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1 Introduction
Many applied problems of mathematical physics require the study of spectral problems
with a polynomial appearance of a parameter in the boundary conditions [1-3], while, in
corresponding inverse problems, the unknown coefficients appearing in the equation and
boundary conditions are found using known spectra [4—6]. However, some non-classical
problems of mathematical physics [7] reduce to the problems with an operator in the
boundary conditions. Note that the well-posed and unique solvability and Fredholmness
of the boundary value problems for second and third order operator-differential equations
with operator boundary conditions have been widely studied both on a finite interval and
on the half-axis (see, e.g., [8-17] and the references therein, though far from being com-
plete). The works dedicated to such kind of problems for fourth order operator-differential
equations are relatively few. We can only mention [18, 19]. Here it should be noted that
the solvability of the boundary value problems for operator-differential equations of fourth
and higher orders in case where the coefficients in the boundary conditions are only com-
plex numbers has been extensively studied in [20—34]. See the references therein.

In this work, we treat the well-posed and unique solvability of a non-homogeneous
boundary value problem for a fourth order elliptic operator-differential equation with un-
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bounded operator boundary conditions. The solvability of this problem allows using the
obtained abstract results in the study of both new classes of boundary value problems for
fourth order elliptic partial differential equations and the corresponding spectral prob-
lems.

2 Problem statement
Let H be a separable Hilbert space with scalar product (x,), x,y € H, and A be a positive
definite self-adjoint operator in H (A = A* > cE, ¢ > 0, E is the identity operator). By H,
(y = 0) we will mean the scale of Hilbert spaces generated by the operator A, i.e., H, =
D(A?), (x,5), = (AYx,A"y), x,y € D(AY), with Hy = H, (x,%)o = (x,9), x,y € H.

Denote by Ly(R,; H) the Hilbert space of all vector-valued functions defined on R, =
(0, +00) with the values in H and the finite norm

+00 ) 1/2
Wl Lo @yiry = (/O ||f(t)||Hdt) .

Following [35], Chapter 1, we introduce the Hilbert space
W3 (R H) = {u(t) : u(2) € Lry(R; H), A'ult) € Lo(R,; H) |

equipped with the norm

/
||M||W§(R+;H) = (””(4) ”iz(]m;m + HA4M||22(R+;H))1 g

Hereinafter the derivatives u!) = ﬁ are understood in the sense of the theory of dis-
tributions in a Hilbert space [35]. Similarly we define the spaces L,(R; H) and W3 (R; H),
where R = (-00, +00).

By L(X, Y) we mean the set of linear bounded operators acting from the Hilbert space X
to another Hilbert space Y. Fix some operator K € L(Hs/z,Hs/2). Let us define the following

subspace of the space W (R,; H):
Wi Ry H) = {u(t) : u(t) € Wy (R,; H),u(0) = 0,u”(0) = Ku/(0)}.

The trace theorem of [35], Chapter 1, implies the correctness of the last definition.
Next, denote by o (-) the spectrum of the operator (-).
Consider the following boundary value problem in the space H:

4
u®(t) + Atu(t) + Y AuI () =f(@), teR,, (21)
j=1

u(0) = ¢, u”(0) = Ku/'(0) = 4, (2.2)

where A = A* > cE, ¢>0, A}, j = 1,2,3,4, are linear and, in general, unbounded operators,
K € L(Hs/2, Hzp2), f(£) € Ly(Ry; H), ¢ € Hypo, ¥ € Hap, u(t) € Wi (Ry; H).

Definition 2.1 If for every f(¢) € Lo(R,;H) and every ¢ € Hyp, ¥ € Hsjp there exists
a function u(t) € W, (R,; H) that satisfies equation (2.1) almost everywhere in R,, the
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boundary conditions (2.2) in the sense of convergence

tli)r(l;a Hu(t) -9 ||H7/2 = O’

. ” / _
tl_l)r(r)g [ () - Kl (£) = ||HS/2 =0
and the estimate

el g,y < const (If oot + 1912 + 1V 1115),

then the boundary value problem (2.1), (2.2) is said to be regularly solvable, and u(t) is
called a regular solution of the boundary value problem (2.1), (2.2).

The main purpose of this work is to find the conditions for regular solvability of the
boundary value problem (2.1), (2.2) under some restrictions on its operator coefficients.
To achieve this purpose, we use the estimates for the norms of intermediate derivative
operators by the norm of an operator generated by the principal part of the considered
equation and the given boundary conditions. This is precisely what distinguishes this pa-
per. Note that the method offered in [23, 36] and later developed in [31] to calculate the
exact values of the norms of intermediate derivative operators is not directly applicable in
our case. That is why we have to apply another procedure to estimate such norms, based
on the classical inequalities of analysis. Being not too complicated and quite original, this
procedure allows only upper estimates for the considered norms. But this is good enough
for the purposes of this paper.

3 Main results
We first assume that A; = 0, j = 1,2,3,4, and ¢ = ¥ = 0 in the boundary value problem
(2.1), (2.2). Then we get a simpler boundary value problem

u® (@) + Atut) = f(1), teR,, (3.1)

u(0) =0, u”(0) = Ku/(0). (3.2)
Denote by P, the operator that acts from Wz‘f (R H) to Ly (R,; H) as follows:
Poult) = u™(t) + A*u(t), u(t) e Wy (R,;H).

The following lemma is true.

Lemma 3.1 Let B = A*?KA"? and —/2 ¢ o(B). Then the equation Pou(t) = 0 has a
unique zero solution in W;‘,K(R+;H).

Proof Note that the general solution of the equation Pyu(t) = 0 belonging to the space
W, (R,; H) has the following form:

uo(t) = eMMgy + e gy,
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w1tA  jwotA

where the exponentials e”1*, e are the (Cp) semigroups generated by w A, wyA, re-

spectively,

1 1, 1 1
-——+ —i wy =———=— —i,
NNV RN

and &, & € Hy,. From (3.2) we have

w1 =

§o+6=0,
242 242 (3:3)
(x)lA So + (,()2A 51 = I<A(a)1$() + (,()2&‘1).
System (3.3) yields
&1 = —&o, (3.4)
1
E+—B|A"%g =0. 35
< 7 ) &o (3.5)
Then, by the condition —+/2 ¢ o (B) of the lemma, it follows from equation (3.5) that & = 0.
Hence from (3.4) we have & = 0. Consequently, % () = 0. The lemma is proved. (]

The following theorem is true.

Theorem 3.2 Let B = A>?KA~? and —/2 ¢ o (B). Then, for every f(t) € Ly(R,; H), the
boundary value problem (3.1), (3.2) has a unique regular solution.

Proof By virtue of Lemma 3.1, the problem

uP(t)+ A'ut) =0, teR,,

u(0) =0, 1" (0) = Ku'(0)

has only zero solution in Wf’ R H).

Let us show that the equation Pyu(t) = f(£) has a solution u(t) € Wz‘f «Ry; H) for every
f(t) € Ly(R,; H). For this aim, we first continue the vector function f(¢) by zero for £ < 0
and denote the obtained function by F(t). Let F(£) be the Fourier transform of the vector
function F(¢), i.e.,

E() = F(t)e & dt,

1 +00
A/ 27 \/—oo

where the integral on the right-hand side is understood in the sense of mean convergence
in H.
Applying direct and inverse Fourier transforms, we easily see that the vector function

u(t) = 1 /+OO (8*E +A4)_1 (/wof(s)e_’és ds) e de, teR,
- 0

27 J_ o

satisfies the equation

v®(8) + A*u(e) = F@¢)
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almost everywhere in R. Let us show that v() € W3 (R; H). Let 0(¢) be the Fourier trans-
form of the vector function v(t). By the Plancherel theorem, we have
” v(?) ”?X/;(R;H) = ” v () ”ig(R;H) + ||A4U(t) ”zg(]R;H)
= [0z * 14* 0@,
= ' € E+ A E® ] e
+ ”A4(54E +A4)71ﬁ($) ”iz(R;H)
<sup[e* (5 E+A") " 3y |E@N7,
£eR
suplA* €5+ 4) [ EO
= (suple*(e*E + 4%) [}, + suplA*(€°E + A% [}, )
§€R £eR
< | E@}, gy (3.6)
According to the spectral theory of self-adjoint operators, for & € R, we have
le* € E+ ") = sup [&*(5* +0) | <1,

oea(A)

|A*(E*E+AY | < sup |ot(€*+0?) | <1

oea(A)

|

Then it follows from (3.6) that v(t) € W (R; H).

Now denote by u; (¢) the restriction of the function v(£) to R,. Then u () belongs to the
space W, (R,; H), satisfies equation (3.1) almost everywhere in R, and, according to the
trace theorem of [35], Chapter 1, uij)(O) € Hypp,j=0,1,2,3.

Next, we seek the solution of the boundary value problem (3.1), (3.2) in the following
form:
wytA

u(t) = ui () + €14 ng + ey,

where

1 1 1 1

_ﬁ-'—ﬁi’ a)2=—ﬁ—ﬁi;

w1 =

and 1, n1 € H7/; are subject to be determined from (3.2). Then we get the following sys-
tem:

{ u1(0) + 1o +m =0, 3.7)

u](0) + wlA%no + w3iA%n1 = K(4}(0) + w1Ang + waAny).

Considering the relation

m = —1o — u1(0)
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in the second equation of (3.7), and taking into account the condition —v/2 ¢ o (B), we
uniquely determine

1 -1
no=A""? (E + EB> A% ¢ € Hyps,

where

1
c= 2_iA-2 [@2KAu1(0) — Kuy (0) + 7 (0) — iA%u1(0)] € Hpo.

Thus, u(t) belongs to the space W (R,; H), satisfies equation (3.1) almost everywhere in
R, and conditions (3.2).
On the other hand, the operator Py : WﬁK(RgH) — Ly(R,; H) is bounded:
2
1Pl oy = 16 + A%l gy < 20l (3.8)

W3 (R4:H)'

Therefore, by the Banach inverse operator theorem, there exists the inverse operator
Pt Ly(R,; H) — Wy (R,; H), and this operator is bounded. It follows

Nl e,y < const I Ly, sm-
The theorem is proved. O
In the sequel, we will need the following auxiliary statement.
Lemma 3.3 Let B = A>?KA™"? and Re B > 0. Then the inequality
1Posl ey = 18 g ey + 20A%0 [y (3.9)
is true for every u(t) € Wy (R,; H).

Proof Integrating by parts, for u(t) € Wy (R.; H), we obtain

Re(u(4),A4u)L2(R+;H) =Re(BA**4/(0), A1/ (0)) + ||A2u”||i2(R+;H). (3.10)
Due to (3.10), we have
2 2
”Pol"”%z(lRﬁH) = ””(4) ||L2(]R+;H) + ||A4u||L2(R+;H) + 2Re(u(4)’A4u)L2(]R+;H)
- ||u||%v§ @ T 2Re(BAYU(0),A°24/(0)) + 2] A% ||i2 w31

As ReB > 0, equality (3.11) implies the validity of inequality (3.9). The lemma is proved.
O

Note that Theorem 3.2 combined with Lemma 3.1 implies that the operator Py, under
the condition —v/2 ¢ o (B) with B = A¥2KA~>2, maps the space Wy (R,;H) isomorphi-
cally onto Ly(R,; H). Consequently, the norm || Pou||1,(r,;n) is equivalent in Wz‘f (R H)
to the initial norm ||| WAR,H)* And, as the intermediate derivative operators

dAT ‘
1dt4—j : W;,K(RHH) — L,(R;H), j=1,2,3,4,
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are continuous (see [35]), the norms of these operators can be estimated through the norm
IPottll L, ;). The need for these estimates arises when one tries to establish solvability
conditions for the boundary value problem (2.1), (2.2) using only the properties of its op-
erator coefficients.

Theorem 3.4 Let B = A32KA™5"2 and Re B > 0. Then the estimates
|&u ] gy < 6Py @ i, G =0,1,2,3,4, (3.12)

are true for every u(t) € Wz‘f <R H) with

1 1
00:C1:C4:1, C ==, C3 = —.

2 72

Proof We first multiply both sides of equation (3.1) scalarly by A%*u(t) in the space
Ly(R,; H) and then integrate by parts. Then, taking into account (3.10) and the condition
Re B > 0, we have

Re(Po u,A4u) Ly o)

_ @) | a4, A4
=Re(u™ + A%u, A u)Lz(R+;H)

= ||A4u”i2(R+;H) +Re(BA®?u/(0), A1/ (0)) + ”Azu”||i2(R+;H)

z HA4MHEZ(R+;H) + A% |’i2(R+;H)’ (3.13)

Applying the Cauchy-Schwarz inequality and then the Young inequality to the left-hand
side of (3.13), we get
A4- 2 A2 7"
I u“LZ(R+;H) + [ A%u

2
||L2(R+;H)

< NPoull Ly, ;1) ||A4u||L2(]R+;H)

8 ) 1y .4 2
= S IPoul L, @ + 55 |lA*ul, @,y >0 (3.14)
Assume § = % in (3.14). Then we obtain
2 )2 1 2
”A u ||L2(R+;H) = E”POMHZQ(R%H)
or
2.1 1
4% )y, 1y < 5 1Pl R (3.15)
On the other hand, from (3.14) we have
4112 4
”A u“LZ(R+;H) < 1Pottl| Ly ,30) ”A u||L2(]R+;H)‘
Therefore,

|a*ul, @, < 1PostllLyRor0- (3.16)
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Note that the validity of (3.16) can be also obtained from inequality (3.9). Besides, inequal-
ity (3.9) implies the validity of the following one:

| ||L2(R+;H) < 1Poutll Ly, ;1) (3.17)
Now let us estimate the norm [|A%%'||, (&, ;m). Integrating by parts, taking into account

u(t) € Wf’ «(R,; H), and then applying the Cauchy-Schwarz inequality and inequalities
(3.15), (3.16), we obtain

37112 _ > 3.7 431
|A%u ||L2(R+;H) = (A%, A%d) dt
0

_ 3 3.7\ |+00 _ e 4 2.1
(Au, A%W) (A*u, A*u") dt
- ) 0 0 i

+00
o A T R P S A

IA

2
S IPorlzy @, smy
Consequently,

1

|A%W HLz(K;H) < 7 1Pouell L, (. )

"

Finally, we proceed to estimate the norm ||Au"||.,(r,;m). It was shown in [25] that the

inequality

A < 210 i 318

is true for u(t) € W, (R,; H). Considering inequalities (3.15) and (3.17) in (3.18), we have
48 ) = P01

or
||AMW||L2(R+;H) < Pottll Ly, sH)-

The theorem is proved. d

Now we consider another case of problem (2.1), (2.2) with 4; #0, j = 1,2,3, 4, while ¢
and v are equal to zero as before:

4

u®(e) + Atult) + Y Au* () =f(t), teR,, (3.19)
j=1

u(0) = 0, u"(0) = Ku(0). (3.20)

Denote by P the operator that acts from Wé‘j (R H) to Ly(R,; H) as follows:

4
Pu(t) = u (@) + A'u(t) + Y " Aul* (), u(t) € Wy (R, H).
j=1
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The following lemma is true.

Lemma 3.5 Let A;/A7 € L(H,H), j = 1,2,3,4. Then the operator P is a bounded operator
Sfrom W3 (R,;H) to Ly(R,; H).

Proof Taking into account the conditions of the lemma and inequality (3.8), for every
u(t) € Wy (R,; H), we have

1Pel Ly wyshy < IPotllyrysm) +

4
Z A],u(4—i)
j=1

Ly(R4;H)

4
< «/§||u||W§(R+;H) + ZHAJ'“M_j) HLz(R+;H)
=

4
< V2l + Q1447 | |46 (3:21)
j=1

Then, by the theorem on intermediate derivatives [35], Chapter 1, from (3.21) we obtain

1Pl (e < comst |1y e,
The lemma is proved. d

The following theorem on solvability of the boundary value problem (3.19), (3.20) is

true, stated only in terms of the properties of its operator coefficients.

Theorem 3.6 Let B=A%?KA™?,ReB>0,A;A7 € L(H,H),j =1,2,3,4, and the inequal-
ity

4
a=3 qlaa7], <1
j=1
be fulfilled, where the numbers cj, j = 1,2,3, 4, are defined in Theorem 3.4, i.e.,

1 1
Cl=C4,=1, C=—, C3 = —.

2 V2

Then the boundary value problem (3.19), (3.20) has a unique regular solution for every
f(t) € LZ(R+;H)'

Proof First we rewrite the boundary value problem (3.19), (3.20) in the form of operator

equation
Poult) + (P — Po)u(t) = f(£), (3.22)

where f(t) € Ly(R; H), u(t) € W3 (R,; H).
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Note that the conditions B = A3¥2KA~>2, Re B > 0 provide the existence of the bounded
inverse operator Pj' from Ly(R,; H) to W3 (R,; H). Replacing u(t) = P;'v(t), where v(¢) €
Ly(R,; H), we arrive at the following equation in the space Ly(R,; H):

v(t) + (P = Po)Pytv(t) = £(¢).
In this case, taking into account estimates (3.12), for every v(¢) € L,(R,; H), we obtain

[P~ P05V 1y iy = NP = PoYt ]y

4
= Z HAIA_j HH—)H ’|Aj“(4_i) ”LZ(R+;H)
-1

4

<> glAA7 ], 1PottlLy
j=1

= allVly®,;m)-

As a <1, the operator E + (P — Po)P;" has an inverse in the space L,(R,; H). Consequently,
equation (3.22) is uniquely solvable in the space W;j «(R,;H), and

-1

u(t) = PyH(E + (P - Po)Py') f(0).
It follows
el v .
" _1y-1
= HPOI “LQ(R+;H)—> WiH(R;H) ” (E +(P- PO)POI) ||L2(R+;H)—>L2(]R+;H) W Lo @i

=< const |[f |z, . :#)-
The theorem is proved. O

Remark 3.7 In Theorem 3.6, the condition Re B > 0 with B = A32KA~>"2 allows to omit
the condition —+/2 ¢ o (B).

Finally, from Theorem 3.6 we can obtain the conditions for the regular solvability of the
boundary value problem (2.1), (2.2).

Theorem 3.8 Let all the conditions of Theorem 3.6 be fulfilled. Then the boundary value
problem (2.1), (2.2) is regularly solvable.

Proof Obviously, in case ¢ = ¥ = 0 the regular solvability of the boundary value problem
(2.1), (2.2) follows from Theorem 3.6.
Incase A;=0,;=1,2,3,4, and f(£) = 0, we have the problem
u(t) + A'u(t) =0, teR, (3.23)

u(0) = ¢, u”(0) = Ku/(0) = 4, (3.24)
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where ¢ € Hyy, ¥ € Hszjp. The solution of problem (3.23), (3.24) will be sought in the
following form:

uo(t) = e gy + e ¢y, (3.25)

where

1 1 . 1 1
-——t+ — Wy =——7=-—F=I,
V2 2 T2 V2

and ¢, ¢ are the unknown vectors to be determined from conditions (3.24):

w1 =

Sot&1=09,

3.26
Wl AL + 03A G — KA(o18o + wal1) = . (3:26)

Considering the relation
a=¢-%

in the second equation of system (3.26) and taking into account the condition —v/2 ¢ o (B),
we uniquely determine

. 1 -1

Then

i 1 \*!
G=¢- EA’”Z (E + EB) AP (Y — w3A% + w0 KAY).

It is clear that ¢y, &1 € Hyjp. Consequently, from the representation (3.25) we have [35],
Chapter 1

||u0||W§(R+;H) S COHSt(”é‘O”Hﬂz + ||§1||H7/2)

< const (119, + 1 111 ). (3.27)

Now we can directly proceed to the study of boundary value problem (2.1), (2.2). We will
seek the solution of the boundary value problem (2.1), (2.2) in the form u(t) = v(¢) + uo (),
where u(¢) is a regular solution of problem (3.23), (3.24). Then the function v(¢) is the
solution of the boundary value problem

V@) + Atv(e) + Y A1) =g(t), teR,, (3.28)
j=1
¥(0) =0, V'(0) = KV (0), (3.29)
where

4
g =->"Auy ) +£().

j=1
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Estimating the norm of the function g(¢) in L,(R,; H), we obtain

+ I zy®asm)
Ly(Ry;H)

gz, smy <

4
(4-))
DAt
j=1

4

= ZHAJ'A_j” ||Aj"‘f)4_1) “LZ(R+;H) + 1V o @sm)
1

< const (@l + 1V k), + 1 @m0

Consequently, by Theorem 3.6 and estimate (3.27), we have

||u||wg(R+;H) = ||V||W§(R+;H) + ||u0||W§(R+;H)
< const [|gll o) + ol ww, )

=< const (||(p||H7/2 + ||W||H3/2 + |lf||L2(R+;H))'
The theorem is proved. O

Note that the case where the operator Re B is not non-negative requires special consid-
eration.

Appendix
Now we apply the abstract results of Theorem 3.6 to a problem for partial differential
equations.

On the half-strip R, x (0, 7), consider the following boundary value problem for fourth
order elliptic equations:

Fult,x)  ultx) *u(t, x)
ot aat ;p/ O ST G (A1)
82u(0, 3%u(0,
u(0,x) = 0, 0,%) =a u0,%) (A.2)
o2 ot 0x
8%k u(t,0)  9%u(t, )
= =0, k=0 (A3)

where a is a complex number, p;(x), j = 1,2,3,4, are bounded functions on the interval
(0,7), f(t,x) € L(R,;Ly(0,7)). Note that this problem can be reduced to the boundary
value problem (3.19), (3.20). Here H = L,(0, ), A; =pj(x)aa—;,j =1,2,3,4. The operator A*
is defined in L,(0, r) by the equality A*u = % with the conditions #(0) = u(x) = u”(0) =
u” () = 0, and the operator K is defined in L,(0, ) by the equality Ku = a%.

Taking into account Theorem 3.6, we obtain that under the conditions Rea > 0 and
Z;il CjSUPg< |Pj(¥)| <1, the boundary value problem (A.1)-(A.3) has a unique solution
in the space W (R,;L»(0,7)).
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