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1 Introduction

It is well known that nonlocal boundary value problems with integral conditions are widely
used for thermo-elasticity, chemical engineering, heat conduction, and plasma physics
[1-4]. Some problems arising in dynamics of ground waters are defined as hyperbolic
equations with nonlocal conditions [5] and [6]. The authors of [7] investigate nonclassi-
cal problems for multidimensional hyperbolic equation with integral boundary conditions
and the uniqueness of classical solution. In [8] a linear second-order hyperbolic equation
with forcing and integral constraints on the solution is converted to a nonlocal hyperbolic
problem. Using the Riesz representation theorem and the Schauder fixed point theorem,
existence and uniqueness of a generalized solution are proved. The solutions of hyperbolic
equations with nonlocal integral conditions were investigated in [9-16]. The method of
operators as a tool for investigation of the solution to hyperbolic equations in Hilbert and
Banach spaces has been used extensively in [17-29].

In [30] the nonlocal boundary value problem

2
ddZZ(t) +Au(t) =f(t), 0=<t<1,

w(0) =30 ou(h,) +o, u0) =30 Bru() + 1,

O<A <Ay <---<A, <1

was investigated. Stability estimates for the solution of the problem were established. First
order of accuracy difference schemes for the approximate solutions of the problem were
presented. Stability estimates for the solution of these difference schemes were estab-

lished. Theoretical statements were supported by numerical examples.
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In the present paper, we consider the nonlocal boundary value problem with integral

conditions

LU0+ Aule) =f(), 0<t=<1,
w(0) = [y a(p)u(p)dp + ¢, Y
1(0) = [y Blp)ui(p)dp + v

in a Hilbert space H with a self-adjoint positive definite operator A. We are interested in
studying the stability of solutions of problem (1) under the assumption

1 1
1+/0 a(s)B(s)ds >/0 (\oz(s)|+ |ﬁ(s)|)ds. (2)

As in [30], a function u(¢) is called a solution of problem (1) if the following conditions are
satisfied:
(i) u(2) is twice continuously differentiable on the interval (0,1) and continuously
differentiable on the segment [0, 1].
(i) The element u(t) belongs to D(A) for all ¢ € [0,1], and the function Au(¢) is
continuous on the segment [0, 1].
(ili) u(t) satisfies the equation and nonlocal boundary conditions (1).

2 The main theorem

Let H be a Hilbert space, A be a positive definite self-adjoint operator with A > 81, where
8 > 8¢ > 0. Throughout this paper, {c(¢),t > 0} is a strongly continuous cosine operator-
function defined by

eitAuz e*itAl/z

c(t) =

Then, from the definition of sine operator-function s(t),

s(t)u:/(; c(p)udp

it follows that

iAl2 e_itAl/Z

e
) = A—1/2
s 2

For the theory of cosine operator-function we refer to [23] and [24].

Lemma 2.1 The following estimates hold.:
le@l e =1 A5 =1 3)

Lemma 2.2 Suppose that assumption (2) holds. Then the operator T,

1,1 1
T:<1+/(; /0 ot(s),B(s)dsds)I—/o (,3(s)+oe(s))c(s)ds,
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has the inverse

1,1 1 -1
-1 _ _
T = |:<1 +/0 /0 a(s)B(s) dsds)] /(; (ﬁ(s) +ot(s))c(s) dS:|

and the following estimate is satisfied:

1
L+ [} a(s)B(s)ds| - [y (la(s)] + |B(s)]) ds

(4)

[ PP

Proof Applying the triangle inequality and estimates (3), we obtain

1,1 1
H<1+/(; /0 a(s)ﬁ(s)dsds)l—/o (,3(s)+a(s))c(s)ds

1
/0 (,B(S) + oz(s))c(s) ds

H—H

1
> 1+/ a(s)B(s)ds| —
0

H—H

v

1 1
1+ / a(s)B(s) ds| / (la)| + BN @] ;_ ds
0 0

1 1
> 1+/0 a(s)B(s)ds —/O (’a(s)‘+‘,3(s)‘)ds>0.

Estimate (4) follows from this estimate. Lemma 2.2 is proved. O

Now, we will obtain the formula for the solution of problem (1) for ¢ € D(A) and ¢ €
D(AY?), It is clear that [23] the initial value problem

d*u

7 +Au(t)=f(), O0<t<l, u(0) = uy, u'(0) = u (5)

has a unique solution,

t
u(t) = c(t)uo + s(t)uy + / st = 1) (A)dx, (6)
0
where the function f(£) is not only continuous but also continuously differentiable on [0, 1],

uo € D(A) and uy, € D(AY?).
Using (6) and the nonlocal boundary condition

1
uo=f0 au@)dy + ¢,

we get

1 ¥
Ug = / a(y) <c(y)uo +s(Mug + / sy=1)f(A) dk) dy + ¢.
0 0

Then

1 1 1
(1— / O‘(J’)C(Y)dy>uo— [ aosorans = [ ao) [so-nperardyee. o)
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Differentiating both sides of (6), we obtain
t
u'(t) = —As(t)uo + c(t)ug + / c(t=N)f(A)dx.
0
Using this formula and the integral condition
1
wy= [ BoW Oy + v,
0
we get
1 y
= / B() (—As(y)uo +c(y)ug + / c(y- A)j”(k)dk) dy+ .
0 0

Thus,
1 1
/ BO)As() dyuo + (1— / ﬂ(y)c(y)dy>u6
0 0

1 y
=/ ﬁ(y)/ cy—Af(R)drdy + . (8)
0 0

Now, we have a system of equations (7) and (8) for the solution of u, and . Solving it,
we get

o = T-l{[z—/olﬁ(wc(y)dy] [/Ola(w/;s(y—x)f(xmxdyw}
- la(ws(y)dy[ | 50) | ycu—xyu)dmyw“ ©)

and

Uy = T‘l{[l—/ola(y)c(y)dy] |:‘/(;1,3(_)/)‘/(;yC()/—)\.)j((}n)d)Ldy+ w]
-/ B0)As0) dy[ [ () [ so-nrrarays w} } (10)

Hence, for the solution of the nonlocal boundary value problem (1) we have (6), (9), and
(10).

Theorem 2.1 Suppose that ¢ € D(A), Vr € D(AY?), and f(t) is a continuously differentiable
on [0,1]; assumption (2) holds. Then there is a unique solution of problem (1) and the fol-
lowing stability inequalities:

1
g @, < ol + |22 [ a2, ) &
max du(t) ” +max Al/2 t)||
0<t<1 0<t<1

< M[||A“2<p||H | lsv(x>||de], 12)
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d*u(t)
s ae |, il
1
= IAgli + 42, + O, [ 16l i) 03

are valid, where M does not depend on f(¢), t € [0,1], ¢, and .

Proof We take the estimates

1
s |0, = 1O+ 4720, + [ a0, o] 04)
max [ ()], + max |4 u(@)],
1
= M| [45u0 1, + w0, + [ o, ] 03
d’u(t) ,
max | o |+ ana At + max |47 0,
1
<[ lauO L, + |47 O+ Ol [ 0] )

from [26] for the solution of problem (5). The proof of Theorem 2.1 is based on estimates
(14), (15), (16), and the estimates for the norms of ug, A™2ujy, AY?uq, upy, Aug, AV?u.

First of all, let us find an estimate for ||#(0)| . By using (9) and estimates (3), (4), we
obtain

1
o), =5 [ 1210+ ot + |42 ] )
Applying A2 to (10), we get
1 1
Ay = Tl{ |:I - / a(y)c(y) dy] [/ B() /y c(y = VA2 (L) dxdy +A1/21ﬂ:|
0 0 0
1
- [ Boasoay
1 y
120, 43\ 4-1/2
X |:/0 a(y)/o A s(y = ANATf (L) drdy + (p] }
Using estimates (3), (4), we obtain

1
|42 0)|,, < Ms |:/O |AT2F )|, do+ ATy, + ||<,0||H]. (18)

Thus, estimates (14), (17), and (18) yield estimate (11).
Second, applying operator A2 to (9), we get

1 1 y
Ay = Tl{[l— f ﬂ(y)c(y)dy} [ / a(y) / A”2s(y-x)f()\)d,\dy+A”2<p]
0 0 0

. /o ')A 50) dy[ /0 e /0 "y - A () drdy s w] }
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Using estimates (3) and (4), we obtain
1
a2, =] [ 11+ 147, 4 1t | 19)
0
Using (10), and estimates (3), (4), we get

1
@l =M [ Il an 1o+ 1471, | &

Then estimate (12) follows from estimates (15), (19), and (20).
Third, applying A to (9) and using Abel’s formula, we have

Aug = T‘l{ [1 - /0 B0l dy]
x [ / o) [f(y) -~ [ ey~ /\)f’(k)dk] dy +A¢}
o (A5 dy

1
x [ / BWY) [A”zs(y)f(O) + / yAms(y —W)f () dk} dy + A”Zl/,] }
0 0

and using estimates (3), (4), we get

o), <0 VAot + |4 ¢ O, + [l n] &
In the same manner, applying A2 to (10) and using Abel’s formula, and estimates (3), (4),
we obtain

o, < 1o+ 1470, ol [ rol,a] e
Thus, estimate (13) follows from estimates (16) and (21), and (22). 0

3 Applications
Now, we consider the applications of Theorem 2.1. First, a nonlocal boundary value prob-
lem for a hyperbolic equation

Uy — (ax)uy)x +ou=f(t,x), 0<t<1,0<x<],
u(0,%) = [ a(p)u(p,x)dp + (%),

u(0,%) = [y B(o)ue(p,4)dp + ¥(x), 0<x<1
u(t,0) = u(t,1), u(t,0) = u,(¢,1), 0<t<l1

under assumption (2) is considered. Problem (23) has a unique smooth solution u(t, x) for
(2), smooth functions a(x) > a > 0 (x € (0,1)), a(0) = a(1), p(x), ¥ (x) (x € [0,1]) and f (¢, x)
(t,x € [0,1]), o a positive constant and under some conditions. This allows us to reduce
problem (23) to nonlocal boundary value problem (1) in the Hilbert space H = L;[0,1]
with a self-adjoint positive definite operator A* defined by (23).
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Theorem 3.1 For the solution of problem (23), we have the following stability inequalities:

52?;(1””’“("" ')||L2[0,1] = M[@?;Hf(t, ')HLZ[OJ] + l@xllzy00,0) + ||¢||L2[o,1]], (24)
({25‘2‘1” U (t HL2 (R OIE?Z(I” et ”L2[0 1]
= M[ggfl}lM 2 ')“Lz[O,l] + ‘V(O’ ')||L2[o,1] + 1@xxllLof00) + ||1ﬂx||L2[0,1]], (25)

where M does not depend on ¢(x), ¥ (x), and f(¢t,x).

The proof of Theorem 3.1 is based on Theorem 2.1 and the symmetry properties of the
space operator generated by problem (23).

Proof Problem (23) can be written in the abstract form

dtz L+ Au() =f(t) (0<t=<1),
u(0) = [, a(p)u(p)dp + ¢, (26)
u(0) = [y B(p)us(p)dp +

in the Hilbert space L, [0,1] of all square integrable functions defined on [0, 1] with a self-
adjoint positive definite operator A = A* defined by the formula

A*u(x) = —(a(X)u)  +oulx)

with the domain

D(A*) = u(x) : u, vy, (@(X)utx)x € L2[0,1],
| u(0) =u(),u(0) =)

Here, f(£) = f(t,x) and u(t) = u(¢,x) are known and unknown abstract functions defined
on [0,1] with the values in H = L,[0,1]. Therefore, estimates (24) and (25) follow from
estimates (11), (12), and (13). Thus, Theorem 3.1 is proved. |

Second, let £2 be the unit open cube in the m-dimensional Euclidean space R™ : {x =
(*%1,..., %) : 0 <xj < 1,1 <j < m} with boundary S, 2 =02US.In[0,1] x £2, let us consider

a boundary value problem for the multidimensional hyperbolic equation

Pulta) S (a,(x)uy, ), + o) = £(5,2),
x=(x1,...,%,) €82,0<t<1,
u(0,%) = fo (P ulp,x)dp + o), x€£2, (27)
u(0,%) = [y B(p)uip,x)dp + Y(x), x€Q,
u(t,x)=0, xe€8§,

under assumption (2). Here, a,(x) (x € 2), ¢(x), ¥ (x) (x € £2) and f(t,x), t € (0,1), x € 2

are given smooth functions and a,(x) > a > 0.
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Let us introduce the Hilbert space L, (£2) of all square integrable functions defined on £2,
equipped with the norm

Wl = {/f E[f(x)|2dx1~~dxm}i.

Theorem 3.2 For the solution of problem (27), the following stability inequalities hold:

m
s 2 e M
r=

m
=M [gnaxl lf &), @ + Zl I, l12,@) + 111, @ } (28)
(grslixl Z H oy (£ HLz * 52?}1 H et ”L2

< M|:max If:(z,- ||L2(§) +|r ) ”Lz(§)

0<t<1

m m
Y Mm@ + Y ||wxr||L2<m} (29)
r=1 r=1

where M does not depend on ¢(x), Y (x), and f(t,x) (t € (0,1), x € £2).

Proof Problem (27) can be written in the abstract form (26) in the Hilbert space L,(£2)
with a self-adjoint positive definite operator A = A* defined by the formula

m

A u(x) = - Z(“’(x)”"r)x, +ou(x)

r=1
with domain
D(A) = {u(®) : u, s, (zz,(x)uxr)xr €Ly (2),1<r<m,u(x)=0,x€S}.
Here, f(¢) = f(¢,x) and u(t) = u(t,x) are known and unknown abstract functions defined

on £2 with the values in H = L,(£2). So, estimates (28) and (29) follow from estimates (11),
(12), (13), and the following theorem. O

Theorem 3.3 [29] For the solution of the elliptic differential problem

A*ulx) = w(x), x€ 82,

ux)=0, x¢€S,

the following coercivity inequality holds:

Znux,x,nLZ < M|l @)

where M is independent of w.
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4 Conclusion

This work is devoted to the study of the stability of the nonlocal boundary value problem
with integral conditions for hyperbolic equations. For the solution of nonlocal boundary
problem (1) in a Hilbert space H with a self-adjoint positive definite operator A, Theo-
rem 2.1 is established. Two applications of Theorem 2.1 are given. Of course, stable two-
step difference schemes for approximate solution of problem (1) can be presented. The
methods given above permit us to establish the stability of these difference schemes. Ap-
plying [31], we can give a numerical support of the theoretical results.
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