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1 Introduction and statement of the problem

A mathematical model of the process of heat diffusion in a closed metal wire is con-
sidered. This wire is wrapped around a thin sheet of insulation material. We assume
that the insulation is slightly permeable. Because of this, the temperature at the point
of the wire on one side of the insulation influences the diffusion process in the wire
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Figure 1 Schematic arrangement of points on a closed wire & CD(—l) — (I)(l)
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on the other side of the insulation. Thus, the standard heat equation will change and
an extra term with involution will be added. When modeling this process there arises
an initial-boundary value problem for a one-dimensional heat equation with involu-
tion and with a boundary condition of periodic type with respect to a spatial vari-
able.

In the past few years, many studies have been devoted to problems for differential
operators with involutional argument deviation. Problems with involution in the low-
est terms of the equation and problems containing the argument deviation under the
highest derivatives of the equation have been considered. Unlike many previous stud-
ies, in our paper we use nonlocal boundary conditions with respect to a spatial vari-
able.

Let us consider a problem of modeling the thermal diffusion process. The related prob-
lem was described in the work of Cabada and Tojo [1]. They investigated a case describing
a concrete situation in physics. Consider a closed metal wire (length 2) which is wrapped
around a thin sheet of insulation material, as shown in Fig. 1.

Let x = 0 denote the position that is the lowest of the wire. The wire goes around the
insulation up to the left to the point —1 and to the right to the point 1. The wire is closed,
so the points —1 and 1 coincide.

The layer of insulation is assumed to be slightly permeable. Because of this, the tem-
perature from one side of the insulation influences the diffusion process on the other
side. Therefore, the classic heat equation changes with the addition of an additional term

2P 320
w5y

wire at time £.

& (%,£) (where |g| < 1). Here, ®(x, £) is the temperature at the point x of the

We will consider the process of heat diffusion that is described by a heat equation. Thus,

this process is described by the nonlocal heat equation

Ds(x, ) — Dyr(x, £) + DPyr(—a, t) = Fx, 1) (1.1)

in the domain Q = {(x,£): =1 <x < 1,0 < £ < T'}. Here, F(x, t) is the influence of an external
source; ¢ = 0 is an initial time point and ¢ = T is a final one.

The initial temperature distribution of ®(x, £) in the wire is considered known:

dx,0)=p(), xel-11]. (1.2)



Sadybekov et al. Boundary Value Problems (2022) 2022:53 Page 3 of 24

As the wire is closed, it follows that the temperature at the ends of wire is the same:
®(-1,8) =d(1,¢), tel0,T]. (1.3)

Consider the problem when an additional external thermal effect occurs at the junction
of the ends of the wire. We consider the process in which the temperature flux at one end
at each time ¢ is proportional to the rate of change of the average temperature over the
entire wire. We describe such an external influence with the help of the formula:

d 1
D,(1,¢) = v /1 ®(,0)dE, tel0,T]; (1.4)

here, y #0 is a proportionality coefficient.

Hence, the process under study is reduced to the following problem: Find a solution
D(x, t) of the nonlocal heat equation (1.1) to the initial condition (1.2), the periodic bound-
ary condition (1.3), and condition (1.4).

Note that in [2], instead of condition (1.4), an inverse problem of recovering the heat-
conduction process from nonlocal data

d 1
D(-1,¢) = yE /1 OE,)dE, te[0,T); (1.5)

was considered. In that work, when using condition (1.5), the arising spectral problem has
only a simple spectrum. In contrast, in the case under consideration when using condition
(1.4), the spectrum of the problem can be double.

Note that the result of the work [2] was developed in [3] for the case of a nonlocal heat

equation with a time-fractional derivative:
tPDYD(x, t) — Dy, 8) + £D (=, £) = F(x).

Here, the derivative Df that is defined as

D o(t) = [1‘“[%¢(t):|, O<a<1l,te[0,T],

is a Caputo derivative for a differentiable function that is built on the Riemann-Liouville
fractional integral

1o _ 1 Log(s)
1 [(p(t)]_r'(l—a)_/o(t—s)“ds’ O<a<l,te[0,T].

2 Reduction of the problem
As is easily seen, condition (1.4) is nonlocal. In this condition, there is the integral along
inner lines of the domain. We transform this condition, using the idea of Samarskii. In

consideration of equation (1.1) from (1.4), we obtain

1
cbx(l)t) = V/I{CDEE(‘E’t) _chEE(_E’t) +F(€:’t)}dé:: te [O» T]
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Hence,

1
D,(1,8) = y(1 - &)[D,(1, ) - Do(=1, 0] + ¥ /1 F(g,0)ds, te[0,T).

Then, we have
1

O, (-1,8) +ad,(1,¢) = 7/1/ FE,0)dE, tel0,T], (2.1)
-1

. _ 1 _ 1
where the notations a = e land y; = g are used.

Remark 2.1 As will be shown below (in Sect. 6), if a = 1, then for F = 0 the problem with
the zero initial conditions (1.2) and the boundary conditions (1.3), (2.1) has an infinite
number of linearly independent solutions. That is, for @ = 1 the problem is not Noetherian.
Therefore, throughout what follows we consider a # 1.

Let us set y, = ﬁ and

1
ulx,t) = d(x,t) — y2x2/ F(&,t)dE.

-1

Then, for the new function u(x, t), we obtain the following problem: In the domain Q =
{(x,8): =1 <x<1,0<t< T} find a solution u(x,t) of the nonlocal heat equation

Lot = uy (%, 8) — th (20, £) + €t (—x, ) = f (3, 2), (2.2)
satisfying one initial condition

u(x,0) = p(x), xel-1,1], (2.3)
and the boundary condition

uy(—1,t) + au(1,t) = 0,
u(-1,t) —u(1,t) =0,

te0,T], (2.4)

where ¢(x) and f (x,t) are given sufficiently smooth functions; a # 1 is a real number; and &
is a nonzero real number such that |e| < 1.
To formulate this problem we have used the following notations:

1

1
f(xrt) ZF(x:t) - 1/2962 /1 Ft(g:t)dg —2)/2(1 _8)/ F(%’,If)ds, (25)

-1

1
o) =00 - yar* [ Fle,0)de. 26
-1
3 Summary of related papers

Note that initial-boundary value problems for the nonlocal heat equation (2.4) were re-
peatedly investigated earlier. In [4] the authors considered inverse problems on recovering

Page 4 of 24
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the right-hand side of the nonlocal heat equation
Uy (%, £) = U (%, £) + Elh (=2, 1) = f (%),

with the Dirichlet boundary conditions u(-1,¢) = u(1,¢) = 0 and the Neumann boundary
conditions u,(—1,%) = u,(1,£) = 0.
In [5] inverse problems on recovering the right-hand side of the nonlocal heat equation

with a time-fractional derivative
Dfu(x, t) — tye(x, ) + ettge(—x,8) =f(x), O<a<l

were considered. The authors used Dirichlet boundary conditions, Neumann boundary
conditions, the periodic boundary conditions u(—1,¢) = u(1,£), ux(—1,t) = u,(1,t), and the
antiperiodic boundary conditions u(—1,¢) = —u(1,t), u,(-1,£) = —u(1,£) as boundary con-
ditions with respect to a spatial variable.

In [6] an inverse problem with the Dirichlet boundary conditions u(-1,¢) = u(1,¢£) = 0
for the time fractional evolution equations with an involution perturbation

D‘t"{u(x, t) — u(x, 0) — tus(x, O)} — Uy (X, ) + Uy (—x, 1) =f(x), O<a<l

was considered.

References [4] and [6] contain a rather extensive bibliography on problems for differen-
tial operators with involution. A huge number of articles and a sizeable number of books
either from the theoretical point of view or for practical considerations were devoted to
differential evolution equations with time delays. Note that first Carleman (equations with
shift (involution)) and then Przewoerska-Rolewicz, Aftabizadeh, Andreev, Burlutskayaa,
Khromov, Gupta, Viner, Kirane, and Torebek paid great attention to differential equations
with operations with respect to a spatial variable; the recent works of Kaliev, Sadybekov,
Sarsenbi, Ashyralyev, Khromov, Kritskov, and Shkalikov were devoted to spectral prob-
lems and inverse problems for equations with involutions. In contrast to the previous
works we consider problems with more complex boundary conditions. In this case, we
obtain more complex spectral properties (the presence of double eigenvalues and associ-
ated vectors).

Also, note the recent work [7] in which the operator of the form L = JP + Q was studied,
where J is an involution operator in the space Ly(a,b). In this work P and Q are ordi-
nary differential operators of order n and m generated by s-pieces of boundary conditions
(where s = max{n, m}) on a bounded interval [a, b]. The authors announced theorems on
the unconditional basis property and completeness of the root functions of the operator
L depending on the type of boundary conditions.

We also note a few more works ([8—35]) that are close to the topic of our investigation.

4 Spectral problem

The use of the Fourier method for solving problem (2.2)—(2.4) leads to a spectral problem
for the operator L given by the differential expression

Lyx) =—y"(x) + ey’ (=x) = Ay(x), -1<x<1, (4.1)
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and the boundary conditions of periodic type

U(y)=y (-1 +ay'(1) =0,
Uh(y) =y(-1) -y(1) =0,

where A is a spectral parameter.

As is known, spectral problems for equation (4.1) were first considered in [25, 26]. The
authors considered cases of the Dirichlet and Neumann boundary conditions (a = —1).
They singled out cases of the boundary conditions when the system of root vectors forms
a Riesz basis in L,. Here, we consider a case a # —1. Until now, no one has investigated this
case.

Spectral problems related to our topic were considered in the works [27-32]. In [27] a
problem with the nonlocal conditions

y(-1)=0, ¥ (-1)=y(1)

for equation (4.1) was studied. The authors proved that if r = /(1 — £)/(1 + &) is irrational,
then the system of eigenfunctions is complete and minimal in L,(-1, 1), but is not an un-
conditional basis. For rational r, it was proved that the system of root functions of the prob-
lem (for special choices of the associated functions) is the unconditional basis in Ly(-1, 1).
A similar result was proved in [28] for the case of the space L,(-1,1).

In [31] a problem for equation (4.1) with the nonlocal boundary conditions

y(=1)=py1),  Y(-1)=y(1)

was investigated for the case of the space L,(—1,1) and in [32] for the space L,(-1,1). In
these papers it was also shown that the multiplicity of eigenvalues depends on the ratio-
nality or irrationality of the number 7.

Since for equation (4.1) the spectral theory of boundary value problems is not yet fully
formed, then each separate case of boundary conditions must be considered separately.
The spectral problems with the nonlocal conditions (4.2) have not been previously con-
sidered. In this connection, we note the works [3—24] in which close problems related with
spectral properties of nonlocal problems were considered.

5 General solution of equation (4.1)
To construct a general solution of equation (4.1), consider the Cauchy problem with data
at the interior point

Lyx) =—y"(x) + ey (=x) — Ay(x) =f(x), -1<x<1, (5.1)
y0)=4, () =B, (5.2)
with arbitrary constants A and B. Here, f(x) € C[-1,1].

By direct calculation it is easy to show that this problem (5.1) to (5.2) is equivalent to the
integral equation

y(x) + A ]x k(x, t)y(t)dt = A + Bx — /x k(x, 0)f (¢) dt, (5.3)
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with the integral operator

x 0 x
/ k(x, t)p(t) dt = ! {Ol / (x + t)p(t) dt + / (x—t)p(t) dt}.
—x —x 0

1-a?

Let us show that the integral equation (5.3) has a unique solution. For this, we introduce

a new function
Y(x) = y(x)e M,

where u > 0 is a positive parameter that we will choose below.
Then, for Y(x) we obtain the integral equation

Y(x) + A /-x ki(x, 0)Y (£) dt = (%), (5.4)
where it is indicated

Ky (%, £) = k(i £ i-1e1],

¥(x) = (A + Bx)e " - /: ki(x, ) (2) dt,

filx) = fx)e .

Let I, denote the integral operator in the left-hand side of (5.4). Estimating its norm in
Ly(-1,1), we have

M V2u—1+e 20

L <
1Ll < T p

Hence, it is easy to see that for any A we always can choose a positive number u > 0 such
that the operator norm will be less than one: || [, || < § < 1. Therefore, with this choice of
1, equation (5.4) has the unique solution Y (x) € Ly(-1,1).

That is why equation (5.3) has the unique solution y(x) € Ly(-1, 1).

It is easily seen that

A+ Bx - /-x k(x, t)f (t) dt € C*[-1,1]

for f(x) € C[-1,1].
It is also easy to see that if y(x) € Ly(-1,1), then

/xk(x, t)y(t)dt € C[-1,1].

Therefore, from equation (5.3) we obtain that y(x) € C[-1,1] for f(x) € C[-1,1].
Further, since y(x) € C[-1, 1], then it is easy to see that

/ * ko Oy dt € CP-1,1].

X

Therefore, from equation (5.3) we obtain that y(x) € C2[-1,1] for f(x) € C[-1, 1].
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Thus, the following lemma is proved.

Lemma 5.1 For any values of the parameter A, of the constants A and B and for any
function f(x) € C[-1,1] the Cauchy problem (5.1) to (5.2) has the unique solution y(x) €
C’[-1,1].

As follows from this lemma, the general solution of equation (4.1) is two-parameter. As
fundamental solutions we choose two functions c(x,A) € C*[-1,1] and s(x,A) € C*[-1,1]
that are solutions of equation (4.1) and satisfy the Cauchy conditions:

c(0,1) =5'(0,1) =1, cd(0,A) =s(0,1) = 0.

The existence of such solutions is ensured by Lemma 5.1.
By direct calculation it is easy to obtain these solutions explicitly:

A A

1-¢’ F=yive

i) =cosus),  sld) = osinGuss), o -
It is also easy to verify that the chosen solutions have the following symmetry properties:
c(=x,A) = c(x, 1), s(=x,A) = =s(x, 1), -1<x<1. (5.5)
Thus, the general solution of equation (4.1) has the form:
y(x,X) = Cre(x, A) + Cas(x, A) (5.6)
with arbitrary constants C; and C,.
6 Eigenvalues of problem (4.1) to (4.2)

First, itis easy to see that A = 0 is an eigenvalue of problem (4.1) to (4.2). The corresponding
eigenfunction has the form:

yo(x) = 1.

Consider a case A # 0. Satisfying the general solution (5.6) of equation (4.1) to the bound-
ary conditions (4.2), we obtain the linear system

Ci1lhi(c(x, A)) + Gl (s(x, 1)) = 0,
C1l(c(x, 1)) + Colly(s(x, 1)) = 0.

(6.1)

Its determinant will be the characteristic determinant of the spectral problem (4.1) to (4.2):

A = Uy (clx, 1)) Ui(s(x, 1) o,
Us(cx, 1)) Us(s(x, 1))

Therefore, taking into account the symmetry conditions (5.5), we calculate

A() =2(1 - a)d(1,A)s(1,A) = 0. (6.2)
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First, from (6.2) we obtain that for a = 1 each number A is the eigenvalue of problem
(4.1) to (4.2), regardless of the value of ¢. In this case, system (6.1) has the form

Cys'(1,1) =0,

Czs(l,)\.) =0.

Since |s'(1,1)| + |s(1,1)| > O, then it follows that C, = 0.
Thus, the following lemma is proved.

Lemma 6.1 For a = 1 each number ) is the eigenvalue of problem (4.1) to (4.2). The corre-
sponding eigenfunctions have the form

A
1-¢

y(x,4) =cos(px), = (6.3)

Now consider the case when a # 1. Then, from (6.2) we obtain ¢(1,A)s(1, 1) = 0. There-
fore, taking into account the explicit form of fundamental solutions, we have

sin(gt1) sin(pz) = 0.

Thus, problem (4.1) to (4.2) has two series of the eigenvalues

W =(1-e)kn)?, k=0,1,2,...,
: (6.4)

AP =1+e)nn)t, n=12,....

Lemma 6.2 Problem (4.1) to (4.2) has multiple eigenvalues if and only if the number r =

V(A —¢)/(1 + &) is rational.
Proof Indeed, suppose that any two eigenvalues from different series coincide:

1) _ 4,2
A=A

This is equivalent to the equality
(1-e)km)? = (1 +&)(nr)?.

That is, the coincidence of eigenvalues is possible if and only if for some ko, 1o € N r = no/ko
holds. That is, only if the value r is rational. O

7 Spectral problem for irrational numbers r

Let r be an irrational number. Then, by virtue of Lemma 6.2, all eigenvalues of problem
(4.1) to (4.2) are simple and are given by the formulas (6.4). By direct calculation from (6.1)
we obtain that

y,((l)(x) = cos(kmx),
X ni (7.1)
yf)(x) = (1 +a)rcos(nm) COS(T) +(a-1) sin(T) sin(nmwx),

where k=0,1,2,...and n=1,2,..., correspond to these eigenvalues.
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Lemma 7.1 The system of functions (7.1) is complete and minimal in L,(-1,1).

Proof Consider an arbitrary function f (x) orthogonal to system (7.1). Since it is orthogonal
to all functions y,(:)(x), k=0,1,2,..., we have

1 1
0= / f(x) cos(kmx) dx = / {f(%) + f(=x)} cos(kmx) dx.
-1 0

However, the system {cos(kwx),k =0,1,2,...} forms a basis in L,(0, 1). Therefore, f(x) +
f(=x) = 0 holds almost everywhere on the interval (-1, 1). That is, this function is odd.
Therefore, from the orthogonality of f(x) to all functions yﬁf) (%), n=1,2,... we obtain

1 1
0= / f@)yP @) dx = (a-1) sin(ﬂ) / f(%) sin(nrx) da.
-1 r)Ja

Since a # 1 and the number r is irrational, from this we have

1 1
0=/ f) Sin(”ﬂx)dx=f {f(®) = f (%)} sin(nmrx) dx.
1 0

However, the system {sin(nmwx),n = 1,2,...} forms a basis in L,(0,1). Therefore, f(x) —
f(=x) = 0 holds almost everywhere on the interval (-1, 1). That is, this function is even.

Thus, the function f(x) turns out to be simultaneously even and odd almost everywhere
on the interval (-1,1). Consequently, f(x) = 0 holds almost everywhere on the interval
(=1, 1). This proves the completeness of the system of functions (7.1) in Ly(-1, 1).

Since the system under consideration (7.1) is a system of eigenfunctions of a linear oper-
ator, then it has a biorthogonal system consisting of eigenfunctions of an adjoint operator.
We will not dwell here on a specific form of this system and the adjoint operator. How-
ever, from the existence of the biorthogonal system follows the minimality of the system
of functions (7.1) in Ly(-1,1). Thus, the Lemma is proved.

Now let us show that despite the fact that the system of functions (7.1) is complete and
minimal in L,(-1, 1), it does not form an unconditional basis. For this, we use the necessary
condition for the basis property from [36]. d

Lemma 7.2 ([36], Th. 3.135, s. 219) Let {u;} be a closed and minimal system in a Hilbert
space H. If the system {u;} is an unconditional basis in H, then the strict inequality holds

U U;j
limsup‘<—1, Ak >‘<1, (7.2)
jooo [\ 41l ol

where (-, -) is the inner products in H.

By virtue of this lemma, for the unconditional basis property in Ly(—1, 1) of the system
of functions (7.1), it is necessary to satisfy the strict inequality

;1) y<2>
limsup‘<%,%>‘ <1 (7.3)
j=oo Iy Il Myl

for all possible infinitely increasing subsequences &; and #;.
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Calculating the norms of the eigenfunctions, we obtain

1] =1,
“3’512) H2 =(1+ 61)27”2{1 P Sin(2n_7'r)} +(1-a)? sinz(ﬂ),
2nmw r r
Therefore,
||y512) H2 =(1l+a)*”+(1-a)? sin2(g) + O<%) (7.4)
for n — oo.

Calculate the inner products in Ly(-1, 1):

1
/ cos(kmx) cos(ﬂ) dx
-1 r

sin(k — Z)m 1
~— +0
(k—=)m k+n

According to Dirichlet’s approximation theorem (see, example, [37], Th. 1A, p. 34), for

09 2)] = 11+ alr

=|1+alr

for k,n — oo.

any irrational number « there exists an infinite set of irreducible fractions 15’ (where p and
q are integers) such that

1

Choosing here a = ., we obtain that there exist infinite subsequences of the natural

numbers k; and #; such that

For these subsequences we will have

1
<—.
nj

1
k,»——]
r

Therefore, there exists the limit

sin(k; — ?)n

. nji
j=oo (ki — L)
From this we have that the limit exists
; O @\ _
lim 47 52)] = 11+l
From (7.4) it is easily seen that the limit exists

Jim [552] =11+l

Page 11 of 24
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Finally, substituting everything obtained in (7.5), we obtain

(1) (2)

ki i
thﬁy(—g)M -1 (7.5)
=Ny 1 Ny |

for our chosen (according to the Dirichlet’s approximation theorem) infinitely increasing
subsequences k; and #;. That is, the necessary condition of the unconditional basis prop-
erty (3.3) is not satisfied.

Thus, the following lemma is proved.

Lemma7.3 Letr beirrational. Then, the system of eigenfunctions (3.2) of the spectral prob-
lem (1.8) to (1.9) is complete and minimal but does not form an unconditional basis in
Ly(-1,1).

8 Spectral problem for rational numbers r

Now consider the case when r is a rational number. Then, there exist natural numbers
and kp such that r = Z—g In this case, as follows from (6.4), problem (4.1) to (4.2) has an
infinite number of double eigenvalues

)»(1) _ A(Z)

koj — “*noj’

jeN. (8.1)

As mentioned above, the spectral problems for equation (4.1) with periodic boundary
conditions (a = —1) were considered in [25, 26]. For periodic problems it was shown that
root subspaces, consisting of two eigenfunctions, correspond to the double eigenvalues.
Here, we consider the case a # —1.

For a # -1, one eigenfunction and one associated function correspond to the double
eigenvalues (8.1).

By direct calculation it is easily shown that for the cases when 7 # Z—g, problem (4.1) to
(4.2) has the eigenfunctions

9 (x) = cos(kmx),

(8.2)
yf)(x) = (1 +a)rcos(nm) cos(nirx) +(a-1) sin(nTn) sin(nmwx),

where k=0,1,2,...and n=1,2,..., except for the cases when k = kyj, n = ngj for some j.
For those cases when 7 = Z—g (that is, when k = koj, n = n¢j for some j), problem (4.1) to

(4.2) has the eigenfunctions y,((g.(x) and the corresponding associated functions y,,;1 (x):

Vi) = cos (o),

1- (8.3)
{ xsin(kojmx) + 4
l+a

1 .
Vnoj1 (%) = —(=1)Wo+ko¥ sin(nyjm x) }
r

_2/(0jn(1 —-8)

Here, we mean by the associated functions (according to M.V. Keldysh) solutions of the
inhomogeneous equation

Ly (%) = =y (%) + &9y 1 (—x) = )L}(Dyk,l(x) + y,((l)(x), —-1<x<1, (8.4)

satisfying the boundary conditions (4.2).
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It is well known that the associated functions are not defined uniquely. Functions of the

form

T (%) = Yigj1 () + Gy ()

for any constants C; are also the associated functions of problem (4.1) to (4.2) correspond-
ing to the eigenvalues )»2))] and the eigenfunctions y%)j(x). “The problem of choosing associ-
ated functions” is also well known. This problem is related to the fact that with one choice
of the constants C; the system can form an unconditional basis, and with other choices of
these constants the system does not form an unconditional basis. To avoid this problem,
we fix such a choice of associated functions by formula (8.3).

Lemma 8.1 The system of eigen- and associated functions (8.2) to (8.3) of problem (4.1) to
(4.2) is complete and minimal in Ly(-1,1).

The proof is similar to the proof of Lemma 7.1. Consider an arbitrary function f(x) or-
thogonal to the system of functions (8.2) to (8.3). Since it is orthogonal to all functions
y,((l)(x), k=0,1,2,..., then, as in the proof of Lemma 4, we have that f(x) + f(—x) = 0 (that
is, this function is even) holds almost everywhere on the interval (-1, 1).

Further, from the orthogonality of f(x) to all functions yfqz) (x) from (8.2) we obtain that

1
/ f(x)sin(nrx)dx =0 (8.5)
-1

forallm=1,2,..., except the cases when n = nyj for some .

It follows from the oddness of f(x) that it is orthogonal to the functions x sin(kqjm ).
Therefore, from the orthogonality of f(x) to all functions y;,1(x) from (8.3) we obtain that
(8.5) holds and for the cases when n = ngj for some j.

Since the system {sin(nmx),n = 1,2,...} forms the basis in L5(0, 1), then f(x) — f(—x) = 0
(that is, this function is even) holds almost everywhere on the interval (-1, 1).

Thus, the function f(x) turns out to be simultaneously even and odd almost everywhere
on the interval (-1,1). Consequently, f(x) = 0 holds almost everywhere on the interval
(=1,1). This proves the completeness of the system of functions (8.2) to (8.3) in Lp(-1,1).

Since the system under consideration (8.2) to (8.3) is the system of eigen- and associated
functions of a linear operator, then it has a biorthogonal system consisting of eigen- and
associated functions of an adjoint operator. We will not dwell here on a specific form of this
system and the adjoint operator. However, from the existence of the biorthogonal system
follows the minimality of the system of functions (8.2) to (8.3) in Ly(—1,1). The Lemma is
proved.

Now, let us prove that system (8.2) to (8.3) forms an unconditional basis in L,(—1, 1). For
this we need a biorthogonal system. It is a system of eigen- and associated functions of the
adjoint problem:

Lv(x) =—vV"(x) + eV (—x) = Av(x), -l<x<1, (8.6)

Vi) =v(-1)-v(1) =0,
Vo(v) = (a—&e)v(-1) + (1 —ae)v(1) = 0.
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Since the eigenvalues (6.4) of problem (4.1) to (4.2) are real, they are also the eigenvalues
of the adjoint problem (8.6) to (8.7). The system of eigen- and associated functions of this
problem can be constructed explicitly.

The eigenfunction

1 (Q+a) ,

W =3 oq

(8.8)

corresponds to a zero eigenvalue.
By direct calculation it is easily shown that for those cases when 7 # :—8, problem (8.6)
to (8.7) has the eigenfunctions

l+a —1)k
2 (-1)

(1) .
v, (x) = cos(kmx) — ——— sin(rkmx),
) (ke ) 1-a sin(rkm) ( )
) ) (8.9)
) (4) = i
V7 (x) = ——— ———sin(nmx),
n @ 1-asin("") (nwz)
corresponding to the eigenvalues A;(D and \'?, where k=0,1,2,...and n=1,2,..., except

the cases when k = koj, n = noj for some j.
For the cases when 7 = Z—g (that is, when k = koj, n = noj for some j), problem (8.6) to

(8.7) has the eigenfunctions V%)j(x) and the associated functions corresponding to them

Vkoj,l(x):
l+a i
Vitzo)j(x) = —kojmr (1 —¢) r(=1)0+koY sin(njmx),
1-a (8.10)
l+a ; ‘
Vigjn (&) = — - r2(—1)m0+kolx cos (mgjmx) + cos(kojmx).

When constructing this system of eigen- and associated functions of the adjoint prob-
lem, we have normalized the eigenfunctions so that the biorthogonality conditions

A =1 B =,

hold for all k =0,1,2,... and n = 1,2,..., except for the cases when k = kyj, n = nyj for
some j.

For the cases when 7 = Z—g (that is, when k = kyj, n = ngj for some j), we have required
the fulfilment of the biorthogonality conditions

(y/(;))i’ Vkol',l) =1, (y”Oj’l’ V5120)1> =1

Here, by (-,-) we denote the inner product in L,(-1,1).
For what follows, we need to estimate the norms of the constructed eigen- and associated
functions. By direct calculation we find

bOl=1 b2 =a +a>2r2{1 . sin(z”—”)} L1-ap (—)
ni r

r

=1 (B0) s W ey
k 1-a) sin’(rkm)’ " (l_a)zsmz(%)’
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2
) S PR PP L {l_ L +<1—“) i};
v Qkjr(1-e)? |3 2(ky)?  \1+a)
1 2
W - (o -o)*(12) 7

WP =1 l+a\® ,[1 . 1
Vigill =1+ — ) r'{s+ >
kopl l-a 3" 2(ko)?

Analyzing these explicit formulas, we see that only the asymptotic behavior of multi-
pliers sin(**) and sin(rk7) is not obvious. Let us show that these multipliers are strictly
separated from zero.

Lemma 8.2 Ifrisarational number: r = Z—g, then for all values of the indices n and k, when
n # noj and k # koj, the inequalities hold

. nmw . T . 4
s1n<—>‘ > sm(—) s1n<—>‘. (8.11)
r Mo k()

The proof will be carried out by the method used in [30-32]. Since #n # ngj, then the
koi
no *

, ‘sin(rkn)‘ >

representation # = noj + i holds for some j,i € N, 1 <i < ny — 1. Therefore, * = koj +

Since 7 # Z—g, then this number - = koj + % is not an integer. Consequently, we have:

. [ nm . n . T . T
s1n<—>‘ = sm(n(— —kw’))‘ = s1n<—k0i> sm(—) .
r r ny no

The second inequality from (8.11) is proved similarly. Since k # koj, then the representa-

tion k = koj + i holds for some j,i € N, 1 <i < kg — 1. Therefore, rk = nyj + ’I’(—?)l Since % # Z—g,

=

this number rk = nyj + '}(—((’)l is not an integer. Hence, we have:

sin Zni sin r
k() 0 ko )

Lemma 8.3 Let r be a rational number: r = Z—g. Then, each of the systems (8.2) to (8.3) and

(8.8) to (8.10) (after the normalization in Ly(—1, 1)) satisfies a Bessel-type inequality. Both
systems form an unconditional basis in L,(-1,1).

]sin(rkn)] = |Sin(ﬂ(fk—”0]))’ =

=

Note that the system {¢;} has the Bessel property in a Hilbert space H, if there exists a
constant B > 0 such that the Bessel-type inequality

S 1enl” < BIAIP
j

holds for all elements f € H.

Proof By virtue of the above estimates of the eigen- and associated functions, in order
to substantiate the Bessel property, we show the fulfilment of the Bessel property for the
following three type of systems (j € N):

cos(jrx), sin(jmx); (8.12)
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k ki

cos(gjnx), sin(—ojnx); (8.13)
170 Ho

xcos(jrx), xsin(jrx). (8.14)

Since system (8.12) is orthonormal in L, (-1, 1), then it satisfies the Bessel-type inequality
with constant B = 1. Since the multiplier x is bounded, the Bessel property of system (8.14)
follows from the Bessel property of system (8.12). As a result, system (8.13) is the Bessel
system by virtue of the following assertion proved in [30—32]. O

Lemma 8.4 ([30-32]) Let {y;} be a sequence of complex numbers such that

sup|Im(yj)| < 00, sup Z 1< o0. (8.15)
j =1 Re(y)-tl<1

Then, each of the systems {sin(y;x)} and {cos(y;x)} is a Bessel system in Ly(-1,1).

System (8.13) satisfies condition (8.15) because

Im(y)) =0, > 1=2mp+l
jARe()-t1<1

Now, from the well-known Bari theorem [38] it follows the unconditional basis property
of the systems (8.2) to (8.3) and (8.8) to (8.10). The proof of Lemma 8.3 is complete.
Combining all the results, we formulate them together in the form of one theorem.

Theorem 8.5 Let a # —1. Then, the spectral problem (4.1) to (4.2) has the following prop-
erties.

x For a = 1 each number A will be an eigenvalue of problem (4.1) to (4.2). Corresponding
eigenfunctions are of the form (6.3).

* Problem (4.1) to (4.2) has double eigenvalues if and only if the number r =
A =€)/ + ¢€) is rational.

x If r is an irrational number, then all eigenvalues of problem (4.1) to (4.2) are simple,
and its system of eigenfunctions (7.1) is complete and minimal but does not form an uncon-
ditional basis in Ly(-1,1).

* If r is a rational number, then there exists an infinite countable subsequence of eigen-
values of problem (4.1) to (4.2) that are double. The rest of the eigenvalues of problem (4.1)
to (4.2) (there are also infinite countable number of them) are simple. One eigenfunction
and one associated function correspond to each double eigenvalue. The system of eigen-
and associated functions (8.2) to (8.3) of problem (4.1) to (4.2) is complete and minimal in
Ly(-1,1). The associated functions of problem (4.1) to (4.2) can be chosen in such a spe-
cial way that this special system of eigen- and associated functions forms an unconditional
basis in Ly(-1,1).

9 Construction of a formal solution of problem (2.2)-(2.4) by the method of
separation of variables

As follows from Theorem 1, the system of root functions of the spectral problem (4.1) to

(4.2) forms an unconditional basis if and only if the number r = /(1 —¢)/(1 + ¢) is ratio-

nal. Therefore, using the method of separation of variables to solve problem (2.2)—(2.4) is

possible only in the case when r is rational. Therefore, below we consider only such a case.
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Moreover, if we construct associated functions according to another (special) formula
so that the system of eigen- and associated functions becomes almost normalized, then
this system will form a Riesz basis. The use of Riesz bases is more convenient for us, since
it facilitates the proof of the convergence of the series obtained.

As before, we denote by N the set of all natural numbers. By N; denote the set of all
nonnegative integers. By N, denote the set of all natural numbers except for multiples #y:
N, ={neN:n+#ny,VjeN}.

As follows from Lemma 9, the system of functions

190 (),k € Ni; 5P (%), 1 € Nos jynga (x),/ € N} (9.1)

forms the Riesz basis in Ly(—1,1). Here, the associated function y,,;1(x) enters with the
multiple j so that due to this the system becomes almost normalized. As is known, if an
unconditional basis is almost normalized, then it is the Riesz basis. These functions satisfy
the equations

1) 1), (1), 2) _ 4 (2),(2). _ 1@ (1)
Ly =2 s E)’;) = )‘51 )J’; ); LYnojr = AnoiVoil + Vi

and the boundary conditions (4.2).
Therefore, any solution of problem (2.2) to (2.4) can be represented in the form of a
biorthogonal series

umt) = >y @u O+ > 3P @uP O + 3 {igia () — Gy @) (), (9.2)

keNy neNy jeN

where ug)(t), uﬁ,z)(t) and uffo)j(t) are still unknown functions that we need to define.
We also expand the right-hand sides of equation (2.2) and the initial condition (2.3) into
the biorthogonal series

fe)=Y 3 @O+ Y s O + Y (puia @ — i@ O, (93)

keNy neNy jeN
o) =Y @ + Y 9P @e + > jyma®)es. (9.4)
keNy neNy jeN

Here, fk(l)(t), f,fz)(t) and f,f?;(t) are known functions, and (p,((l), (pi,z), and (pi,?] are known nu-
merical coefficients.

It should be noted that such a method of constructing solutions by the method of sepa-
ration of variables using multipliers of the form

{ynol}l (%) - t)’/(i,; (%) } ufo)](t)

is well known starting with the works by Ionkin [39] and Ionkin, and Moiseev [40]. This

method was repeatedly used by other authors earlier. We have slightly modified and con-

cretized this form making it convenient for constructing a solution of our problem.
Since system (9.1) is the Riesz basis, then the Bessel-type inequalities hold

Z ”fk(l) HZ(O,T} + Z nyfz) ”Z(O,T) + Z”fnf} ”iz(O,T) < CIf15 (9.5)

keNy neNy jeN
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STIed P+ Y (0@ + D0 < Cllel, - 9.6)

keNy neNy jeN
Here, by || - ||o the norm in L,(2) is denoted.

Remark 9.1 1f p(x) € W3(~1,1) and satisfies the boundary conditions (4.2), then the fol-

lowing estimate holds

ST+ 3 2P 0@ + S AR e < Cllgliyz (9.7)

keNy neNy jeN

Substituting (9.2) in (2.2) to (2.4), taking into account (9.3) and (9.4), we obtain a problem

for finding the unknown functions u,((l)( t), u(,, )( t), and unw( ):

d
e D)+ 2P0 =P, 0<t<T,ul(0) =g,k e Ny; (9.8)
Euf)(t) + 22D () =fD(), 0<t<T,u?(0)=9?,neNy; (9.9)
d o @ @

E”"w( )+ + Aol no/( )—fnoj(t), 0<t<T, unol( ) = (pnoj ,jeN. (9.10)

The solutions of these problems exist, are unique, and can be written out explicitly:

) NG
u () = pMei t + fo e OV (r)dr, ke Ny (9.11)
@ A2 ) 2
u®(t) = pPe 't +/ e () dr,  ne Ny (9.12)
0
D)= pore” ot [ 5«oz”)f \(t)dr, jeN (9.13)
no/ Pro 0 » ’ ’

Substituting (9.11) to (9.13) in the biorthogonal series (9.2), we obtain a formal solution
of problem (2.2) to (2.4).

10 Main theorem on the well-posedness of the direct problem (2.2) to (2.4)

To complete the investigation of the problem, we need (similarly to the classical Fourier
method) to justify the smoothness of the formal solution obtained, that is, we need to
justify the convergence of all series met.

As usual, we denote by WZZ'I(Q) the Sobolev space with the norm

2 2 2 2
”M”2,1 = ”uxx”o + ”ut”o + ”””o

Definition 10.1 The function u(x,t) € W22'1(Q) will be called a strong generalized so-
lution of the problem (2.2) to (2.4), if there exists a sequence of the smooth functions
u,(x,t) € C%’l(ﬁ) satisfying the boundary conditions (2.4) such that the sequences u,,
Lu,, and u,(x,0) converge to u, f, and ¢(x) in norms of the spaces WZZ’I(Q), L,(R2), and
W3(~1,1), respectively.

Page 18 of 24
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From expansion (9.2), on the basis of the Bessel-type inequalities, it is easy to obtain the

estimate
) d ol 2y, 12

R b o | 2 I T e
keNy
]| 2 0.
s Lldt " lor LoD '

d 2

D3| L R v
jeN L(0,T)

From the explicit representation of the solutions of the problems (9.8) to (9.10) using
the formulas (9.11) to (9.13), we calculate the estimates

2

d

e P10 = CUR I yom + 11T 0”1 )s
L,(0,T)

d 2

il 12 0m = CUR o + 22T 102 )s (10.2)
Ly(0,T)

d

dtuilzo)l ‘)”no/‘ ” Vlo}HL2 0,7) <C(‘ noj HLZ 0,7) ’ Vl01| | no/‘ )
Ly(0,7)

Substituting now (10.2) into (10.1), taking into account the inequalities (9.5) to (9.7), we
obtain the estimate

leel3, = CLIFIG + NIz} (10.3)

Thus, the obtained (in the form of a series) formal solution of problem (2.2) to (2.4)
belongs to the class W22’1(Q).

Obviously, for continuity on the interval [0, 7] right-hand sides of equations (9.11) to
(9.13) their solutions will be continuously differentiable on [0, T']. Therefore, by virtue of
estimate (10.3), the existence of the sequence of the smooth functions u,(x,t) € C%‘l(ﬁ)
from the representation of the strong generalized solution is obvious. The uniqueness of
the solution obtained is a consequence of the Riesz basis property of the system according
to which the solution of the problem is expanded into the biorthogonal series (9.2).

Thus, the following main theorem on the well-posedness of the direct problem (2.2) to
(2.4) is proved.

Theorem 10.2 Let the number r = /(1 —¢)/(1 + €) be rational and a # 1. Then, for any
Sfunction f € Ly(Q) and for any function ¢ € W}(-1,1) satisfying the boundary conditions
(4.2), there exists a unique strong generalized solution u € WZZ'I(Q) of problem (2.2) to (2.4).
This solution can be represented as a convergent in WZZ’I(Q) biorthogonal series (9.2) and
it satisfies inequality (10.3).

11 Formulation of inverse problem

Consider now an inverse problem, that is, the problem on recovering the right-hand side
of a nonlocal differential equation with respect to initial-boundary conditions and an ad-
ditional overdetermination condition.
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In the domain Q = {(x,¢): -1 <x < 1,0 < £ < T} consider a problem on finding the right-
hand side of f(x) of the nonlocal heat equation

Lot = uy(x, 8) — sy (%, £) + Ettpn(—x, ) =f (%), (11.1)
and its solution u(x, t) satisfying the initial condition

ux,0) =px), xel[-1,1], (11.2)
the nonlocal boundary conditions of periodic type

uy(—1,t) + au(1,t) = 0,
u(=1,t) —u(1,t) =0,

telo,T], (11.3)

with respect to the additional final “overdetermination condition”:
u(x, T) = w(x);x € [_1! 1]7 (114')

where ¢(x) and (x) are given sufficiently smooth functions; a # 1 is real number; and ¢ is
a nonzero real number such that |¢| < 1.

A fairly large number of works are devoted to the theory of inverse problems for evo-
lutionary equations. This theory is quite well developed today. The principal difference
between the formulation of the problem under consideration is that the differential equa-
tion is nonlocal. It contains a term with involutional argument deviation in the main part.
Another difference is that we consider nonlocal boundary conditions with respect to a
spatial variable.

In most cases, the inverse problems are ill-posed or conditionally well-posed. However,
the case under consideration is (as we will show below) well-posed in a classical sense: a
solution of the problem exists, is unique and stable with respect to the input data of the
problem.

Definition 11.1 A pair of functions {u(x, £),f(x)}, where u(x, t) € WZZ'I(Q),f(x) eLy(-1,1)
will be called a strong generalized solution of the inverse problem (11.1) to (11.4), if there
exists a sequence of the smooth functions u,(x,t) € C%‘l(ﬁ) satisfying the boundary con-
ditions (2.4) such that the sequences u,, Lu,, u,(x,0) and u,(x, T) converge to u(x, t), f (x),
¢(x), and ¥ (x) in norms of the spaces W5 (82), Ly(~1,1), W2(-1,1), and W2(-1,1), re-
spectively.

12 Construction of a formal solution of the inverse problem (11.1) to (11.4)

As in the solution of the direct problem, we use here the method of separation of vari-
ables. A solution u(x,t) of the nonlocal heat equation (11.1) will be sought in the form
of the biorthogonal series (9.2). We also converge the sought function f(x) and the given
functions ¢(x) and ¥ (x) into the biorthogonal series with respect to the system of eigen-
and associated functions:

@ =" 3@+ DTy P@ED Y a0 - iy @) s (12.1)

keNy neNy jeN
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0@ =D 3 @e + Y AP @eP + Y g ®efey (122)
keNy neNy jeN

Y@ =Y @ + > PR + Y @) - Ty @) v (12.3)
keNy neNy jeN

Here,fk(l),f , andf( are unknown coefficients, and gak , gaf, ), ¢ %0;’ Iﬁ(l , wn ,and 1//,10]

known numerical coefﬁaents.

Remark 12.1 If y(x) € Wi (~1,1) and the functions v (x) and ¥ (x) satisfy the boundary
conditions (4.2), then the estimate holds

Do PR Y gl < sy (124)

keNy neNy jeN

Substituting (9.2) in (11.1) to (11.4), taking into account (12. 1) to (12 3) we obtain the
following problems for ﬁndmg the unknown functions uk (t) u,, (t) u (t) and the un-
known coefficients fk , f,, ,and fnoj.

- () + AV uP @) =, 0<t< T,u0) = o, ull(T) = v (12.5)
o D@+ 2242 @) =2, 0<t<T,u?(0) = o2, u?(T) = y?; (12.6)
d

o noz(t)+)‘noj noj(t) fno/’ 0<t<T, unol(O) gonoj,unw(T)—wnol, (12.7)

where k e N1, ne Ny, jeN.

Note that as we have chosen the expansion into the biorthogonal series using a special
formula containing summands of the form {jy,;1(x) — tjy%i.(x)}, the problems (12.5) to
(12.7) obtained for the Fourier sought coefficients have turned out to be one-typed. This
does not depend on the fact that they are the coefficients for the eigen- or for the associated
functions.

Also note that Ag) = 0. Therefore, we will separately write out the solution of this prob-
lem (12.5) for k = 0.

As is easily seen from (6.4), all the rest of the eigenvalues of the spectral problem (4.1)
to (4.2) are positive. Therefore, the solutions of each of the problems (12.5) to (12.7) exist,
are unique, and can be written out explicitly:

_ W m_
)y Yo — 9o ;- Vo —¢o” (12.8)

1 1
ul(t) =

1 _
w0 = e g+

o (12.9)
) M (W - e-x(k”Twu))’
1- e‘A;})T
@
) 1—e?n't @)
uP(e) =e o + _x‘%( et TR,
o e (12.10)
A2 @)
(2) n (2) ~xn T, (2)
A 1—e- A(z)T(wn -e @ )’
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2

Ay
@ 1—e "m0 2
@)y A2t () ) Mo T (2)
unoj(t) =e "t @ 7 ( nj —€ " g0”0/‘)’
1-e "0/
12.11
2@ @) ( !
2) _ noj @ _ T,
fno/ - L@ (wnoi —e 90,10/)-
1-e "0/

Now, substituting everything obtained from (12.8) to (12.11) into (9.2) and (12.1), we
arrive at a formal solution of the inverse problem (11.1) to (11.4).
From (12.9) to (12.11) we easily obtain the uniform estimates

@] = o] + v

’

d
b |G| = el D

0] = Cllef|+ v

n n

’

) |G| = ce ] e

d
0] =l 03D | G| = o]+ D)
A =l + 14" s
91 = Clof?] (12112

ol = il + ¥ ])

Hence, taking into account the inequalities (9.7) from Remark 9.1 and (12.4) from Re-
mark 12.1, the estimates (10.2) and (10.3) for the solution of the direct problem, we obtain
estimates for the solution {u(x, t), f (x)} of the inverse problem (11.1) to (11.4)

N3y + 12, < Cllel3e o+ 112 0 ) (12.12)
W3 (-1,1) Wi (-1,1)

Not dwelling on the standard details of the proof, we present the final result on the well-
posedness of the inverse problem (11.1) to (11.4).

Theorem 12.2 Let the number r = /(1 —¢)/(1+¢) be rational and a # 1. Let ¢ €
W3(-1,1), ¥ € W, (~1,1) be arbitrary functions such that the functions ¢(x), ¥ (x), and
V" (x) satisfy the boundary conditions (4.2). Then, there exists a unique strong generalized
solution {u(x,t),f(x)} of the inverse problem (11.1) to (11.4). This solution can be repre-
sented in the form of the biorthogonal series (9.2) and (12.1) converging in sz’l(Q) and
Ly(-1,1), respectively. This solution satisfies inequality (12.12) and is stable (in correspond-
ing norms) with respect to the initial and final data ¢(x) and 1 (x).
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