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We consider the Sturm-Liouville (S-L) problems with very general transmission conditions on a finite interval. Firstly, we obtain
the sufficient and necessary condition for A being an eigenvalue of the S-L problems by constructing the fundamental solutions of
the problems and prove that the eigenvalues of the S-L problems are bounded below and are countably infinite. Furthermore, the
asymptotic formulas of the eigenvalues and eigenfunctions of the S-L problems are obtained. Finally, we derive the eigenfunction
expansion for Green’s function of the S-L problems with transmission conditions and establish the modified Parseval equality in

the associated Hilbert space.

1. Introduction

The Sturm-Liouville (S-L) theory, as an active area of research
in pure and applied mathematics, plays an important role
in solving many problems in mathematical physics and is
concerned in many publications [1-7]. It is well known that
for the classical S-L problems, the solutions or the derivatives
of the solutions are continuous on the interval, but these
conditions cannot be satisfied in many practical physical
problems. So, a class of S-L operators with “discontinuity;”
that is, the S-L problems with transmission conditions at
an interior point, are concerned by many mathematical
and physical researchers [8-10]. Such conditions are known
by various names including transmission conditions [11,
12], interface conditions [13-15], jump conditions [16], and
discontinuous conditions [17, 18].

In this paper, we consider the following Sturm-Liouville
equation:

with boundary conditions:
Ly=oy(-1)+ay (-1)=0, (2)

Ly =By Q)+ B,y (1) =0, (3)

and transmission conditions:

Ly = y(0+) =1y (0-) - 1,5 (0-) = 0,
(4)

Ly =y (0+) = ;3 (0-) = y,y (0-) = 0,

where A is a complex eigenparameter and q € L(I,R);
notice that the potential function g(x) guarantee y(0+) and
y'(Oi) in (4) makes sense (see Theorem 1); all coefficients of
the boundary and transmission conditions are real numbers.
Throughout this paper, we assume that &2 +a5 #0, B+ #0,
and
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We derive the eigenfunction expansion for Green’s function
of the S-L problem (1)-(4) and establish the modified Parseval
equality of the S-L problem with very general transmission
conditions at one inner point 0 of the finite interval [-1, 1].
The organization of this paper is as follows. After the
Introduction, we construct the basic solutions of S-L equation
(1) with transmission conditions (4) and obtain the sufficient
and necessary condition for A being an eigenvalue of the S-L
problem in Section 2. In Section 3, the asymptotic formulas
for eigenvalues and eigenfunctions of the S-L problem are



obtained by using the asymptotic expressions of the solutions,
and we prove that the eigenvalues of the S-L problem
are bounded below and are countably infinite. Section 4
contains the eigenfunction expansion for Green’s function
of the S-L problem (1)-(4) and we establish the modified
Parseval equality in the associated Hilbert space by using the
eigenfunction expansion for Green’s function.

2. The Basic Solutions and Eigenvalues

We construct the basic solutions of S-L equation (1) with
transmission conditions (4) and obtain the sufficient and
necessary condition for A being an eigenvalue of the S-L
problem in this section. At first, we prove the existence of
finite limits for all solution y of (1) and its derivative at both
sides of 0 point in the following theorem.

Theorem 1. Assume the coefficient function q(x) in S-L
equation (1) is real-valued and Lebesgue integrable on [-1,0)
and (0, 1], that is, g € L(I,R); then for the solution y of (1),
the limits

y(02) = lim y(x), ¥ (01) = lim ' (x) (o)

exist and are finite.

In order to prove Theorem1, we need the following
lemma.

Lemma 2 (see [19]). Let ] = (a,b), —00 < a < b < 00. Let
M, ,.(L(a,b), C) denote the set of n x m matrices with entries
from L((a,b), C)(n,m € N).

(1) Suppose that P, F satisfy

PeM,(L(ac),C); FeM,,(L(ac),C)

7)

for some ¢ € (a,b), where M,(L(a,c),C) = M,,
(L(a,c),C). For someu € J and C € M, ,(C), let Y
be the solution of

Y =PY +F, Y (u) = C. (8)

Then Y (a) = lim, _, ,, Y () exists and is finite.
(2) Suppose that

PeM,(L(cb),C); FeM,, (L(cb),C)

)

for some ¢ € (a,b). For some u € ] and C €
M, ,.(C), letY be the solution of (8) on J. Then, Y (b) =
lim, _,,_Y(t) exists and is finite.

Proof of Theorem 1. Leta =0, b=1,andletY = (;}:), P=

( 40 ) , and F = (). Then (1) is equivalent to the equation

Y’ = PY + F on (0, 1]. From Lemma 2, we know that Y(0+) =

lim, _, o, Y(t) exists and is finite. This implies that
T ! T !
y(0+) = xhﬂng+ y(x), y (0+)= lim y (x)  (10)

exist and are finite.
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Leta = —1,b = 0. Then, (1) is equivalent to the equation
Y' = PY + F on [~1,0). Since Y(0-) = lim,_,,_Y(¢) exists
and is finite by Lemma 2, the limits

y(0-) = lim y(x),  y'(0-)= lim y'(x) ()

exist and are finite. O

Let us define a new inner product in L2(I) as follows,
which is associated with transmission conditions (4) and
useful to investigate the S-L problem (1)-(4):

0 1
(fg)=p L f1g,dx + L f2g,dx, for fg € L” (D),
(12)

where f; = f(x)|[_10), f» = f(x)|(g,1- It is easy to verify that
(L*(I), (-,-)) is a Hilbert space. For simplicity, it is denoted
by H. The norm induced by the inner product is denoted by
[l - Il - We consider the S-L problem (1)-(4) in the associated
Hilbert space H.

Theorem 3 (see [14]). The S-L problem (1)-(4) is self-adjoint.

We construct two basic solutions ¢(x,A) and x(x, 1) of
S-L equation (1) by the following procedure. At first, we
consider the initial-value problem

" +qx)y =Ly, xe€[-1,0),
(13)

Yy =ay Y (-1) = —a.

By virtue of Theorem 1.5 in [20], the problem (13) has a unique
solution ¢, (x, A) for each A € C, which is an entire function
of A for each fixed x € [-1,0).

Similarly, the initial-value problem

—y"+q(x)y=)ty, x € (0,1],
¥ (04) = 16, (0, 1) + P, (0, 1), (14)
' (04) = y36; (0—,A) + y,) (0—, A)

has a solution ¢,(x, A) for each A € C. Moreover, ¢,(x, A) is
an entire function of A for each fixed x € (0, 1]. We define a
function ¢(x,A) on x € I = [-1,0) U (0, 1] by

¢ (%, 1),
¢, (%, 1)

x €[-1,0),

x € (0,1]. 15

¢(x,l)={

Obviously, ¢(x, ) satisfies S-L equation (1), the boundary
condition (2), and both transmission conditions (4); that is,
¢(x, A) is a solution of S-L equation (1).

As same as above, the initial-value problem

" 4qx)y =1y, x€(0,1],

y(M)=Bm ¥y (1)=-p

(16)
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has a solution x,(x,A) which is an entire function of A for
each fixed x € (0, 1]. Similarly, the initial-value problem

" +qx)y=XAy, xe[-1,0),

1
y) =2 (e 06V = O 1), )
1
Y0 = == (112 09 1) =y, (05, )
also has a unique solution y; (x, A), which is an entire function
of A for each fixed x € [-1,0). Let

,A/ — X](X,A),
) {Xz xA),

x €[-1,0),

x € (0,1]. 18)

By (16) and (17), x(x,A) satisfies S-L equation (1) and
conditions (3) and (4); that is, x(x, A) is another solution of
S-L equation (1).

It is well known that, from the ordinary linear differential
equation theory, the Wronskians wj()t) = W(@;(x, A),
Xj(x, A)) (j = 1,2) are independent of the variable x.

Lemma 4. The equality w,(A) = pw, (L) holds for each A € C.

Proof. Since the Wronskians wj()t) = W(e;(x, A), x;(x, A)
(j = 1,2) are independent of the variable x, then by (14) and
(17),

w, W)
= W, (A)|

x=0+

¢, (0+,1) x, (0+,1)
¢, (0+,4) x; (0+,1)

Y1 (0-, 1) + Yzﬁb; (0-,4) y1x; (0-,1) + Yin (0-,1)
P3by (0=, 4) + y4¢; (0=, 1) y3x7 (0=, 4) + 5%, (0—, 1)

= pw; (A).

(19)
O

Let w(A) = w;(A). Then w(A) = (1/p)w,(A) and is an
entire function of A.

Theorem 5. The eigenvalues of the S-L problem (1)-(4) coin-
cide with the zeros of the function w(A).

Proof. Let A, be an eigenvalue of the S-L problem (1)-(4)
and let y(x, A;) be any corresponding eigenfunction. Let us
assume that w(A,) # 0. Then, W((/Sj(x, Ao)s Xj(x, A #0 (j=
1, 2). Consequently, each pair of functions ¢, (x, A,), x;(x, Ay)
and ¢,(x, Ay), x2(x, Ay) is linearly independent. Therefore,
the solution y(x, A,) of (1) may be represented in the form

ad (%, 40) +6x1 (% A),  x € [-1,0),
) = {a® 0
¥ (o) {d1¢2(x,/\0)+d2)(2(x,/\0), x €(0,1],
(20)

where at least one of the constants ¢, c,,d;,d, is not zero.
Since y(x, A,) satisfies boundary conditions (2) and (3), we
obtain ¢, = 0, d; = 0. And substituting (20) in condition (4),
we get ¢; and d, satisfying the following equations:

dyx, (0+4) — ¢ (Y1¢1 (0=, A¢) + Yz‘/s; (0-, Ao)) =0,

deé (0+,19) = ¢ (V3¢1 (0- 1) + V4¢{ (0-, /\o)) =0.

(21)

From (14), the determinant of the matrix of coefficients in
the last equations is equal to w,(A,) which is not zero by the
assumption. Hence, ¢; = 0 and d, = 0. This is a contradiction.
Thus, each eigenvalue of the S-L problem (1)-(4) is a zero of
the function w(A).

Conversely, let w(A;) = 0. Then, W(¢,(x,A,),
x1(x,4y)) = 0 for all x € [-1,0). Consequently, the
functions ¢;(x,,) and x;(x,A,) are linearly dependent.
That is,

X (% 40) = ki) (x,40),  x€[-1,0), (22)

for some k; # 0. Then

ax (=L A,) + ‘sz, (=1, 4)
= o)1 (=1, A) + a1y (<1, 4¢) (23)
=k (“1¢1 (=1,A¢) + 0‘2¢; (_1’/\0)) = 0.
So, x(x, A,) satisfies condition (2). And the solution x(x, A,)
satisfies condition (3) and both transmission condition (4)

from its construction. Thus y(x, A,) would be an eigenfunc-
tion of the S-L problem (1)-(4) for the eigenvalue A,,. O

Lemma 6. The eigenvalues of the S-L problem (1)-(4) are
simple.

Proof. Let A = u +iv. We differentiate the equation Iy(x, A) =
Ax(x, A) with respect to A and have Iy, (x, 1) = Ay,(x,A) +
x(x,A). Then

(o ®) = (oo ld) = Axa + 6.9 — (X Ad)
=60 + 2ivix, ¢).

(24)

By integration by parts and some calculations

pn #) = (oo 1)

0 —_—
=p J—1 (—X}’( (2, A) + g (x) xy (x, A)) ¢ (x, Ndx

! —_—
# [ (A )+ 00 () B Wi

0



0
o] 0 D@D (@ G D)dx

1
- L 1 (6 A) (9" (x, 1) + q (x) § (x,1))dx
- , 0—
=p [(m (6, A) 1 (6 A) = xa (6 D) ¢y (x, /\)) |_1
+ (o VL) - 6 ) )|
=p (ocz)d (-LA) +ayx, (—1,/\))
(25)

from (13), (14), (16), and (17) where lel(x, A), X;A(x, A) are the
derivatives of Xj(x, A),X;.(x, A) with respect to A(j = 1,2).

Since w(A) is independent of the variable x and the value of
¢(-1,1) and (pi(—l, A) given in (13),

' dw; (A
=2
-4 (B Ly L
S AL 26)

-¢; (=1,1) X{ (—1,/\))
= (XZX{/\ (=LA + o x5 (L A).

So, by (24), (25), and (26),

W () = ﬁ ((68) +2iv (1 9)) 27)

Let A, be an eigenvalue of the S-L problem (1)-(4). Then A is
real. Since w(A,) = 0 for the eigenvalue of the S-L problem
(1)-(4) from Theorem 5, Xj(x, Ay) = cj¢j(x, Ay) for some
¢;#0(j=12). And from (4),

X2 (0+,19) = ¢ (Y1¢1 (0=, 4¢) + Yzﬁb; (0-, Ao))
= ¢, (0+.1) ,

(28)
X; (0+,29) = ¢ (V3¢1 (0-,4) + Y4¢; (0-, Ao))
= ¢, (0+, 1),
we get ¢ = ¢, #0. Thus, (27) becomes
1
o () = (0 8) = 2ip.¢) #0. (29)
P P
Hence A, is simple. O

3. Asymptotic Formulas for
Eigenvalues and Eigenfunctions

In this section, the asymptotic formulas for eigenvalues and
eigenfunctions of the S-L problem (1)-(4) are obtained by
using the asymptotic expressions of the solutions. At first, we
calculate the asymptotic expressions of the solutions.
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Lemma7. Let A = s>, s = o + it. If a, # 0, then one has the
following asymptotic expressions:

d" dt k-1l
SEh (B =0 pcoss(x+1) + O (Jsf D),
k=0,1,
(30)
as|Al — oo. Ifa, = 0, then
& o d* k=2 Jtl(x+1)
ﬁ‘/’l(x’/\)=—?ﬁsms(x+l)+o(|s| e )
k=0,1,
31

as |A| — oo.

Proof. The asymptotic formulas for ¢, (x, A) follow from the
similar formulas of Lemma 1.7 in [20]. O

The asymptotic formulas for ¢, (x, A) are as follows.

Lemma 8. Let A = 5% s = o + it; then ¢,(x, L) has the
following asymptotic formulas as |A| — oo:

(1) ifa, #0,9, #0, then

d* d* "
w% (x,1) = —a,y,s sins S oSS+ o) (e x) , (32)
(2) ifoy #0,9, = 0, then
dk
@ﬁbz (x, 1)
=a, | y; cos sd—k COS $X — Y, Sin sd—k sin sx (33)
dxk dxk
+0 (|s|_le|t|x) ,
(3) ifay = 0,9, #0, then
k k
%([)2 (x,A) = ey, cos sdd? cossx + O (|slfle|t|x) ,
(34)
(4) ifa, = 0,9, =0, then
dk
ax
-4 1 sin sd—k COS sX + Y, COS sd—k sin sx (35)
s dx* dx*
+0 (|s|_ze|t|x)
fork =0,1.
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Proof. Let A = s = 0+ it. ¢,(x, 1) satisfies (14). By the
method of variation of constants, we have ¢,(x, A) satisfying
the following integral equation:

¢y (6, 1) = (1001 (0=, 1) + 1,00, (0-, 1)) cos sx

+ é (V3¢1 (0—, 1) + yu; (0, A)) sinsx (36

+ 1 J sin[s (x — 2)] q (z) ¢, (2, 1) dz.

S Jo
Let «, # 0. Substituting (30), for k = 0, in (36), we have
¢, (x,A) =

— &, ),S sin s cos sx

+ a, (y; cos s cos sx — y, sin s sin sx)

1 .
+ —0,p; COs s sin sx
s (37)

+ 1 r sin[s (x —2)] q(z) ¢, (z,4) dz
S Jo

+0 ( |r|(x+1>>
S

We consider the case p, #0. Let ¢,(x,1) = Isle! ¥ F(x, A).
Multiplying (37) by |s|"e™"""*, we have the following:

—|t .
F(x, 1) = —a,pse ¥ sin s cos sx

—|t]x

1 N
e (y, cos s cos sx — y, sin s sin sx)

—|t|x

1 .
+ W(xz%e cos s sin sx

+ 1 r sin [s (x — 2)] eiltl(xfz)q (2) F(z,1) dz
Isl Jo

+O(|s| '”).

= max_, ., |F(x, A)|. Then

(38)

Let u(A)

M,
ud) < gy, + |7|° (39)

for some M, > 0. Consequently, u(1) = O(1) as [A] — oo.
So, ¢,(x,A) = Isle™F(x,1) = O(ls|e"™) as [A| — oo0.
Substituting the asymptotic equality in (37) gives (32) for
k = 0. And the case for k = 1 is obtained by differentiating

(37) and by some similar calculations.
Similarly, we can prove (33), (34), and (35). ]

When A is big enough, the asymptotic formulas for
¢,(x, 1) are obtained in Lemma 8. Substituting the asymp-
totic formulas of ¢,(x,A) and the value of y,(x,A) at x =
1, which is given in (16), into w(1) = (1/p)w,(A), we can
establish the following lemma.

Lemma9. Let A = s%, s = 0 + it; then w()) has the following
asymptotic formulas for large enough A.

(1) Ifoy #0,y,#0, 3, #0, then

w(A) = —;azﬁzyzs sin’s + O (|s| e'tl) (40)

2) Ifa, #0,y,#0,3, =0, then

w(A) = (xzﬁlyzs sinscoss+ O ( ltl) . (41)
p

(3) Ifa, #0,y, = 0,3, #0, then

w(A) = ;“2/5’2 (n +y4)ssmscoss+O( ltl). (42)
4) Ifa, #0,9, =0, 3, = 0, then
1
w(A) = I—)oczﬁl (y4sm s —y,cos s) + O(|s| ! ltl). (43)

(5) Ifa, = 0,9, #0, 3, #0, then

w()) = —1“1/32)’25 sinscoss+O(eltl)- (44)
P

(6) Ifa, = 0,9, #0, 3, =0, then

w(A) = i(xlﬂlyzcoszs +0 (|5|_le|t|) . (45)
(7) Ifay = 0,9, =0, 3, #0, then
w(d) = ;cxlfa’2 (ylsmzs — Y4C08 S) +0 (|5| ' Itl)- (46)
8) Ifa, =0,9, =0,, =0, then

w()) = p—ocl,B1 (y1 +7a) s1nscoss+O(|s| -2 ltl). (47)

Theorem 10. The eigenvalues of the S-L problem (1)-(4) are
bounded below and countably infinite; the unique cluster point

is infinity.

Proof. From Theorem 5, the eigenvalues of the S-L problem
(1)-(4) are zeros of the function w(A) which is an entire
function of A. And the asymptotic formulas of the function
w(A) are obtained in Lemma 9. Let

wM) =" V) +80N), (48)

where w* (1) = —(l/p)oczﬁzyzszsinzs, 8(A) = O([sle'!) for the

case oy #0,9, #0, B, # 0 from Lemma 9.

Let A = s*, s = o + it and let
I = {Az (o +it)” | |o] ( +%>ﬂ,0£t<n},
L, = {A=s (0 +it) IIUIS( +—>n,t: }



andletT, =T’ UT. Then T, is a closed curve on the plane of
A. Next, we prove that [0*(A)| > [6(1)] on T,. When |A] is big
enough, on T}

1 . » 1 . _ >
lsins| = = |¢ — e 7| = 5 [T gD
2 2
1 ~ 1 _ Il
= —'ie t+iet' = —et|1+e 2t| > e—.
2 2 4
(50)
Similarly, when |A| is big enough, on T,/
. _ 1 iom _—n —iom _n
|sins| = 5|e e —e e
1 ) (51)
_ _en |1 _ eane—Zn > e_
2
We obtain
. 1 .
lw® (V)| = l——oczﬁzyzszsmzs
! P I,
(52)
n il .
> —e'|a ssins|.
1p I 2By |
So,
|a)* ()\)|rn > 16 (Dr,,- (53)

By Rouche’s Theorem in [21], (1) and w* (A) have the same
zeros interior of T, = I UT" as follows:

0%, 7%, 2n)?, ..., (nm)>. (54)

Letting s = it, we can prove that Iw*(A)Irn > IS(A)Irn.
Hence, w(1) = w(-t*)#0 as || — 0. Thus, w() only has
finite negative zeros. The proof of other cases in Lemma 9 is
similar to the proof of the case «, # 0,9, #0, 3, #0. O

Theorem 11. Let Ay, A,, A5, ..., be the collection of all eigen-
values of the S-L problem (1)-(4) and let ¢,(x), p,(x), ... be
the corresponding normalized eigenfunctions. Then

—00 <A <A, <A, s — 00, (55)
And {¢p,;n € N} is complete in H and

1, n=m,

56
0, n+m. (56)

(P> P} = {

Theorem 12. The following asymptotic formulas hold for
eigenvalues and eigenfunctions of the S-L problem (1)-(4) for
large enough n € N.

(1) Ifa, #0,9, #0, 3, #0, then
VA, = (n—l)n+o<1),
n

o, Cos (n—l)r[(x+1)+0<%>, x €[-1,0),

o), x€(0,1].
(57)

¢(x,kn)={
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(2) Ifa, #0,9,#0, 3, = 0, then

]

a, cos T(x+1)
+o(%), x € [-1,0),
¢ (6 h,) = Y, (n = 1)7'rcos (n = 1)mc
2 2
+ O(1) (k is even),
OQ) (k is odd), x € (0,1].

3) Ifa, #0,y, = 0,3, #0, then

e aeof?),

(n-1)
2

(4) Ifa, #0,9, =0, 3, = 0, then

\//\\n: (n—1)m + arctan n +o<l),
Ya n
¢ (x.1,)
' i
a, cos [(71— 1) 7 + arctan \]—]
Ya
l x €[-1,0),
n

a, <y1 cos [(n — 1) +arctan \/ﬁ]

Y4

= xcos[(n—l)niarctan\/z]x
Ya

— V4 8in [(n — 1) 7 + arctan \/ﬁ]
Ya

><(x+1)+O< ),

xsin[ (n— 1) + arctan ﬁ] x),

Ya
x €(0,1].

(58)

n(x+1)+0<%>, x €[-1,0),

x €(0,1].

(59)

(60)
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(5) Ifa, = 0,9, #0, 3, #0, then

-500(2),

20, (n-1)

- sin m(x+1)
n-1)m 2
+O(%>, xe[—l,O),
(n-1)

é(x,1,) = {Hr2co8 5 %e

+O(%)(k is odd)

1 .
O<;>(k is even), x € (0,1].
(61)

(6) Ifay =0,y,#0,3, =0, then
\//\\n: (n—1>n+0<1>,
2 n

_(n—(o+/2))rt sin (n— %)

xn(x+1)+O<i2>, x €[-1,0),

(p('x’ln):‘ n
O<l>, x€(0,1].
n
(62)
(7) Ifay = 0,9, =0, 3, #0, then
\/A\n:(n—l)niarctan E+o<l),
Y1 n
¢(x’/\n)
,_ o
(n— 1) m + arctan \/y,/y,
><Sin[(ﬂ—l)ﬂiarctan H]
"1
X(x+1)+0<i2), x €[-1,0),
n
x)
(63)

_(n— 1) + arctan \/y,/y;
=4 X <y1 sin [(n— 1)  + arctan \/E]

4!

X COS [(n — 1) + arctan \/E] X
2!

+ Y4 €O [(n— 1)  + arctan \j&]

)2
X sin [(n— 1) r + arctan &] x)
"
1
+O<—2), x €(0,1].
n

8) Ifa, =0,9, =0,3, =0, then

\/A\V,:Qmo(%), (64)

( 20 . (n-1)

_(n—l)nsm 3 T(x+1)
1
peerg=1 +0Ga): xelho,
1
o<;>, xe(0,1].
(65)

Proof. By Theorem 5, we know that the eigenvalues of the S-L
problem (1)-(4) coincide with the zeros of the function w(A).
From Lemma 9 and Theorem 10, the entire function w(A) has
a sequence of zeros:

\//\\n:(n—l)n+0<%), (66)

for the case o, #0,9,#0,53,#0 when » is big enough.
By using the asymptotic formulas of eigenvalues A, the
corresponding eigenfunctions ¢(x,A,) have the following
asymptotic formulas:

o, cos(n—l)r[(x+1)+0<%>, x € [-1,0),
o), x € (0,1]

¢(x,ln)={

(67)

for the case «, #0,y, #0, 3, # 0. Similarly, we can obtain the
other cases. O

By the asymptotic formulas for the eigenvalues and
eigenfunctions of the S-L problem (1)-(4) in the above theo-

rem, we know that the series ZZZI (@, (x)p,(E)/A,) converges
absolutely and uniformly where ¢,(x) is the normalized
eigenfunction.

Green’s function of the classical S-L problem is studied in
[22]. Here, we obtain Green’s function of the S-L problem (1)-
(4) as follows:

G(x,&EN)
(1HEDHEN
P @
—l—gbl(x’A)X‘(E’A), -1<x<E<0,
P W
RGN AGID NSNS St
P W,
:‘—M, -1<&<0,0<x<1,
W,
_‘/52(5:/\))(2(3@/\)) 0<E<x<l,
w,
RGP AGIN O<x<&<l
W,

(68)



Let us consider the nonhomogeneous differential equa-
tion

-Ay=f(x) (69)

together with boundary and transmission conditions (2)-(4)
where f € H. Green’s functions provide a powerful method
for solving the linear nonhomogeneous equations.

Theorem 13. Let f € H. Then the function

0 1
y@D=p | GENf@OdE+ | GnEN @) dE
70)

satisfies (69) and both boundary and transmission conditions
(2)-(4), where G(x,&, A) is the Green function defined in (68).

Proof. Putting (68) in (70), we have

of

¢ (& A) £ (§)dE

0

-—¢1 (A | @A) fE)ds

2R

——</>1 (x, A)j LEN FEE xel-1,0),

(=}

1

y(x,A) = 0
——xz (x, A)j b1 (6A) f (§)dE

——Xz (x,4) </> (&A) f(§)de

0

1
——</>2<x A)j EN FEE xe(1].

(71)

By differentiating twice y(x, A) and by the definitions of solu-
tions ¢;(x, A) and x;(%, A) (j = 1,2), we obtain y"(x, A) =
(q(x) = A)y(x, L) — f(x). So, the function y(x, 1) defined in
(70) is the solution of (69). And by calculations, we may prove
that (71) satisfies both boundary and transmission conditions
(2)-(4). O

4. Eigenfunction Expansion for
Green’s Function and the Modified
Parseval Equality

In this section, we derive the eigenfunction expansion for
Green’s function of the S-L problem (1)-(4) and establish the
modified Parseval equality in the associated Hilbert space H.
Without loss of generality, we assume that A = 0 is not an
eigenvalue. Let G(x, &) = G(x,¢&,0).

Theorem 14. Let A, be the eigenvalue of the S-L problem (1)-
(4) and let @,(x) be the corresponding normalized eigenfunc-
tion. Then,

G (x,€) (72)

__°°q>n(x)m
_ Z—A ,

n
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In order to prove Theorem 14, we need the following
lemma.

Lemma 15. The S-L problem (1)-(4) is equivalent to

0 1
ye-A(p[ Gudy@ds ] Gudy@©dE) -
73

Proof. By Theorem 13, we know that

0 1
Y =p| Gwb @[ G b @ 0

satisfies —y" (x) + q(x) y(x) = f(x) and both boundary and
transmission conditions (2)-(4). Equation (69) can be written
in the form —y" (x) + q(x) y(x) = f(x) where f(x) = f(x) +
Ay. Similar to (74), the new form of (69) has a solution

0 _ 1 _
Y =p| GuHF@dE | cwoF®E 09

which satisfies both boundary and transmission conditions
(2)-(4). If f(x) = 0, then the corresponding homogeneous
case is the S-L problem (1)-(4). Consequently, the S-L
problem (1)-(4) is equivalent to

0 1
y(x, A)—A(p | cwoy@de| cwmpy@ dz) _
76)

O

Proof of Theorem 14. Let A, be the eigenvalue of the S-L
problem (1)-(4) and let ¢,(x) be the corresponding nor-
malized eigenfunction as in Theorem1l. Let P(x,§) =

G(x, &) + Y2 (90,(x)9,(&)/A,,). Then P(x,&) is continuous
and symmetric. We assume that P(x,&)#0. Then, by the

Fredholm integral equation, there are a number A and a
function ¥(x) # 0 in H such that

500=1(p[ POy @ [ b @),

(77)
By Lemma 15,
0
0,02 (p | GDe, @
1 78)
+] Gxe.® dE) -
Putting G(x, &) = P(x,&) - Zﬁil(%(x)m//\,,) in (78), we

obtain

0 1
p| PeBg,®d+ | PBg,®dE=0. 09
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In the following, we prove that (¥,¢,) = 0 and 7 is an
eigenfunction of the S-L problem (1)-(4). By (77) and (79)

0 1
(o) = p | 7R 0dx+ [ 5009,
0 0
o[ (o] Pwdr@a

1 [
+ j P87 df) on)dx
0

[, (e},
[ rens© d )
i, j <p j P () g, (Wdx
o[ P pe ) 7@ e
Aaf (e},

1 [
R <Pn(x)dx) F(EdE =0,
0
(80)

P(x,8) y(§)dg

P(x,§) gon(x)dx

And we have

500-1(p[ Geb5@d+ [ G0 7©)

P 0 S} o (&)
=7(x>—A<pj 1 (P(x,a— ZM)?(EM&
- n=1

1 $ 000,
of (Hxi)—%%)ﬂf)&)

B 0 1
~5-1( (o] Peor@de | pwby©)

(9]

-S89 (50,
n=1 n

_ 0
:y(x)_a<pj P (x,8) 7 () dE

-1

o[ Pbr©d) -

0
(81)

by (77). This implies that ¥ is the eigenfunction of the S-
L problem (1)-(4) by Lemma 15. So, by (¥,¢,) = 0 and
the completeness of the eigenfunctions in Theorem 11, we
know that ¥ = 0. Consequently, P(x,&) = 0. The proof is
completed. O

9
Lemma 16. Let Cy° be the set of all functions defined by
v, (x) xe€[-1,0),
x) = (82)
W( ) {‘l/z(x) .X'E(O,l],

where y,(x) € C°[-1,0), y,(x) € C;°(0,1]. Then 680 is
dense in H.

Proof. Let f be any function in L*(I) with f(x) = f,(x),x €
[-1,0), and f(x) = f,(x),x € (0,1]. Since C;°[-1,0) is
dense in L?[~1,0) as in [23], for fi € L%[-1,0), there exists a
function g, € C;°[-1,0) such that

0 5 €
pj |fi (%) =gy ()] dx < = (83)
1 2

Similarly, for f, € L*(0,1], there exists a function g, €
C;°(0,1] such that

1
L |2 (%) = g5 () dx < g (84)

Then, for any f € H and € > 0, there exists g € Cg° with

1,0
g(x) = {?2((3;) );201]) such that

0
17 =alii= p | 1fi0- g 0fax
(85)
1
+ Jo |f2 (x)— g, (x)|2dx <Ee.
Thus, 580 is dense in H. O

In the following theorem, we prove the modified Parseval
equality in the associated Hilbert space H.

Theorem 17. Let f € H. Then, the modified Parseval equality
holds; that is,

115 =Y () (86)
n=1
where || fII7, = (f, f) and

1 [
6 (f) = pj f(x)«pn<x>dx+j F @) odx.  (87)

Proof. Let C° be as in Lemma 16. At first, we prove that (86)
holds for f € C°. Denote g(x) = — " (x) + q(x) f. Then by
Theorems 13 and 14,

0 1
fw=p| 6EOI®E| Guxbg®d

(%) (88)

HM8

L
A,



10

Multiplying by ¢,,(x) and integrating the new equation, we
have

0 1
pJ Q%) f (x)dx + J @(x) f (x)dx
-1 0

(59)
0 1
- (o[ o9 ®ae+ | @a@a).
Then
ORDYAGIACOR (90)
n=1

where Cn(f) = <f>(Pn> PI_Ol f(x)q)n(x)dx + -[01 f(x)

@,(x)dx. Thus, for f € C°,

111 = 3.6 (). o

Next, we prove that (86) holds for f € H. Forany f € H,
there exists a sequence {fi}rey € Cy° converging to f in H
since C{° is dense in H. Firstly, we prove that Y'° ¢2(f) < 00

andhmkaoo Zn 1 n(fk) = Zn 1 n(f)
By the Cauchy-Schwartz inequality, |c,(fi) — ¢,(f)l

fe = gl < 1fi — fllyy. Hence, limy _ o (i) = 6,(f).
Since Y2, (6,(fi) =6, (fu)? = Ty ol fi=f) = I fic = frulliy
fOI'fk _fm € 680’

Y (e (f) = 6 (o)) < 1 fic = Funllt (92)

n=

—

Let k — 00, then inequality (92) becomes Zfil(cn(f) -
cn(fm))2 <|f- fm||§{. Letting N — 00, we have

26N -a () <If = fulle ©3)

Then by the Minkowski inequality
26 0)= 26 (=6 () + 6 ()

(Sen-atr) o

Journal of Applied Mathematics

and by Holder’s inequality,

XAGEYALA

=13 6006 () 6. +6. ()

s(zm ) -6 (F) )U(z

v (fknz)m

— 0, ask— oo.
(95)
This means that lim, _, o, ¥, 2(fi) = Yoo, ().
Since f, — finHask — oo, limy_, o | fil g = Ilfll5-

We obtain
I, = Jim £l = Jim S (5)= Y&l (). ©9)
n=1 n=1
O
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