A(8)
R0 M) =exp | = [ alx©)) ar,
0
by virtue of (9), the condition (12) is equivalent to the condition
o) <1, 0<g<. (14)

When fulfilling inequality (14), equation (11) is uniquely solvable in the
class C([0,1]) by the contraction mapping principle and this solution is
representable in the form of the Neumann’s series ([25], p. 211)

o= mr (15)
i=0
Here, the operator Ty : C([0,1]) — C([0,1]) acts by the formula
Tof(€) = ao(Of (M), 0<€<T, (16)

where T = Id is the unit operator.
It follows from (14) and (16) that

| To max |ao(§)| =¢ < 1. (17)

leqo.m—cqom < B2,
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Now, by (15) and (17), for the norm of the operator T-1 : C([0,1]) —
C(]0,1]), inverse to T, from (11) we have

(oo}
_ .1
[ 1”0([0,1])HC([0,1]) = ;q R (18)

Estimate (13) follows directly from (18). O

Remark 2. The condition (12), ensuring the unique solvability of equation
(11), can be appreciably weakened depending on specific properties of the
continuous mapping A : [0,1] — [0, 1].

Lemma 2. Let the continuous mapping A : [0,1] — [0,1] be strictly
monotonically increasing. Denote by I; := {£ € [0,1] : A(§) = &} a set of
fixed points of the mapping \. If the condition

A(6)
‘a(§)| < exp / a(A({),T) dr Véel (19)
0

is fulfilled, then equation (11) for any function f € C([0,1]) has the unique
solution ¢ € C([0,1]) for which the estimate

||¢Hc<[o,1}) = CHfHC([O,l]) (20)

is valid. Here the positive constant ¢ does not depend on f, i.e.,

HT71HC([O,1])HC([0,1]) se

Proof. Since the mapping ) is continuous, the set I is closed and, moreover,
nonempty by the Bauer’s theorem on a fixed point ([25], p.613). If [; =
[0, 1], then the condition (19) coincides with the condition (12), and hence
Lemma 2 is reduced to the already proven Lemma 1. Let now I; # [0,1].
Then the open set (0,1) \ I; consists of a finite or countable union of non-
intersecting connected open intervals Ji, Ja, ..., Jn,... ([26], p.48). Note
that since the function A = A(§) is strictly monotonically increasing, every
of those intervals J = (7x, 0%) is invariant with respect to the mapping A,
e, A Jy — Jg, k=1,...,n,.... Moreover, their ends are the fixed points
of the mapping A, i.e., A(1x) = 7%, AM(0k) = ok, except may be the cases
when 7, = 0, or o, = 1, and either
ME <€ VEe (21)
or
AE) >¢& VEe . (22)
We will restrict ourselves to the consideration of case (21), when A(7) =
Tiy AM(og) = ok. Let us show that the Neumann series (15) provides the

unique continuous solution of equation (11) on a closed invariant segment
Jr = [Tk,0%). As far as the series (15) is formally a solution of equation



6 G. BOGVERADZE AND S. KHARIBEGASHVILI

(11), for its solvability on J}, it is sufficient to prove that the series (15)
converges uniformly on the segment Jj. Since 7, o € I; the function
A = \(€) is continuous on Jj, and the condition (19) is, by virtue of (9),
equivalent to the condition

lao(6)] <1 VeeT, (23)

therefore for every e > 0 there exists a number 6 = §(¢) > 0 such that
(5(8) < %(O’k — Tk) and

lao(€)] <q VEE [Thyme + 0] Uok —0,0k], 0<qg=qle,8) <1 (24)
By (21), we can easily verify that

nlLH;O )\n(g) =7, V&€, (25)
where A\, (&) = M An=1(8)), X(§) = & n = 1,2,.... Indeed, since \ :

Jr — Ji and there takes place inequality (21), the sequence {\,(£)}>2,

is monotonically decreasing, bounded below by the number 7;. Therefore

this sequence has the limit lim A, (§) = X > 75 Should X > 74, by the
n—oo

continuity of the function A = A(¢) we would obtain A(A) = lim A(A,(€)) =
n—oo

lim A,41(€) = A, which contradicts inequality (21) for & = X € J.

n—oo

Next, by virtue of (21) and (25), there exists a natural number m such
that
Tk<)\m(0'k_5)<7_k+5- (26)

Taking into account equality (16), it can be easily seen that

Tof(€) = ao(€)an(ME)) - - ao(Ni—1(©) F(Ni(€)), i>1.  (27)

Furthermore, by (21), (25) and (26) we note that for any ¢ € J;, a number
of points from the set {\,(£)}52,, belonging to the interval (A, (0x—9), or—
d), does not exceed m. In its turn, for ¢ > m, by (24) and (27), we have

[ Tof(©] < M™q ™™ |f(Xi(€)] VEE Tk, i>m, (28)
where M = max | (§)].
0<¢<1

Inequality (28) implies that

HTOHC( o.n—c(o =M™ > m. (29)
Owing to (29), for n > m we have
Mm
<3 Mmgitm = ——grm, 30
HZ c([0,1))—C([0,1]) Z 1*qq (30)

From (30) follows uniform convergence of the Neumann series (15) on the
segment Jy. This, in its turn, means that the unique continuous solution
of equation (11) on Jy is representable by formula (15). As for the unique
solvability of equation (11) in a class of continuous functions on a closed set
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I of fixed points of the mapping A : [0, 1] — [0, 1], the latter indeed takes
place because by virtue of (23) and the equality A\(§) = &£ for & € I, the
solution of equation (11) on I3 is representable by the formula

pe) = L9

1 —ap(§)

The fact that formula (15) on Jg, k = 1,2,... and formula (31) on I
provide one and the same value at common points of the segment [0, 1],
follows from the uniqueness of values of the solution 1 of the same equation
(11) at those points, calculated by formulas (15) and (31).

Since the operator T': C([0,1]) — C([0,1]) from (11) is continuous and,
as above, has its inverse 7!, by the Banach theorem on the open mapping
([25], p. 453), the operator T~ : C([0,1]) — C([0,1]) is likewise continuous
and, hence, the estimate (20) is valid for the solution of equation (11).

The case (22) is considered analogously. O

¢el. (31)

Lemma 3. Let the continuous mapping A : [0,1] — [0,1] be strictly
monotonically increasing and

A0)=0, X&) <€ for 0<E<1. (32)

If

la(0)] < 1, (33)
then for any function f € C([0,1]) equation (11) has the unique solution
1 € C([0,1]) for which the estimate (20) is valid. If, however, |a(0)] > 1,
then equation (11) for any function f € C([0,1]) has the solution v €
C(]0,1]), although the homogeneous equation, corresponding to (11), has an
infinite set of linearly independent solution in a class of continuous functions

c([0,1]).

Proof. Taking into account that in fulfilling the condition (32) the set I; =
{0} and inequality (33) is equivalent to (19), the first part of the statement
of Lemma 3, i.e., the unique solvability of equation (11) and the estimate
(20) in the class C([0,1]), follows from Lemma 2.

Let now the inequality

| (0)] = |e(0)] > 1 (34)

be fulfilled.
Without restriction of generality, we may assume

f(0) =0, (35)
since, otherwise, instead of @ we would consider the function {/; = 1) —

f(0)
1—ag(0)"
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Fix a sufficiently small number £ > 0. By the condition (32), for any
€ € (0, \(g)) there exists the unique natural number ny = ny(§) such that

Ae) < Ao, (§) < e, (36)

where A_1 () is the function, inverse to the strictly monotone function A(€),
A (&) = A1(A_(—1) (&), Xo(&) = & n > 1. Similarly, for any & € (e, 1]
there exists the unique natural number ny = ns(€) such that

Ae) <A, () < (37)
where A, (&) = A(An—1(£)), Ao(§) =&, n > 1.

We can easily verify that every continuous on the set (0, 1] solution ¢ of
equation (11) is, with regard for (36) and (37), representable by the formula

([27], p. 18)

wo(&)v )\(5) §€S57
n1(€)
w(g) — (TO_nl(g)wo)(f) - ; (TO_lf)(f)a 0< g < )‘(5)7 (38)
n2(§)—1
(") © + > (THE,  £>e
1=0

where 1, (§) is an arbitrary function of the class C'([A(¢),¢]), satisfying the
condition ¢, (¢) — ao(e)h, (A(€)) = f(e); (Tov)(§) = ao(§)P(A(S)) and, re-
spectively, (T; 14)(€) = ag *(A_1 (E))(A_1 (£)).

Let us prove that the function 1, given by formula (38) on the set (0, 1]
and predetermined by zero at the point £ = 0, belongs to the class C([0, 1]).
Thus it is sufficient to show that

lim ¥(¢) = 0. (39)

£§—0+

Towards this end, we take in formula (38) the number € > 0 so small
that the inequality

|a61(§)|<q:const<1, 0<¢<e, (40)
by virtue of (34) to be valid.
Inequality (40) implies
(T 0] < ¢ ¥llagon for i< m©). (41)

By the continuity of the function f and equality (35), for any 6 > 0 there
exists the number ¢; = 61() > 0, d1 < A(e), such that

[F(©)] <6, 0<E<an (42)

Take now a natural number k£, which will be chosen below, and introduce
into consideration a number

52 =\ (51) < )\(E) (43)
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Obviously, 0 < d2 < 01 < €.
From (36) and (43), we have

n1(§) >k for O<€<52. (44)
From (38) for 0 < £ < 2 and by (40)—(44), we now obtain
n1(§)
@) =| (T @) © - Y @ eE| <
i=1

n1(§)
< (1T O0) @1+ 30 1T )] <

k ni
< ¢ lloage . + ; @ N+ ':zk-:i-l SRS

- A 1— qurl b1 1— qnlfk -
=q ||1/’0HC([A(5),E]) + 1—¢q HfHC([o,al]) +4q 1—g HfHC([O,E]) =

. g+
=q HwOHC([A(E),E]) + o+ TquHC(O,e]) =

l—gq
] & q
< 1—g +q (H%HC([,\@M) + 1 — qllf”C([O,s])>- (45)
By virtue of (40), it follows from (45) that for an arbitrarily small number

dp > 0 there exist positive numbers § = §(do) and k = k(dp) such that

|1/)(§)} <50, 0<§<52:>\k(51);
from which we also obtain (39). All this proves the second part of lemma 3

because the function ¢, € C([A(¢),]) in formula (38) can be arbitrary and
satisfying the condition ¢, (¢) — ao(€)y, (A(€)) = f(e). O

Remark 3. It should be noted that the particular case of Lemma 3, when
the coeflicient ag in equation (11) is constant, has been considered in [28].
The analogue of that lemma in a class of continuous functions with power
growth in zero can be found in [27].

In the case in which the mapping A realizes continuous homeomorphism of
the segment [0, 1] into itself, the condition (12) in Lemma 1 can be weakened.
Indeed, we have

Lemma 4. If A : [0,1] — [0,1] is a continuous homeomorphism of the
segment [0, 1] into itself, and the condition
A(§)
|a(€)] # exp / a(A€),7)dr, 0<€£<1 (46)
0
is fulfilled, then equation (11) is uniquely solvable in the class C([0,1]).
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Proof. By the continuity of the functions a, A and a, it follows from (46) that
either the condition (12) is fulfilled and then equation (11) is, by Lemma 1,
uniquely solvable in the class C([0, 1]), or there takes place the inequality
A(§)
| ()] > exp / a(A(€),7)dr, 0<E<1. (47)
0

Rewrite equation (11) as follows:

(&) = ag (AZ1(©) v (A1(8)) = —ag ' (A=1(9) F(A=1(9)), (48)
0<e<t,

where A_1 : [0,1] — [0,1] is the continuous, inverse to A, mapping, which
exists by the condition of Lemma 4. With regard for inequality (47), we
have

lag (A1 (©)] <1, 0<g< L
Therefore, just as in proving Lemma 1, owing to the principle of contracted
mappings, equation (48) and, hence, equation (11) is uniquely solvable in
the class C([0, 1]). O

Lemma 5. Let A : [0,1] — [0,1] be the continuous homeomorphism of
the segment [0, 1] into itself, leaving the ends of that segment fized. If the
condition

A(E)

\a(g)|>exp/a(A(g),T) dr Véel
0

is fulfilled, then for any function f € C([0,1]) equation (11) has the unique
solution ¢ € C([0,1]) for which estimate (20) is valid.

The same reasoning as in proving Lemmas 3 and 4 allows us to prove the
following

Lemma 6. Let the continuous mapping A : [0,1] — [0,1] be strictly
monotonically increasing, A(0) = 0 and A\(&,) = &, for some &, € (0,1), and
M) < € for &, <& < 1. Let the condition

A(6)
\a(&)lyéexp/a(A(f)m) dr, 0<e<e,
0

be fulfilled. If
()

|a(§0)} < exp / a(A(fO),T) dr,

0
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then for any function f € C([0,1]) equation (11) has the unique solution
¥ € C([0,1]) for which estimate (20) is valid. If, however,

o)

|a(£0)‘ > exp / a()\(go),r) dr,

then equation (11) for any function f € C([0,1]) has the solution i €
C([0,1]), although the homogeneous equation, corresponding to (11), has
an infinite set of linearly independent solutions in the class of continuous
functions C([0,1]).

Remark 4. Below, for the solvability of equation (11) we will give the con-
ditions of somewhat different nature than those appearing in
Lemmas 1-6.

Introduce into consideration the set A, = {{ € [0,1] : A(&) # &
E=1,...,n—1,X(8) = &} for n = 2,3,..., where, as above, A\, (§) =
AAm=1(8)), Mo(§) =&, m > 1. Note that the set A, may be empty, e.g.,
for A(§) =&, n>2 Incasen =1, weput Ay = I;. For A(§) =1—¢, it is
obvious that Ay = I = {1}, A2 =[0,1]\ {3}, A, = @ for n > 2.

Lemma 7. The necessary conditions for the solvability of equation (11)
in the class C([0,1]) for any function f € C([0,1]) is the fulfilment of the
following inequalities:

ao(§) #1 VEE€ A, (49)
ag(E)a(AE€)) - ao(A-1(€)) #1 VEE Ay, n=2,3,....

Proof. Take an arbitrary function f € C([0,1]). By the assumption on the
solvability of equation (11), for an arbitrary solution ¢ € C([0,1]) of that
equation the equality

V(&) — a(§an(A(©)) -+ o (An=1(8)) (M (€)) =
=) Tif), 0<E<t, (50)
i=0

is valid, where the operator T : C([0,1]) — C([0, 1]) acts by formula (16).
For ¢ € A, from (50) we obtain

(1~ a0(©)a0(A©) a0 (1 (E)]4(6) = S Tif(E) YEE A (51)
1=0

Assume that for some £ € A,, the condition (49) is violated, i.e.,

1 — ap(€)ao(A(E)) - - ao(An-1(£)) = 0. (52)



12 G. BOGVERADZE AND S. KHARIBEGASHVILI

Since for & € A,, the points &, A(§), ..., A\p—1(§) are different, there exists
the continuous function f € C(]0,1]) such that f(&) = 1, f(M(§)) = 0,
k=1,...,n—1, and hence

ZTO )+ 0@ F(AE) + -+
+a0(§)ao (AE)) - a0 (An—2(8)) f (An-1(8)) = 1. (53)
But then from (51)—(53) we would get that 0- (&) = 1, which is impossi-
ble. O

Lemma 8. Let A,, = @ for n > ng. Assume k, = n for A, # @,
and k, =1 for A, = @. Let m be the least common multiple of numbers

no
k1,kay ... kpny. Put Ep, =10,1]\ U Ax. Assume that
k=1

ao(€)an(ME)) ---ao(Am-1(§) #1 V&€ | A, (54)
k=1
A(8)
‘a(§)| < exp / a(AN(§),7)dr V£ € By, (55)
0

where E,, is closure of set E,,. Then for any function f € C([0,1]) equa-
tion (11) has the unique solution v € C([0,1]) for which estimate (20) is
valid.

no no
Proof. By the assumption, [0,1] = |J Ax U E,,, and the sets |J Ay and
k=1 k=1
E,,, and hence the set E,,, are invariant with respect to the mapping
A [0,1] — [0,1]. Indeed, if, for example, the number £ € Ag, then by
means of iteration we obtain the following sequence of numbers

)\(5)’ AQ(E); EERE) Akfl(g)v )\k(f) =¢, >‘k+1(£) - )‘(g)a
ie, A(§) € Ay, and hence AMAR) = Ag, k=1,...,n0. Let now £ € FE,,.
Since E,, = [0,1] \ U Ap and A, = @ for n > ng, it is obvious that

A(¢) € Ey,, as well. Therefore MEn,) C Ep,, and hence by the continuity
of the mapping A\, A\(E,,,) C E,, likewise.

Since the number m is divided by k;, therefore Ay, C A%, = {£ € [0,1] :
Am(§) = €}, 1 < i < ng, and hence UO Ar € AY,. Thus by equality (50)

k=1
for n = m and by (54), equation (11) is uniquely solvable on the invariant

ng
(with respect to the mapping ) set |J Ag, and this solution is given by
k=1
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the formula

0O = [1- a0©a0 (A©) -+ a0 (Amr(€)] " 3 T (©)
o =0 (56)
vee | Ax
k=1

Inequality (55), which is valid on the compact an results in the inequal-
ity
max |ao(§)| = qo < 1.
€€En,
Therefore, by the contraction mapping principle equation (11) is uniquely
solvable on the invariant (with respect to the mapping \) set E,,,, and just
as in proving Lemma 1, this solution is representable by the Neumann series

(15). It can be easily seen that for f € C([0,1]) this solution, defined by
formula (56) for £ € UO A and by the Neumann series (15) for £ € E,,,

1
belongs to the class C([0,1]). The validity of estimate (20) follows, just as
in proving Lemma 2, from the Banach theorem on the inverse mapping. [

2.2. In this section we will consider the question on the solvability of equa-
tion (8) and hence of the problem (1), (2), (3), due to their equivalence.

Remark 5. We rewrite equation (8) in terms of the operator
Ty — Koy =f, feC([01]), (57)

where the operator T : C([0,1]) — C([0,1]) acts by formula (11), while the
operator Ky : C([0,1]) — C([0,1]) acts by the formula

A(6)
Koth(€) = / K(&,0)(0) do.

0

Since the functions K(£,0) and A(§) are continuous, the operator Ky :
C(]0,1]) — C([0,1]) is entirely continuous ([29], p. 225). Therefore it di-
rectly follows from the reversibility of the operator T' that equation (57),
and hence the problem (1), (2), (3) in the class of continuous functions, pos-
sess the Fredholm property. Consequently, due to the above-proven lemmas
on the reversibility of the operator T', the following theorem is valid.

Theorem 1. The problem (1), (2), (3) is fredholmian in the class of
generalized solutions u(x,t) of equation (1) of the class C(D), if at least

one of the following conditions is fulfilled:
A(E)
1. |a(§)‘ <exp [ a(A§),7)dr, 0<E<1;
0
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2. The continuous mapping A : [0,1] — [0,1] is strictly monotonically
increasing, and inequality

A(8)
‘a(§)| < exp / a()\(«f),r) dr Véel .= {E €10,1]: A(¢) = §}
0
is fulfilled;
3. The continuous mapping A : [0,1] — [0,1] is strictly monotonically
increasing, and the conditions

M0)=0, A& <& for 0<E<T, |a(0)] <1

are fulfilled;
4. The mapping X : [0,1] — [0, 1] is a continuous homeomorphism of the
segment [0, 1] into itself, and

(=)

holds.

5. The mapping A : [0,1] — [0,1] is a continuous homeomorphism of
the segment [0, 1] into itself, leaving the ends of that segment fized, and the
inequality

A(E)
‘a(§)| > exp / a()\(«f),r) dr Vée I
0
is fulfilled.
6. The continuous mapping A : [0,1] — [0,1] is strictly monotonically

increasing, A(0) = 0 and A(&) = & for some number & € (0,1), where
AE) <€ if&o<€&<1 and

M)
al9)] £exp [ (M) 7)dr, 0<E <6
0
A(€o)
o) <exp [ a(\e).7) dr:
0
7. Let Ay ={£€[0,1] : M (§) # &, k=1,....n =1, 1, (§) =&} =2 for
n > ng. Denote by m the least common multiple of numbers ki, ks, ..., kn,,

where k; =i and k; = 1 for A; # @ and A, = &, respectively. Let E,, =
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n
[0,1]\ U0 Ay, and let the conditions
k=1

00(€)a0 (M©) 00 (At (€) £ 1 Ve € ] s,

A(8)
|a(£)‘ < exp / a(A(§),7)dr VEE Ey,
0

be fulfilled.

Now we distinguish the cases in which the problem (1), (2), (3) is uniquely
solvable in the class C(D).

Theorem 2. If at least one of the conditions of Theorem 1 is fulfilled,
then the problem (1), (2), (3) is uniquely solvable in the class C(D) for
any ag € C(D), ¢ € C(OB), B € C(OA) in the absence, or for sufficient
smallness of lower coefficients a1, ag, as of equation (1) in the norm of the
space C*(D) under the corresponding assumption that these coefficient are
smooth.

Proof of Theorem 2 follows immediately from the above-proven Lemmas
1-8 and from the fact that the reversibility of the operator remains valid for
sufficiently small perturbations of that operator with respect to the norm
in the corresponding space ([25], p. 212).

Theorem 3. Let the continuous mapping A : [0,1] — [0,1] satisfy the
condition A(§) < £ V& € [0,1] and the functional equation (11) for any
f e C([0,1]) have a unique solution 1 € C([0,1]) for which the estimate

1elleqo.q < el lleqog ¥ €10:1] (58)

with the positive constant ¢ independent oif and & € [0,1], is valid. Then
the problem (1), (2), (3) for any as € C(D), p € C(OB), B € C(OA) has
a unique solution uw € C(D) for which the estimate

H“Hc(ﬁw) <
= CO(HWHC(OBM) + HﬁHC(OAI,y) + HC‘4HC(5M)) V(z,y) €D,  (59)

with the positive constant co independent both of ¢, 3, as and of the point
(z,y) € (D), is valid, where D, is the characteristic rectangle bounded
by the characteristics of equation (1), coming out of the points O(0,0) and

Q(x,y); OAy, = OAND,,, OB,, =0BND,,.

Proof. As is mentioned above, the problem (1), (2), (3) is equivalent to equa-
tion (8), rewritten in the form of the operator (57). We will solve equation
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(57) in the class C([0, 1]) by using the method of successive approximations:
v, =0, TY, =Ko, ,+f, n=12,.... (60)

By the method of mathematical induction we show that

n—1

‘?ﬁn(g) - ¢W,71(§)| < MM{I_IWHJCHCGO’E]V n > 1) (61)

where M and M; are the positive numbers, independent of f.

Indeed, let (61) be fulfilled for n = m, and we prove this inequality
for n = m + 1. By the condition of Theorem 3, equation (11) for any
f € C([0,1]) has a unique solution ¢ € C([0,1]) for which estimate (58) is
valid, i.e., for the norm of the inverse operator 71 : C([0,1]) — C([0,1])
the estimate

||T_1f||0([o,g]) = ||¢Hc<[o,g]) = CHfHC([O,g])’ 0<&<1, (62)

holds.
By virtue of (60), we have

Tmerl - TT/)m = KO(wm - wmfl)a

from which we obtain

wm+1 - ¢m = T71K0 (¢m - Qbmfl) (63)

owing to the fact that the operator is invertible.
Since by our assumption A\(¢) < &, 0 < ¢ < 1, introducing into consider-
ation the integral operator K, which acts by the formula

£
Rob(€) = / K (¢, 0) (o) do,
0

we easily see that

A(E) 13
|Kov(§)| < | |K(&0)|e(o)do < [ |K(& 0)|v(0)do =
/ /

0<€,0<1

13
— [Rolp @)l < do [ |o(o) do. do= max |K(¢.0)].
0

Therefore, taking into account estimate (61) for n = m, it immediately
follows from (62) and (63) that

|1 (€) = 0, ()] < e Ko = ¥l cporer) =

n
= e mx [Ko(w, — v, _)(0)] < cdo max [ 16,,(0) = 0, _,)(0)] do <
0
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o.m

3
1
< cdo/MMlm_lmeHC([O,U])dJ -
0

— chMM{”_l%Hch([o,a])' (4

From (64) we arrive at (61) for n = m + 1 if in the capacity of M and
M, we take M = ¢ and M; = cdy. The validity of inequality (61) for n =1
follows by virtue of (60) from the equality ¥, (§) — ¥, (&) = ¥, (&) = T~ f
and from estimate (62).

From (61), taking into account the equality

wn = ¢0 + (¢1 _wo) + (wz _wl) +eee (wn _wn—l)7

in a standard way we obtain the convergence of the sequence {¢, }2°; in
the class C([0, 1]) to some function ¢ € C(]0, 1]) which is, in fact, a solution
of equation (8) for which the estimate

O] < Me™™ | fllogo gy 0SEST, (65)

is valid.

The uniqueness of the solution i € C([0,1]) of equation (8) is proved
analogously.

Finally, from the existence of the unique solution ¢ € C([0, 1]) of equation
(8), as well as from estimate (65) and representation (7) follows the existence
of the solution u € C(D) of the problem (1), (2), (3) for which estimate
(59) is valid. O

Theorem 4. Let the continuous mapping X : [0,1] — [0,1] be strictly
monotonically increasing, satisfy the condition A\(§) < EVE € [0,1], and the
inequality

A(§)

}a(§)| < exp / a(A({),T) dr Véel, .= {§ €10,1]: X&) = f}

0

be fulfilled. Then the problem (1), (2), (3) for any a4 € C(D), ¢ € C(OB),
B € C(OA) has the unique solution v € C(D) for which estimate (59) is
valid.

Proof. From the proof of Lemma 2 and the condition A(§) < £ V¢ € [0,1]
follow the unique solvability of equation (11) in the class C([0,1]) and es-
timate (58) for its solution. Therefore Theorem 4 is the direct corollary of
Theorem 3. (I

Analogously, the direct corollary of Theorem 4 in the case I; = {0} is
then following
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Theorem 5. Let the continuous mapping X : [0,1] — [0,1] be strictly
monotonically increasing, and A\(0) = 0, A(§) < & for 0 < & < 1. Then,
if |a(0)| < 1, the problem (1), (2), (3) for any ay € C(D), p € C(OB),
B € C(OA) has the unique solution u € C(D) for which estimate (59) is
valid.

Theorem 6. Let the continuous mapping X : [0,1] — [0,1] be strictly
monotonically increasing, and A(0) = 0, A(§) < & for 0 < & < 1. Then, if
|(0)| > 1, the problem (1), (2), (3) in the class C(D) is normally Hausdorf
solvable ([30], p. 108), and its index 3 = +oo. In particular, the homoge-
neous problem, corresponding to the problem (1), (2), (3), has in the class
C(D) an infinite set of linearly independent solutions.

Proof. As is said above, the problem (1), (2), (3) in the class C(D) is equiv-
alent to equation (57) in the class C([0,1]). In addition, equation (11),
being the functional part of equation (57), is, according to Lemma 2, solv-
able for every right-hand side f € C([0,1]), and the homogeneous equation,
corresponding to (11), has an infinite set of linearly independent solutions
in C([0,1]). Consequently, equation (11) under the conditions of Theorem
6 is normally Hausdorf solvable, and its index is equal to +o00. Therefore
equation (57), different from equation (11) only by the compact operator
—Kp : C([0,1]) — C(]0,1]), likewise possesses this property, because the
property for being normally solvable in the Banach space and to have an in-
dex, equal to +00, is stable for compact perturbations ([31]). Thus Theorem
6 is complete. O

Relying on Lemma 6, the following theorem is proved analogously.

Theorem 7. Let the continuous mapping X : [0,1] — [0, 1] be strictly
monotonically increasing, and A\0) = 0, A\(&y) = & for some & € (0,1),
where M\(&) < & for & < € < 1. Moreover, let the condition

A(€)
‘a(§)| % exp / a(A({),T) dr, 0<¢ <&,
0
be fulfilled. Then if

(o)
|04(§0)‘ > exp / a(A(&), ) dr,
0

then the problem (1), (2), (3) in the class C(D) is normally Hausdorf solv-
able, and its indexr » = +oo. In particular, the homogeneous problem,
corresponding to the problem (1), (2), (3), has in the class C(D) an infinite
set of linearly independent solutions.
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3. SMOOTHNESS OF THE SOLUTION OF PROBLEM (1), (2), (3)

3.1. Below, we will present the conditions imposed on the data of the
problem (1), (2), (3) which allow one to prove its solvability in the class
Ck(D), k > 1, in case A\(0) = 0. For k > 2 we will, evidently, deal with the
classical solution of equation (1).

Regarding the data of the problem (1), (2), (3), it will be assumed that
they possess the following conditions of smoothness:

ai,as € C¥(D), az,ay € C*"1(D), p € C*(OB),
B eCk(0A), xeck(o,1]), k>1.
In this case, in equation (8) we have

ao(€), (), f(&) € C([0,1]), K(&0) e CH([0,1]x[0,1])  (67)
and the problem (1), (2), (3) in the class C*(D) is equivalent to the integro-
functional equation (8) in the class C*([0, 1]).
As is known, the function 1 € C¥([0,1]) can be uniquely defined by
its derivative v(®) € C([0,1]) and numbers (0),9™1) ... =1 (0) by the
formula

(66)

1
w(z)( i
$(€) = Z - I ) Lyp®) (1) dr (68)
i=0 ' 0
Analogously, the equalities
k—j—1 +4)
29 (g) Z:wj
1=0

€
1 .
T [T e G0kt (@)
0
hold.

Under the assumption that equation (8) has the solution ¢ of the class
C*([0,1]), taking into account (66) and (67), differentiating i-times equation
0 <1 < k, and supposing that in the obtained equalities £ = 0 with respect
to unknowns (9 (0), i = 0,1...,k — 1, we get the linear system

AU = F, (70)
where ¥ = (1(0),9(0),..., f&=1(0)), F = (£(0), f1(0),..., f*(0)).
Here, the matrix A of order k x k is the lower triangular matrix whose diag-
onal elements are the numbers a;; = 1—ag(0)(A1)(0))? = 1 —a(0)(A1)(0))?,
i=0,1,...,k — 1, since by the assumption A(0) = 0. Therefore the system
of equations (70) is uniquely solvable if and only if

a(0YAD(0)) #1, i=0,1,...,k—1. (71)



20 G. BOGVERADZE AND S. KHARIBEGASHVILI

Now we differentiate k times both parts of equation (8) with respect
to £ and in the obtained equation we replace derivatives w(j)(f) for j =
0,1,...,k—1, by the right-hand sides of equalities (69). As a result, with re-
spect to the unknown vector quantity (¥, ), ), where ¥ = ((0), 41 (0),...,
PE=1(0)) and o(€) = ™ (€) € C([0,1]) we obtain the system of equa-
tions, consisting of the system (70) itself and the following integro-functional
equation

1, (€) — a0 (&) (A (€)1, () =
A(E)

k—1
Ey(& 0)¢(0)do+ Y dp@(0) + f(§), 0<¢<1,  (72)
1=0

where K1 (¢, 0) and f(€) are entirely definite functions of the class C([0, 1] x
[0,1]) and C([0, 1]), respectively, and d;, i =0, ..., k—1, are entirely definite
numbers.

Remark 6. Under the above assumptions regarding the data of the prob-
lem (1), (2), (3), this problem in the class C*(D) is equivalent to the system
of equations (70), (72) with respect to the vector quantity (¥,,), where
U € RF, 1, € O([0,1]) and since the system (70) is Fredholmian, therefore
the Fredholmity of the problem (1), (2), (3) is equivalent to that of the
integral functional part of equation (72), i.e., of equation

A(€)
B (AE)) = / Ky o)b(o)do + F(E). (73)

k

¥, (€) — (&) (A (€))

0<¢<1,

in the class C([0,1]). Since the conditions of Fredholmity of the integro-
functional equation (8) in the class C([0,1]) are given in Theorem 1, and
equation (73) itself differs from equation (8) only by the factor (A (€))*
appearing in front of the functional term 1, (A(§)) in the left-hand side of
that equation, the following theorem is valid.

Theorem 8. Let the conditions (66), (67) be fulfilled, and A(0) = 0.
The problem (1), (2), (3) is Fredholmian if at least one of the following

conditions is fulfilled:
A(E)
L (@AM (@) <exp [ a(A(€),7)dr, 0<E<1;
0
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2. The continuous mapping A : [0,1] — [0,1] is strictly monotonically
increasing, and the inequality

A(E)
k
(@) (AD(©)"| < exp / a(\(©),m)dr VEe T = {£€(0,1]: M&) =¢}
0
is fulfilled;
3. The continuous mapping A : [0,1] — [0,1] is strictly monotonically
increasing, and the condition

AE) <€ for 0<£<1, |a(0)(AD(0)*| <1

are fulfilled;
4. The mapping X : [0,1] — [0, 1] is a continuous homeomorphism of the
segment [0, 1] into itself, and

(&) (A (€))"| # exp / a(A€),7)dr, 0<E<1

(=)

holds;

5. The mapping X : [0,1] — [0,1] s a continuous homeomorphism of
the segment [0, 1] into itself, leaving the ends of that segment fized, and the
inequality

‘a(«f)()\(l)(§))k| > exp / a()\(g),r)dr Véel

(=)

is fulfilled;

6. The continuous mapping A : [0,1] — [0,1] is strictly monotonically
increasing, M&) = & for some number & € (0,1), where A(§) < & if
& <€&<1and

A(8)
@OV | 2 ew [ alr@.r)dn 0<E<b,
0
A(o)
2@ (V@) | <exp [ a(r(©),7)ar
0
7. Let Ap ={£€[0,1]: Me(§) £& k=1,...,n—=1, A\, (§) =&} =2 for
n > ng. Denote by m the least common multiple of numbers ki, ka, ..., kn,,

where k; =i and k; = 1 for A; # @ and A; = &, respectively. Let E,, =
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0, 1]\ ,:Lijl Ax and the conditions

a0(€) (A (©) an (A(©) AV )"+ a0 (Am-1(9) AV Am-1(6))" # 1
V¢ € G Ag,

AE

|a(§)()\(1) ‘ <exp [ af T)dr V&€ Ep,

c\

be fulfilled.

Remark 7. If the condition A(0) = 0 violates, i.e., the point £ = 0 of
the mapping A : [0,1] — [0, 1] is not fixed, then the reasoning above and all
the results remain valid, if instead of £ = 0 we take any other fixed point
& € I # @ of the mapping .

3.2. In this section we consider the case in which the problem (1), (2), (3)
is uniquely solvable in the class C*(D).

Remark 8. Let the conditions (71) be fulfilled. Then the linear al-
gebraic system (70) is uniquely solvable with respect to the vector ¥ =
(¥(0),9M(0),...,*=1(0)). Substituting components 1 (0), i = 0,...,
k — 1, of that vector in the right-hand side of equation (72), we obtain the
integro-functional equation

A6)
5O - a@(MV©) WO = [ Kile.owlo)do+ o). (1)
0
0<g<1,
where f € C([0,1]) is the entirely definite function. If 1y € C([0,1]) is a
solution of equation (74), then the corresponding solution ¢ € C*([0, 1]) of

equation (8) is restored by formula (68), i.e

k—1 (i) ) 1 £
=Y e+ o [e- i 0<est.
= 0
Thus owing to the fact that problem (1), (2), (3) in the class C*(D) and the
system (70), (72) are equivalent with respect to the unknowns ¥ € R¥ and
¥, € C([0,1]), when the conditions (71) are fulfilled, the unique solvability
of the problem (1), (2), (3) in C*(D) is equivalent to that of equation (74)
with respect to the function v, in the class C([0, 1]). Since the conditions for
the unique solvability of the integro-functional equation in the class C([0, 1])
are given in Theorems 4-5, and equation (74) itself differs from equation
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(8) only by the factor (A(V)(£))¥ appearing in front of the functional term
¥, (A(£)) in the left-hand side of that equation, the following theorem is
valid.

Theorem 9. Let the conditions (66), (67), (71) be fulfilled, and A(0) = 0.
Moreover, let the continuous mapping A : [0,1] — [0, 1] be strictly monotoni-
cally increasing, satisfy the condition A(§) < &V E € [0,1] and the inequality

()
|a(§)()\(1)(§))k‘ < exp / a(A(€),7)dr VEe I :={{e[0,1]: \(¢) =&}

0

be fulfilled. Then the problem (1), (2), (3) for any a4 E_Ck_l(ﬁ), p €
C*(OB), B € C*(OA) has the unique solution u € C*(D) for which the
estimate

H“Hck(m,y) < CO(H‘pHck(OBI,y) + Hﬁuck(OAw,y) + Ha4Hck71(Bx,y)) (75)
V(z,y) € D,

with the positive constant co, independent of v, 8, ay and the point (z,y) €
D, is valid; the sets Dy, and OA;,, OB, were introduced when formu-
lating Theorem 3.

Theorem 10. Let the conditions (66), (67), (71) be fulfilled, the con-
tinuous mapping A : [0,1] — [0, 1] be strictly monotonically increasing and
M0) =0, M&) < & for 0 < €< 1. If |a(0) (AP (0))*| < 1, then the problem
(1), (2), (3) for any ay € C*1(D), ¢ € C¥(OB), B € C*(OA) has the
unique solution u € C*(D) for which estimate (75) is valid.

3.3. In this section we will present the conditions under the fulfilment of
which the homogeneous problem, corresponding to the problem (1), (2), (3),
has an infinite set of linearly independent solutions. We will also establish
the conditions when, in spite of the fact that the smoothness conditions
(66), (67) are fulfilled, the problem (1), (2), (3) has a continuous solution
u € C(D), not admitting raising of the smoothness.

Since by Remark 6 the problem (1), (2), (3) in the class C*(D) under the
conditions (66), (67) is equivalent to the system of equations (70), (72), the
system (70) is Fredholmian, equation (72) differs in the left-hand side from
equation (8) only by the factor (A(Y) (€))* appearing in front of the functional
term 1o(A(§)), and the conditions, ensuring the normal Hausdorf solvability
and the index » = +oo for equation (11) are given in Theorems 6 and 7,
we have the following results which are valid.

Theorem 11. Let the conditions (66), (67) be fulfilled, the continuous
mapping A : [0,1] — [0,1] be strictly monotonically increasing and A\(0) = 0,
M) < € for 0 < € < 1. If |a(0)(AD(0))*| > 1, then the problem (1),
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(2), (3) in the class C*(D) is normally Hausdorf solvable and its index
% = +oo. In particular, the homogeneous problem in the class C*(D),
corresponding to the problem (1), (2), (3), has an infinite set of linearly
independent solutions.

Theorem 12. Let the conditions (66), (67) be fulfilled, the continuous
mapping A : [0, 1] — [0, 1] be strictly monotonically increasing and A(0) = 0,
A&o) = & for some number & € (0,1), where A(§) < £ for & < & < 1.
Moreover, let the condition

(&)
(&) (AW (€))"| # exp / a(X(€),7)dr, 0<E<&
0
be fulfilled. If
A(&o)
la(&,) (A (€)*] > exp / a(M&o), 7) dr,
0

then the problem (1), (2), (3) in the class C*(D) is normally Hausdorf
solvable and its index »x = +o0o. In particular, the homogeneous problem in
the class C*(D), corresponding to the problem (1), (2), (3), has an infinite
set of linearly independent solutions.

Remark 9. Despite the fact that the conditions (66), (67) are fulfilled,
we can cite the cases when the solution u € C(D) does not belong to
the class C*(D), k > 1. Indeed, let the conditions (66), (67) be fulfilled
and the continuous mapping A : [0,1] — [0,1] be strictly monotonically
increasing, where A(0) = 0, A(§) < £ for 0 < £ < 1 and |a(0)] > 1, but
IAD(0)| < 1. Thus for some k we will have |a(0)(A(V)(0))*| < 1. In this
case, according to Theorem 6, the homogeneous problem, corresponding
to the problem (1), (2), (3), has an infinite set of linearly independent
solutions of the class C(D). The fact that not every continuous solution is
of the class C*(D) follows from Condition 3 of Theorem 8, which is, by our
assumptions, fulfilled. Since by Theorem 8 and Fredholmity of the problem
(1), (2), (3) in the class C*(D), the set of solutions of the homogeneous
problem of the class C*(D), corresponding to the problem (1), (2), (3), is
finite dimensional and the kernel of the problem (1), (2), (3) of the class
C(D) is infinite dimensional, there exists a continuous solution u € C(D)
of the homogeneous problem, corresponding to the problem (1), (2), (3),
and this solution does not belong to the class C*(D). If, in addition, the
condition (71) is fulfilled, then by Theorem 10, the homogeneous problem
of the class C*(D), corresponding to the problem (1), (2), (3) has only
a trivial solution, and in this case every nontrivial solution of the infinite
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dimensional kernel of the problem (1), (2), (3) of the class C(D) does not
belong to the class C*(D).

Remark 10. The problem (1), (2), (3) can also be considered in the
case when u = (u1,...,u,), n > 1, is a vector function, a4 is the given
vector function, a;, i = 1,2,3, and « and 3 are the given (n x n)-matrices
satisfying the same smoothness conditions as in the scalar case. In this
case, representation (7) in which R(&1,711;€,7) is the Riemann function for
the hyperbolic system (4), is also valid ([30], p. 66). In addition, (8)
represents the system of integro-functional equations with respect to an
unknown vector function ¢ = (¢1,...,v,). Here

ao(§) = a(§)R(A(S), 0: A(&), A(E)), (76)

and taking into account the co-factor order, the matrix R(A(£),0; (), A(§))
with respect to the second argument 7, of the Riemann matrix R(&1,m1;&, 1)
is the solution of the following Cauchy problem:

0

a_mR(ga ;s €7 77) - R(€7 m; ga n)a(€’ 771) = 0) (77)

R(&m;:¢,m) = E.

Unlike the scalar case, the matrix R(A(£),0; A(£), A(§)), being the unique so-
lution of the Cauchy problem (77), ceases to be representable in the general
case in the form

()
RME), 0: A(€), A©)) = exp [ JREGE dv} . (78)

0

Representation (78) holds if, for example, the matrix a(£, ) does not depend
on the second argument 7.

Let 0, = 04(€), i =1,...,n, be eigen numbers with regard for the multi-
plicity of the (n x n)-matrix ag(§), and let r(§) = 1r£fl<xn|ai (€)| be spectral

radius of that matrix ao(§). Here we present some results on the solvability
of the problem (1), (2), (3) in case n > 1:

1. Let the continuous mapping A : [0,1] — [0, 1] satisfy the condition
A€) <EVE€]0,1], and sup r(§) < 1. Then the problem (1), (2), (3) for

0<e<1

any n-dimensional vector functions ay € C(D), ¢ € C(OB), B € C(OA)
has a unique solution u = (uy, ..., u,) € C(D) for which estimate (59) with
the corresponding norms for continuous vector functions, is valid.

2. Let the mapping A : [0,1] — [0, 1] be a continuous homeomorphism of
the segment [0, 1] into itself, and either ¢;(§) #0,i=1,...,n, sup r({)<1

0<e<1

or O<ir£1f<1|ai(§)| > 1. Then the problem (1), (2), (3) is Fredholmian in the
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class C(D). In case ogglfqlai (&)]>1, if it is additionally known that A(§)> ¢

V¢ € 10, 1], then for any n-dimensional continuous vector functions a4, ¢ and
3 the problem (1), (2), (3) has a unique solution u = (uy, ..., u,) € C(D)
for which estimate (59) is valid.

3. Let the continuous mapping A : [0, 1] — [0, 1] be strictly monotonically
increasing and A(0) = 0, A(§) < £ for 0 < ¢ < 1. If 7(0) < 1, then the
problem (1), (2), (3) for any n-dimensional continuous vector functions as,
¢ and 3 has the unique solution u = (uy, ..., u,) € C(D) for which estimate
(59) is valid. If, however, 7(0) > 1 and |o;| # 1, ¢ = 1,...,n, then the
problem (1), (2), (3) in the class C(D)-is normally Hausdorf solvable and
its index s = +o00. In particular, the homogeneous problem, corresponding
to the problem (1), (2), (3), has in the class C(D) an infinite set of linearly
independent solutions.

The proof of these results is, to certain extent, analogous to that for the
scalar case. The same remark is likewise true when the question is on the
solvability of the problem (1), (2), (3) in the class C*(D) for k > 1.

4. CONSIDERATION OF SOME SPECIAL CASES IN THE PROBLEM

(1), (2), 3)
Consider the case when in the problem (1), (2), (3)
A =¢ alf)=1, BE) =0 VEe0,1]. (79)
If the conditions (79) are fulfilled, equation (8) takes the form
£
WU - [ Kowlo)ds = 7O, 0<E<L (50)
0
Here
1
W) =1 - R(E0:6,6) =1 exp [— /a<«s,r>d7] 0<e<1 (81)
0

Note that equation (80) is, generally speaking, the Volterra type equation
of the third kind, since by (81), the coefficient p(€) is at least at the point
& = 0 equal to zero. Therefore the condition

A(E)
|a(€)] < exp / a(A€),7)dr VEe I :={€0,1]: A& =¢}
0

established in Theorem 4 and ensuring the correctness of the problem (1),
(2), (3) in the class C(D), is violated. Note also that the case for a = b = 0,
¢ = const # 0 has been considered in [22]. In this case u(§) =0VE € [0, 1],
and equation (80) is the Volterra type equation of the first kind.
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Below, we will consider first the case when the coefficient p(€) # 0 for
0 < & <1, which is, owing to (81), equivalent to the condition

¢
[atemanzo, o<e<t. (52)
0
Remark 11. Tt can be easily seen that if the condition
K _
&9) co@), 0i0<e<1, 0<o<1 (83)
1(§)
is fulfilled, then under the assumption that
f(©)
—= e C([0,1)), 84
) ([0, 1]) (84)

equation (80), and hence the problem (1), (2), (3) is uniquely solvable in
the class C(D).

Here we impose some restrictions on the coefficients a, b and ¢ of equation
(4) which ensure the fulfilment of the condition (83) and consider the cases
when the conditions (84) are fulfilled.

4.1. 1In equation (4), let coeflicients a,b,c = const. In this case, the Rie-
mann function for that equation has the form ([32], p. 18)

R(&,m;3&m) =
= Jo(2y/(c—ab)(& — &) (n —m)) exp (— [b(§ — &) +aln—m)]). (85)

Here

Jo(2V/(c—ab)(§ = &)(n—m)) =
=3 "‘“b) (e~ (¢ — 1) (n — m)*. (36)
and(

By (81), (85) 6), we have

O (_g)kt1ck
M(E)lR(E,O;E,ﬁ)le—aﬁgz((g)Tl)f7

k=0

(§1,ms & n)+

(87)

OR(&1,m1;6,m)
—351 =bR

[ 6 )
exp (— [b(& — &) +a(n —m)]) = bR(&, m; & m)+

oo

=)=+ (- e B e gt — ]
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x exp (= [b(§ — &) +a(n —m)]). (88)
For the kernel K (¢, 0) from (8), by virtue of (79) and (88), we find that

OR(0,0;&,§)
oo

bR (2,0:6,€) — €[ (c — ab) +Z P

xexp (= [b(¢ — o) + ag]) = —¢[(c — ab)+

K(£,0) = b(0,0)R(0,0;€, &) — =bR(0,0;¢,8)—

)

From (89) and (87) for a # 0, which is, due to the fact that a = const,
equivalent to the condition (82), we obtain

ad C— k
Y e o e (< e - o) +ag). (59)
k=2

K(&o)
1(8)
[(c—ab)—l—kZ:Q( )k+1 k(zk‘ab) (5 U)k lgk 1]eXp( [ (E—U)+a§])
= = = c
P SR
cC™(), n=0,1,2,.... (90)
Here we have taken into account that
) N (a)ftiet et

where £ 71(e7% — 1) # 0 for 0 < ¢ < 1. Thus

@ e C*([0, 1)), @ #0 VEe0,1], lim @ = —a. (91)
3 3 =0 &
Now let us reveal under which additional restrictions on the function
f € C([0,1]), and hence on the initial functions ¢ and g, the condition (84)
is fulfilled.
By (10), (85) and (87) we have

% - @{w(g) exp(—b€) — Jo(2v/(c — ab)€?)p(0) exp ( — (a + )€)+
¢
+/ R(0,7:6,6) - %}w(ﬂdw
0
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£ £
" O/ at 0/ R(t, 1€, E)g(t, ) dr }. (92)

If ¢ € C([0,1]) and g € C(Q), then by (91) and (92), for the condition
(84) to be fulfilled, it is necessary and sufficient that

p(§) — ¢(0)
§

which undoubtedly will be fulfilled if, in particular, ¢ € C*([0,¢]) for an
arbitrarily small positive €. Thus the following statement is valid: let the
conditions (79) be fulfilled, a, b, ¢ = const, a # 0, i.e., in equation (1) the
quantity a; + az # 0. Then for any ay € C(D) and function ¢, satisfying
condition (93), the problem (1), (2), (3) is uniquely solvable in the class
c(D).

Under the above given conditions the question on the solvability of the
problem (1), (2), (3) in the class C*(D), k > 1, is considered analogously.

€ ([0, 1)), (93)

4.2. As is mentioned above, the case a = b = 0 with ¢ = const # 0 has
been considered in [22]. Let now a = 0, but bc # 0, b, ¢ = const. Then by
virtue of (81), the function u(£) = 0 and equation (80) takes the form

£
/Kl(f,O’)w(O‘)dU:@, 0<¢<, (94)
0
where, according to (89),
Ki(6,0) = e S(-1F a6 = of e exp [ ble - )] (99
k=2

If equation (94) is solvable in the class C([0,1]), we have fi(¢) = % €

C1([0,1]), and differentiating equation (94) with respect to &, by virtue of
(95) and the fact that K7(&,&) = ¢, we obtain

3

cw)+ [P yoydo = i), 0<est (@0)
0

Since ¢ # 0, equation (96) is of Volterra type second kind equation, and
thus we have the unique continuous solution ¢ € C([0,1]). Therefore it
remains to reveal the conditions imposed on the function ¢ from which it
would follow that f1(§) = % € C([0,1]).
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Similarly to the representation (92), by (10), (85) and the condition a =
0, we will have

716 = 2 = (000 - (2128 (0) exol-v6)-

/6%cp(’r)d’rJro/gdto/gR(t,’r;f,f)g(t,T) dT}. (97)

0

As far as

£ £ 1 1

dt [ R(t,7:€,€)g( =¢* [ dt | R(&,7¢€,€)g(t€, 7€) d7,
[]* el

the condition f1(¢) € C1([0,1]) with regard for (97) will be fulfilled if we
require

— (0
90(5) g 90( ) c Cl([O, 1]) (98)
Thus we have shown that if the conditions (79) are fulfilled, a = 0, bc # 0,
b, ¢ = const, then for any a4 € C(D) and for the function ¢, satisfying the
condition (98), the problem (1), (2), (3) is uniquely solvable in the class
C(D).

43. Let now a = ¢ = 0, but b = const # 0. Then by (85) we have
R(&1,m3€,m) = exp[—b(€ — &1)]. In this case, in equation (80) we have
w(€) =0, K(& 0) =0. Therefore, by (10) and (79), the problem (1), (2),
(3) is solvable in the class C(D) if and only if

F(&) = (¢(§) — #(0)) exp(—b8)+
£ £
+/dt/g(t,r)exp[—b(g—t)]dT=0, 0<¢<. (99)

If the conditions (99) are fulfilled, the problem (1), (2), (3) has an infinite
set of linearly independent solutions of the class C(D) which by virtue of
(7) are given by the formula

u(z,y) = w@) + (p(n) — ¢(0)) exp(—b&)+

+/da/gar exp [ b€ — )] dr,

where ¢ is an arbitrary function of the class C([0,1]), ¥(0) = ¢(0) and
§=5(t+a),n=3(t—x).
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We have above taken into account that R(&1,71;&,n) = exp[—b(§ — &1)]
and, respectively, in the representation (7)

OR(0,0;&,8)

6(07 O)R(U7 07 €a g) - 9o = 07
a(0,7)R(0, 76, m) — ZHETED g

4.4. Consider the case of continuous coefficients a, b and ¢ of equation
(4), when one of the Laplace invariants is equal to zero. Let, for example,
h =a, +ab—c = 0. In this case as is known, the Riemann function for
equation (4) has the form ([32], p. 16)

i &1
R(€x,m:€.m) = exp [ Jatena+ [ue, n1)dT]- (100)
n £

By virtue of (100), we have

OR(&1,m;€,n)
061
OR(&1,m1;€,m)
Im

=b(&,m)R(E,m;€,m),
(101)

= a(§,771)R(§1a7715§777)~

Under the conditions (79), for the kernel K (¢, o) and for the function
f(&) from equation (80) and by virtue of (101), we find that

K(f, 0) - b(a’ O)R(Uv 0;575) - W =
=b(0,0)R(0,0;£,€) — b(0,0)R(0,0;£,€), 0< &0 <1, (102)

f(&)= (&) exp [—jb(T,€) dT} — ¢(0) exp [—ib(r,o) dr—ia(g,t) dt}-ﬁ-

+/E{a(0,7—) exp {/Eb(t,T) dtja(f,t) dt]
0 0
£

T

¢ £

<a(§,7) O/bn(t,T) dt> exp |:O/b(t,7') dtf/a(f,t) dt] }cp(’l‘) dr+

T

3

da/g(a,r)exp [—jb(t,r) dt—ja(g,t) dt} dr, 0<€<1. (103)

0

+

S
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By virtue of (91) and (102), equation (80) takes the form

9
(1-ew[- [acoa]Ju =10, 0se<i aon

It follows from (104) that for the problem (1), (2), (3) in the class C(D)
to be solvable, it is necessary and sufficient that the condition

3

—1
f(g)(l ~exp[ - [alen dtD e C(0,1) (105)
0
be fulfilled.

Introduce into consideration the set S := {¢ € [0,1] : fOE a(&,t)dt = 0}.
Obviously, S # & because {0} € S. When a‘ﬁ # 0, we have S = {0}, and
in this case, proceeding from the representation (103) for the function f
and relying on the de L’Hospital rule, it is not difficult to show that if one
additionally requires of the function ¢ € C([0,1]) that ¢ € C1([0,¢]) for
arbitrarily small positive e, then the condition (105) will be fulfilled, and
the problem (1), (2), (3) uniquely solvable in the class C(D).

Proceeding from equation (104), it is easy to show that if the set S has
interior points, i.e., there exists the interval (dy,dz), 0 < dy < da < 1 such
that (di,ds2) C S, then the homogeneous problem, corresponding to the
problem (1), (2), (3) has an infinite set of linearly independent solutions.

4.5. Let now the second Laplace invariant be equal to zero, i.e., k = b, +
ab — ¢ = 0. In this case, the Riemann function for equation (4) is written
in the form ([32], p. 15)

R(&,m; €&, m) = exp [7&(51, t)dt + 7b(t, 7) dt] . (106)
n ¢

From (106) we have

aR(gla ; fa 7’)
961
IR(&1,m; &,
M = a(&,m)R(&,m; & n).
m
Under the conditions (79), for the kernel K (£, o) and for the function

(&) from equation (80) by virtue of (107), we have
OR .
K(&,0) = b(0,0)R(0,0;¢,¢) — % _

= b(07 O)R(U7 0;€a§) - b(aa f)R(Ua O;g,«f) =
= (b(0,0) = (0, €)) R(0,0;€, &) =

= b(fl, n)R(gla Ui fa 7’)7
(107)
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3

= (b(0,0) — b(0,£)) exp [ /a /b (t,€) dt} (108)

f(£)=w(€)exp[—jb(t «E)dt] —w(O)exp{ /aOt ) dt — /btg dt}

0

+j{a0 - exp[ ja(o,t)dt—o/b(t,g)dt}—

T

4 4
—a(0,7)exp { - /a(O, t)dt — O/b(t, £) dt] }(p(’l‘) dr+

T

3

£ £ ¢
+O/ dao/g(a,T)exp {T/a(o,t)dtg/b(t,g)dt] dr —

3

(-0 - [atv.a] o - [0+

0

+j dgjg(g,T) exp {—/ga(a, t) dt—ib(t,f) dt] dr. (109)

o2

Assuming that the condition (82) is fulfilled, to prove that the condition

(83) is valid, it is sufficient to show that there exists the limit of the ratio

Kﬂ(é;ﬂ as £ — 0+ uniformly with respect to the parameter o € [0, 1]. Since

by our assumption the coefficients a, b € C*(Q) we have

1

S
b(0,0) — b(0,¢) = f/bn(a, n)dn = —g/bn(o, &t) dt. (110)

0

Next, assuming that p(€)=po(0)—po(€), where

o(€) = exp [— j a(,7) dr],

analogously to (110) we have

o}

/gdu;(ga /T / o,7)dr — a(o, g)]uo(g)da
0 0
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¢ / { / (€t dr] oo (111)
0

Equation (111) results in

- plE)
lim —= = —a(0,0). 112
lim 2 = —a(0.0) (12)
Under the assumption that
a(0,0) #0 (113)

from (108), (110)—(113) it immediately follows that

by (0, 0) exp fth dt
lim £6:9) _ | ], (114)
£€—0 ,LL({) (an)
where the limit (114) exists uniformly with respect to the parameter o €
[0, 1].
Reasoning analogously, from (109), (112) and (113) we obtain

i € _ o SO € @(0) +9(0)a(0,0)

e~op(§) -0 & e=op(f) a(0,0) ’
from which in its turn it follows that % e C([0,1]).
Thus if the conditions (79), (82), (93) and (113) are fulfilled for k =
by + ab — ¢ = 0, the conditions (83) and (84) are likewise fulfilled, and for
ay € C(D) the problem (1), (2), (3) is uniquely solvable in the class C(D).
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