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THE OSCILLATION PROPERTIES OF THE
BOUNDARY VALUE PROBLEM WITH SPECTRAL
PARAMETER IN THE BOUNDARY CONDITION

Abstract

The spectral problem is investigated for the fourth order ordinary differential
operator with spectral parameter in the boundary conditions. The oscillation
properties of the eigenfunctions of this problem are established.

Research of boundary value problems with spectral parameter in the equation
and in the boundary conditions form the important part of the spectral theory of
linear differential operators. Many concrete problems of mathematical physics (see
for example, [1, pp.149-152] and [2-5]) are led to such type problems.

The main purpose of this paper is to study the ocillation properties of the eigen-
functions of the boundary value problem

(p(2)y")" = (¢ (@) ') = Ap(2)y, 0 <z <1, (1)
y' (0)cosa — (py”) (0)sina = 0, (2.a)

y (0) cos 3 + Ty (0) sin 3 = 0, (2.)

y' (1) cosy + (py") (1) siny =0, (2.c)

(@A +0)y (1) — (cA+d) Ty (1) =0, (2.d)

where
!
Ty = (py") —ay',

and A is a spectral parameter, the functions p (z), ¢ (x), p (z) are strictly positive and
continuous on [0,!], p(z) has an absolutely continuous derivative, ¢ (z) is absolutely

i
continuous on [0,!], o, 3,7, a, b, ¢, d are real constants, moreover 0 < a, 3,7 < 5 and

o =bc—ad> 0. (3)

As in [6-8] to study the oscillation properties of eigenfunctions and its derivatives
the Prifer type transformation is used:

y(x) =r(z)siny (x)cosb (x), (4.a)
y' () =r (z)cos® (x)sinp (z), (4.)

(py") () =7 (x)cost (z)cosyp(x), (4.c)
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Ty (x) =r(z)siny (z)sinf (x). (4.d)

We first write equation (1) as the equivalent first order system

U = MU, (5)
where
Y 0O 1 0 O
Yy’ 1 0 0 1/p O
- py// 9 - 0 q 0 1
Ty Ap 0 0 O

Assuming w () = ctgy (x) and using transformation (4) in (5) we’ll obtain the
system of a first order differential equations for the functions r, w, 8, ¢ of the following
form:

/

1
r’ = |sin2¢sin (0 + ) + <q + > cos? ¢ sin 2+
p

+Apsin? 1 sin 26 g, (6.a)

, 9 . 1 1 )

w = —w”cosfsinyp + 3 q+ — ) wsin2p+
p
A

+sinf cos p — é)w sin 26, (6.)
0 = —wsin @sinf 4+ \pcos? 6, (6.c)

I .2 Lo
¢ = —cos” p — ¢sin” ¢ — — sin O sin . (6.d)

P w

The following statements hold.

Lemma 1 (see lemma 3 from [8]). For each fized A € C there exists a unique
(to within constant multiplier) nontrivial solution y (x, ) of problem (1), (2.a), (2.b),
(2.c).

Remark 1 (see remark 1 from [8]). Without loss of generality, for every
fixed = € [0,] the function y (x, \) can be taken as entire function of .

It holds the following

Lemma 2. The eigenvalues of boundary value problem (1)-(2) are real.

Proof. Let y(z,\) be a nontrivial solution of problem (1), (2.a), (2.b), (2.c).
Then eigenvalues of problem (1)-(2) are the roots of the equation

(aA+b)y (L,A) — (eA+d) Ty (I,\) = 0. (7)

If \ is a non-real eigenvalue of problem (1)-(2), then A will also be eigenvalue of
this problem. Really, as the coefficients p (z),q (z),p (z),a, 3,7, a,b,c,d, are real,
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then y (m,X) =y (z,A). Consequently, if the relation (7) holds for A, then it will be
as well as true also for \.
By virtue of (1) we have

(Ty (@, 1)) y (2, N) = (Ty (x,2) y (2, 1) = (n = A) p () (z, 1) y (, ).

Integrating this identity in the range from 0 to /, using formula of integration by
parts and taking into account (2.a), (2.b), (2.c), we get

l
y (N Ty () =y (p) Ty (LA = (1 —A) /p (@)y (z, )y (z,N)dz.  (8)
0

Assuming g = X in (8), we’ll obtain

l
y (LA Ty (1,A) =y (LNTy (L A) = (A= A) /P (@) [y (2, N)|* d. (9)
0

We'll rewrite condition (2.d) in the form

aX+b
cA+d

Taking into account last relation from (9) we get

Ty (l,\) = y(l,A).

p (@) |y (x, \)]* d.

(%= A) (ad — be) |y (1, N)| ]
e+ dJ? A

As X\ # ), then hence it follows the equality

1

—aly L,V /
(z,\)|” dz.
ox+ dP Op )y (2, M)

!
The last equality contradicts to the conditions o > 0, [p(z) |y (z,\)|* dz > 0.
0

Hence, A\ must be real. Lemma 2 is proved.

Lemma 3. The eigenvalues of boundary value problem (1)-(2) form no more
than countable set, which has no finite limit point. All eigenvalues of boundary value
problem (1)-(2) are simple.

Proof. The eigenvalues are the zeros of the entire function standing at the left-
hand side of equation (7). We show (lemma 2) that this function doesn’t vanish for
non-real A\. Hence, it is not equal to zero identically. Therefore, its zeros form no
more than countable set, which has no finite limit point.

Let’s prove, that equation (7) has only simple roots. Really, if A = \* is a multiple
root of equation (7), then it holds the equalities
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(@ +b)y ([,\*) — (AN +d) Ty (I, \*) =0, (10)
ay (I, \*) + (a\* + b) ;\y (L,N) =Ty (I, \") —
— (A" +d) aa/\Ty (1, ") =0. (11)

Dividing the both parts of (8) by (1 — A) and passing to the limit as p — A we’ll
obtain

l

YN STy N =Ty () Sy lN = [p@s @ e (12
0
Supposing in equality (12) A = A* we’ll have
l
YUY Ty (X) =Ty X) Sy UA) = [p@) A de (1)
0

As 0 # 0, then (a,\* +b)* + (A +d)? # 0. Let eA* +d # 0. From (10) and
(11) it follows respectively

o AN+ D .
Ty(l,A)—my(lj)\),
0 aX"+b 0 o
—Ty(l,\) = ———— N ———y (I, A\Y).

Using the last two equalities in (13), we get

l
g 2 . _ 2 N
(e + a2 (1, A%) [ﬂ( )y? (1, \%) dz,

that is not impossible by virtue of condition (3).

The case a\* + b # 0 is considered similarly. Lemma 3 is proved.

The following statements are true.

Lemma 4 (see theorem 3.1 from [7]). Let y (x,\) be a nontrivial solution of
problem (1), (2.a), (2.b), (2.c) for X\ > 0. Then the Jacobian J [y] = 73 cos ) sin)
of transformation (4) does not vanish in (0,1).

Lemma 5 (see lemma 5 from [8]). Let y(xz,\) be a nontrivial solution
of problem (1), (2.a), (2.b), (2.c) and one of the following conditions be fulfilled:

(1) A<0; (19), A\ =0, 5 € [O,g). Then the Jacobian J[y] = r3costsiny of
transformation (4) does not vanish in (0,1).

Let y (x,\) be a nontrivial solution of problem (1), (2.a), (2.b), (2.c), and either
A€ R\{0},orA=0,0¢€ [O, g) Suppose that 6 (x, \) and ¢ (x, \) are corresponding
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functions from (4). Without loss of generality, we’ll define the initial values of these
functions in the following way

mang—g 0 (0,)) = a, (14)
where aw = 0, when ¢ (0) = T

The proof of this fact is led completely by the scheme of the proof of theorem 3.1
from [6]. (see also [7, theorem 3.3]).

Lemma 6 (see theorem 4.2. from [7]). Let y(x,\) be a nontrivial solution
of problem (1), (2.a), (2.b), (2.c¢) for X > 0. Then 0 (l,\) is a strictly increasing
continuous function of .

Let’s introduce the following boundary condition

y@cwé—]@@ﬁm5:0,5€[&g}. 2.d)

Theorem 1 (see theorems 5.4 and 5.5 from [7]). The eigenvalues of bound-
ary value problem (1), (2.a), (2.b), (2.c), (2.d’) (except the case B =6 = g) form

an infinitely increasing sequence {)\fl}cfo such that

§ _ )0 §
0< AT <A <o <A <,

e(l,Ag) :(Zn—l)g—é, neN. (15)

Besides, the eigenfunction Ug (), corresponding to the eigenvalue )\f” has exactly
n—1 simple zeros in the interval (0,1), and the function Tv? () has exactly n zeros
on the segment [0,1].

Remark 2 (see [8]). In the case f =6 = T the first eigenvalue of boundary

value problem (1), (2.a), (2.b), (2.c), (2.d’) is equal to zero and the corresponding
eigenfunction is a constant. In this case the statement of theorem 1 is valid for n > 2.
It is obvious, that the eigenvalues g, = A2 and v,, = )\2/ 2 (n € N) are zeros of

the entere functions y (I, A) and Ty (I, \) respectively.

Ty (l, A o0
Let’s consider the function yy(;’/\)) for e K = 91 (un_l, ,un), where p15 = —00.
It holds the following ’
. Tyl .
Lemma 7 (see lemma 6 from [8]). The function 20N in each of the

interval (,un_l,,un) (n=1,2,...) is strictly increasing function of A.
Lemma 8 (see lemma 7 from [8]). Let y(z,\) be a nontrivial solution of
problem (1), (2.a), (2.b), (2.c). Then it holds the relation

Ty (l,\) _

A—oo g (1, A)
Remark 3 (see [8]). It is easy to observe that if A <0 or A =0, § € [0, g),

Ty (I, A
then M <0;if A\=0and 8 = g, then Ty (I, \) = 0. Besides, the relation

y (I, A) L
v < py < vg < g < ... is valid.
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Lemma 9 (see lemma 8 from [8]). Let y(x,\) be a nontrivial solution of
problem (1), (2.a), (2.b), (2.c¢). If A <0, then y(z,\) #0 for z € (0,1).

Let y (z, ) be a nontrivial solution of problem (1), (2.a), (2.b), (2.c). Denote by
m (A\) the quantity of zeros of function y (z, A) in the interval (0,1).

Lemma 10. If X € (p,_1,pt,], n €N, then m(X) =n— 1.

Proof. It is easy to observe, that the statement of the lemma for A € (y, 0]
follows from lemma 9.

Let A > 0 and 6 (z, A) be a corresponding angular function determined by trans-

formation (4). From (14) it follows that 6 (0,\) = (5 — g € {—g,O}. From (15) we
have 6 (I, u,,) = (2n — 1) g (n € N). It is known (see theorems 5.1 and 5.2 from [7])

that if A > 0, then the function 0 (z, A) takes the values of the form k‘g (k> —-1)

only strictly increasing. Taking into account the statement of lemma 6 we get that

0(2N) € (—2,2) for e (O, w € (0, 0(w,\) € (—2,(2n—1)2) for

A € (fn_1,1tn)» = € (0,1), n > 2. Hence, we obtain the truth of statement of
lemma 10 for A > 0. Lemma 10 is proved.
In the case ¢ # 0 we’ll define the natural number Ny from the inequality

d
HNO_l < _E S /"LN()'

The following theorem are the main results of the paper.

Theorem 2. The eigenvalues of boundary value problem (1)-(2) form the infi-
nitely increasing sequence {\,}°, such that A\; < A2 < ... < A\, < ... . Besides,

(a) if ¢ =0, then the eigenfunction y, (x), corresponding to the eigenvalue A,
has exactly n — 1 simple zeros in the interval (0,1);

(b) if ¢ # 0, then the eigenfunction y, (x), corresponding to the eigenvalue Ay,
has exactly n — 1 simple zeros in (0,1) for n < Ny, and exactly n — 2 simple zeros
in (0,1) for n > Ny.

Proof. Let y(z,\) be a nontrivial solution of problem (1), (2.a), (2.b), (2.c).
By virtue of lemma 7 ® (\) = j;/(gl’/\))\) is continuous strictly increasing function in
the interval (y,,_1,1t,) (n € N). From lemma 8 and equality y (I, p,,) = 0 (n € N) it
follows that

lim ®(A\) =—-o0, lim ®(\)=+o0o,
)‘_)I'Ln—l_i_o )‘_Vj‘n_o

and besides this function takes each value from (—oo, +00) only at a unique point of
the interval (,unfl,,un).
A+0b —
Let H(\) = 220 7

cA+d (cA+d)
then the function H () strictly decreases in the interval (—oo, 4+00) for ¢ = 0, and

We have H' (\) = . As by supposition (3) ¢ > 0,

d
the function H (\) ¢ # 0 strictly decreases in each of the intervals (—oo, —) and
c

d
<—, +oo> for ¢ # 0; moreover
c
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lim h(A) =-o0, lim H(\) =+oo. (16)
A——20 A——240

Let c=0or ¢ #0,—d/c & (i1, ). From the above-stated it follows, that in
the interval (un_l, un) there will be found a unique value A\ = X}, for which

©(A)=H(N), (17)

i.e. condition (2.d) is fulfilled. Consequently, A}, is the eigenvalue of boundary value
problem (1)-(2) and y (=, A}) is a corresponding eigen function. From lemma 10 it
follows that m (\;) = n — 1. It is easy to observe, that if c =0 or ¢ # 0, n < Ny
then Ay is the n—th eigenvalue of boundary value problem (1)-(2). Hence we obtain
the truth of statement (a) and the truth of a part of statement (b) concerning to the
case n < Np.

Let ¢ # 0 and —d/c € (uNo_l,uNo). In a similar way, in each of the intervals
(uNo_l, —d/c) and (—d/c, ,uNO) there can be found a unique value (An, and An,+1,
respectively) which (17) is satisfied i.e. condition (2.d) is fulfilled. From lemma 10
it follows that m (An,) = m (Any+1) = No — 1.

The case ¢ # 0, —d/c = py, is considered in a completely similar way. At that it
is used the fact, that uy, in this case is also eigenvalue of boundary value problem
(1)-(2). In the given case Any € (kny_1 1N, ) s ANo+1 = fin,- By virtue of the lemma
10 we have m (An,) = m (Any+1) = No — 1.

It is easy to see that for ¢ # 0 and n > Ny a unique solution \;, of equation (17)
in the interval (un_l, un] is the (n+ 1) -th eigenvalue of boundary value problem
(1)-(2), i.e. Ay = A1 Asm(A,)=n—1,then m (A1) =n—1=(n+1)—2.

From the above-stated discussions we obtain the truth of estimation (b).

Theorem 2 is proved.
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