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SOLVABILITY OF A BOUNDARY VALUE PROBLEM FOR A
SECOND ORDER ELLIPTIC DIFFERENTIAL-OPERATOR
EQUATION WITH A COMPLEX PARAMETER

BAHRAM A. ALIEV, VUGAR Z. KERIMOV, AND YAKOV S. YAKUBOV

Abstract. In a separable Hilbert space H, we study solvability of a
boundary value problem for a second order elliptic differential-operator
equation with a complex parameter. The parameter enters into the equa-
tion and boundary conditions. In addition to the complex parameter,
the boundary conditions contain linear operators as well, one of which
is unbounded. Application of the obtained abstract results to elliptic
boundary value problems is given.

1. Introduction

In the paper, in a separable Hilbert space H, we consider the following bound-
ary value problem:

L(N)u = du(z) — u"(z) + Au(z) = f(z), = € (0,1), (1.1)

Li(MN)u := Mu(0) — au/(0) + Biu(l) = fi,

Lo(MN)u := Au(1) 4+ Bu/(1) + Bau(0) = fo,
where A is a complex parameter; A is a linear, closed operator with domain of
definition dense everywhere in H and with the resolvent decreasing as |[A\|~! for
sufficiently large A in some angles, containing a negative semi-axis; o and [ are
non-zero complex numbers from the right-hand side of the complex plane; B;
is a linear bounded operator in H; By is a linear unbounded operator in H,
subordinated to the operator A'/2 in some sense.

It is proved that under certain conditions, for sufficiently large A from some
angle, containing a positive semi-axis, a theorem on the isomorphism between
the solutions, belonging to W7((0,1); H(A), H), and the right-hand side of the
boundary value problem (1.1), (1.2) is satisfied. It is also established the coercive
estimate for the solution of the problem (1.1), (1.2) in the space L,((0,1); H), p €
(1,00). More precisely, sufficient conditions, providing coercive solvability of the
boundary value problem (1.1), (1.2) with respect to u in the space L,((0,1); H),
p € (1,00), were found.

Note that if the boundary conditions in (1.2) do not contain the operators By
and Bs, the coercive solvability of the boundary value problem (1.1), (1.2) was

(1.2)
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studied in [5] and [14] in the spaces L,((0,1); H) and L,((0,1); E), p € (1, 00),
respectively. Here E is a UMD Banach space (UMD -Unconditional Martingale
Differences, whose definition is given, e.g., in monograph [9]).

The novelty of the present paper, unlike the papers [5], [14], is that the main
part of the boundary value problem (1.1), (1,2), in addition to a complex param-
eter, contains in the boundary conditions linear operators as well, one of which
is unbounded.

If the boundary conditions in (1.2) do not contain a complex parameter A and
the operator Bj is a zero operator, the solvability of the obtained boundary value
problem was studied in [2] and [6] in the spaces L,((0,1); H) and L,((0,1); E),
respectively.

In [4], in the space L,((0,1); H), p € (1,00), a non-coerciveness of a boundary
value problem, with respect to u and A, for the equation (1.1) was studied. In [4],
the principal part of one of the boundary conditions, in addition to the complex
parameter A, contains also a linear bounded operator as a multiplier.

Boundary value problems for second order elliptic differential-operator equa-
tions, when one (and the same) complex parameter is included into the equation
and boundary conditions, were studied in different aspects in the papers [1], [3],
[7], [8], [11] and others.

In the present paper, we will use the technique developed in monograph [13,
chapter 5, section 5.4]. There, in Ly((0,1); H), p € (1,00), coercive solvability
of boundary value problems was studied for a second order elliptic differential-
operator equation with nonlocal boundary conditions, when the coefficients in
the boundary conditions are complex numbers. Solvability of a boundary value
problem, considered in [13, chapter 5, section 5.4], was further studied in the
paper [10] in the space L,((0,1); E), p € (1,00).

The above mentioned novelty of the paper allows as to study solvability of a
new class of boundary value problems for second order partial elliptic differential
equations in nonsmooth domains. We give one of such applications for elliptic
equations in the square at the end of the paper.

We introduce definitions and notions used in the paper. Let F; and Es be
Banach spaces. The set Ey 4+ Es of all vectors of the from (u,v), where u € Ej,
v € Fo, with ordinary coordinate-linear operations and with the norm

1w, V)| 14 B, = llulley + (0]l 22

is a Banach space and is called a direct sum of Banach spaces Fq and FEs.

Let E; and F be Banach spaces. By B(E1, F) we denote a Banach space of all
linear bounded operators acting from F; into F, with ordinary operator norm.
In a particular case, we assume B(FE) := B(E, E).

Let A be a linear closed operator in E. Then, the domain of definition D(A™)
of the operator A™ turns into the Banach space F(A™) with respect to the norm

N ) 1/2
HUHE(A") = <kZOHAkuHE> '

The operator A" is bounded from E(A™) into E. In particular, if the operator A
has a bounded inverse in F, then

[ull any = 1A ull g -
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Let Ey and F; be two Banach spaces continuously imbedded into the Banach
space . Ey C E, E1 C E. Such two spaces are called an interpolation pair
{Ey, E1}. Let us consider a Banach space (see [12], section 1.2.1):

Eo+ Ey:={u:uekE, Ju;eE;j=0,1, where u = ug + uy,
fullzgri = _int (luollg, +luallz,)}-
u]'GEj
According to the statement [12, section 1.3.1], the functional

K(tw) = it (Juollg, +¢lullz,)
ujEE;
is continuous on (0, co) with respect to ¢ and the following estimate holds
min{L, } [Ju]l g,y g, < K (¢ w) < max{1,t} [|lull g, g, -
The interpolation space for { Ey, F1 } is determined by the K-method as follows

(Eo, E1)g,, = {u:u € Bo+ By, lull gy 50,

+00 1/p

= /t‘l“)PKp(t,u)dt <o0},0<f<1, 1<p<oo.

0

Definition 1.1. [12, theorema1.14.5] Let the operator A generate an analytic,
for t > 0, and a strongly continuous, for ¢ > 0, semigroup e *4 and this semigroup
exponentially decreases. Then, the interpolation spaces (E(A"), E)g, of Banach
spaces F(A™) and E are determined by the equalities

(B(A"). B}y, o= {u:u € Bo+ By, s, =
+oo 1/p
= /t_l"'"epHA”e_tAuH%dt <0}, 0<0<1, p>1, neN.
0
Moreover, by definition (E(A"), E), , :== E(A"), (E(A",E),, = E.

Theorem 1.1. (interpolation theorem) [12, theorem1.3.3/(a)] (see, also,

[13, section 1.7.9]). Let {Eo, E1} and {Fy, F1} be interpolation pairs. Denote by

B({Ey, E1} , {Fy, F1}) the set of linear operators mapping Eo + E; into Fy+ Fi

and such that their contraction on Ey, k = 0,1, continuously maps Ej, into Fj.
Then, for any T € B({Ey, E1} , {Fo, F1}), we have the inequality

0
HT”B( (Eo,E\)e,p , (Fo,F1)g,p) = HT”B(EO Fo) HTHB(El,Fl) ,0<0<1, 1<p<oo.

Denote by L,((0,1); H), 1 < p < oo, a Banach space (for p = 2, a Hilbert space)
of vector-functions © — wu(x) : [0,1] — H strongly measurable and summable in
the p -th degree with the norm

1/p

el o0y / lu@ dz | < oo,



312 BAHRAM A. ALIEV, VUGAR Z. KERIMOV, AND YAKOV S. YAKUBOV

Denote also by W2 ((0,1); H(A"), H) := {u : A™u,u®™ € L,((0,1); H)} a space
of vector-functions with the norm

ullywzn (0,1):2ramy.my = 1Al L 0,0)0r) + H“@n)‘ L)

It is known [12, theorem 1.8.2] that if u € W2"((0,1); H(A™), H) then
u(])()G(H(An),H)JE;/,;’p, J=0,...,2n -1

2. Homogeneous equation

At first, in a separable Hilbert space H, we consider the following boundary
value problem:

L\)u := du(z) — v (z) + Au(z) =0, x € (0,1), (2.1)
Li(MNu := Mu(0) — au/(0) + Byu(1) = f1,
Lo(MNu := Au(l) + pu' (1) + Bou(0) =

Theorem 2.1. Let the following conditions be fulfilled:
1) A is a closed densely defined and invertible operator in the Hilbert space H
and

(2.2)

IR Al < CAL+ AT for |arg Al > 7 — ¢,
where R(\, A) :== (M — A)~! is the resolvent of the operator A and ¢ € (0, ) is
some number;
2) a and B are non-zero complex numbers with

—¥ and |argB| < %;

3) A linear operator By is bounded from H into H and from H(A) into H(A);

4) A linear closed operator By is bounded from H(AY?) into H and from H(A)
into H(AY?).

Then, for fi € (H(A),H)%_ip,
from the angle |arg | < ¢ — e, where € > 0 is a sufficiently small number, the
problem (2.1), (2.2) has a unique solution u(x) € W2((0,1); H(A), H) such that
u(0) € D(B32). Moreover, for such X\, for the solution we have the following
estimate

larga < =

p € (1,00), and for sufficiently large A

R\ ||U||L,,((071);H) + H“ Ly ((0,1):) + HAUHLP(O,l);H) <
2 11
<Y (Mlaem,,, , +WFI0l). @3
.

k=1

Proof. Condition 1) implies that, for larg A\| < o < 7 |[(A+A]) 7| < C(1+|A]) !
Then, by [13, lemma 5.4.2/6], for |arg A\| < ¢ < 7 there exists an analytic, for
x > 0, and a strongly continuous, for x > 0, semigroup e—T(A+ADY2 By [13,
lemma 5.4.2/1], for the function u(z) to be a solution of the equation (2.1),
belonging to WpQ((O, 1); H(A),H), p € (1,00), it is necessary and sufficient that,
for arg \| < p <,

z(A+X)Y (1—x)(A4+AD)1/2 (24)

u(x) =e” g +e” g2,
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where g1, g2 € (H(4), H) 1,
2p 7

Require that the function of the form (2.4) satisfies the boundary conditions
n (2.2). Then for the elements g; and g2 we get the following system:

1/2

[AI + a(A+ )2 4 BremAHAD Y g 1
+ [ = a(A+ A1) 2D 4 Byl gy = £,
(M = B(A+ AD2)e 40 1 ] g,
AL+ BA+ADY2 + Bpem A2 g, — .
We write the system (2.5) in the space H := (H(A), H)

in the following operator equation form

(A(\) + R(\)) (gl) - <f1>. (2.6)

1 1 1
3t5,P )54‘*7?

92 f2

Here A(\) and R(\) are operator-matrices of dimension 2 x 2:

M+ a(A+ \)'/? 0
B M + B(A+ \I)V/?

+(H(A),H),  :=H;

1 .
%71)

and

1/2

Ble—(A+>\1)1/2 (A — (A + )\I)l/z)e—(A+>\I) + B

(AT — B(A + \I)V/2)e=(A+AD!/? Boe—(A+aD?

D(R(\)) := H.

Show that the operator A(A) in the space H for A from the angle |arg A\| < ¢ — ¢,
where e > 0 is a sufficiently small number, has a bounded inverse A(\)~! acting
from H into H; and that the estimate

HA()\)ilHB(]HLHl) S 0(9075)7 (27)

where C(g,e) > 0 is a constant independent of A, is satisfied. Since the inverse
operator A(A\)~! is formally given of the form

AN =
(AT +a(A+AD)2] 0

— M BA+ADY2] T By AL+ a(A+ADY2] T AT+ B(A+ ADY?] T
then for that it suffices to show that
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a) the operator [A + a(A+ )\I)l/ﬂ_l for A from the angle |arg \| < ¢ — ¢,
where ¢ > 0 is a sufficiently small number, is bounded from (H(A), H) 1,1, into
p?
(H(A),H) 1 , and that the estimate is true
2

?7

” [AI +a(A+ )\I)I/ﬂ -1 < Clo.o): .

=

B,y A )

— N

b) the operator [T+ B(A + A2 ™" By [\ + (A + A2 ™" for A from
the angle |arg A| < ¢ — &, where € > 0 is a sufficiently small number is bounded
from (H(A), H):1 into (H(A),H) . , and that the estimate is true

2

1
3t5,P 2

H A1+ 8(A+ A1) 7] e

x By [/\I +a(A+ AI)W} o < C(p,e).  (2.9)

By, 3 Ay )

Prove statement a). In [6], it was shown that for A from the angle |arg A| < ¢,
the operator (A 4+ AI)~/2 is bounded from (H(A), H): into (H(A),H) 1

1
ato,P 2P
and the estimate is satisfied

a0

(H(A),H) (H(A),H) 1

<C, (2.10)
3+app %*P)
where C' > 0 is a constant independent of \. In paper [14], it was proved that

for A from the angle |arg A\| < ¢ — &, where ¢ > 0 is a sufficiently small number,

the operator [ + \(A + )\I)*l/Q] 71, subject to conditions 1) and 2), is bounded
from H into H and the estimate is satisfied

o+ x40 <o) (2.11)

B(H)

Then, by (2.11),

—1
[a[ + A+ )\I)_l/Q}
B(H)

‘A [OJ FAA+ AI)—W} s

B(H(A)) ‘

o xa+ a7 <cee) (2.12)
B(H)

By virtue of the interpolation theorem 1.1, from the estimates (2.11), (2.12), it
follows that the operator [al 4+ A(A + )\I)*l/2] ~for A from the angle |arg A| <
< ¢ —e¢, where € > 0 is a sufficiently small number, is bounded from (H(A), H)g,

into (H(A), H)gp, for any 6 € (0,1), and the estimate is satisfied

-1
[OJ FAA T M)—l/ﬂ < O(p,e). (2.13)
B((H(A),H)g,,)
In particular, for 8 = %, we have
-1
[a[ A+ M)*/ﬂ < C(p,e). (2.14)

B <(H(A)’H)ﬁ,p)
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From the representation
—1 -1
AL+ oA+ AI)W} - [aI+A(A+)\I)_1/2 (A+AD)~V2, (2.15)

by virtue of the estimates (2.10), (2.14), it follows that for A from the angle
larg A| < ¢ — €, where € > 0 is a sufficiently small number, we have the estimate
(2.8). This proves the statement a).

Prove the statement b). It was shown in [6] that, the operator Bs, subject to

the condition 4), is bounded from (H(A), H)%p into (H(A), H)%+21 , and the

71)7
estimate is satisfied

| Bl <C. (2.16)
By Ay )

Then, the validity of the statement b) follows from the estimates (2.8) and
(2.16). The estimate (2.7) follows from the estimates (2.8), (2.9).
Then, from equation (2.6), we have

(I+AMN)'R)) (Z;) = A\)! (;;) . (2.17)

From the representations of A(A)~! and R(\), we can see that the product
A(N)7IR()) is an operator-matrix of dimension 2 x 2:

Eu(\) Kio(A)
ANTIR(O) = ,
Kaoi(\) Kaa(A)

where

-1
Kii(\) = [)\I+ oA+ )\1)1/2} Bye—(A+ADY?

-1
Kis(\) := [AI oA+ M)l/?} [Bl (M —a(A+ M)m)e—mwwq ,

1/2

Kn(\) i= = A+ 84+ 2D By M+ a(A+ADY2)|  Brem 0"y

-1
+ [AI +B(A+ M)W} (AL — B(A + \)Y/2)e=(ATAD2

Kas(N) 1= — [)J +B(A+ M)l/?] B [)\I +a(A+ )\1)1/2)] s

-1
x {31 + (M — A + AI)V2)e(A+ADY2 }+ [,\I +B(A+ M)l/?] Boe~(ATAY2,

Show that for sufficiently large A from the angle |arg \| < ¢ — €, where £ > 0
is a sufficiently small number, the operator A(A)"'R()) is bounded from Hj into
H; and that the estimate is true
_ C(p,¢)
1 )

In order to prove the estimate (2.18), it suffices to show that all operators
which appear in the operator-matrix A(\)~!R()) for sufficiently large A from the
angle |arg A\| < ¢ — ¢, where € > 0 is a sufficiently small number, are bounded

(2.18)
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from (H(A), H) 1 , into (H(A), H) 1 ,. Show this, for example, for the operator

2p’ 2p7P
Koo (N).

According to theorem 1.1, it suffices to show that the operator Kss(\) for suf-
ficiently large A from the angle |arg A\| < ¢ — e, where ¢ > 0 is a sufficiently small
number, is bounded from H into H and from H(A) into H(A). More precisely, we
have to estimate the norms || K22(A)|| p(ry and || K22(A)[| p(#r(a)) for the mentioned
A. Before estimating these norms, using the representation (2.15), rewrite the op-
erators Koz()\) and AKay(\)A™! (since [ K22(M Baray = HAKQQ(/\)A_lHB(H))

in the form

Kog(A) = =[BT + MA + A"V YA + M) "Y2BoA™V2AY2 (A 4+ N1 ~1/2x
x[ad + XA+ M)V [Br 4+ (MA+AD)T2 = al ) (A + AD)12em (D

BT + MA + M) V2 7Y (A + AL V2 By A2 AL 2= (AADY2
AKp(MNA™! =
= —[BI+ AMA+ M)V AV (A X)TV2AV2By A~ (A + A1)V 2x
x[al + MNA+ M)~V [AB A7

+ ()\(A P2 a[) (A + A2~ (ARADY2]

1/2

+[BI + MA+ M)V AV2(A 4 X724V 2By A e (A+AD)

By virtue of [13, lemma 5.4.2/6], the estimate (2.11), conditions 3) and 4), for

sufficiently large A from the angle |arg A\| < ¢ — ¢, where ¢ > 0 is a sufficiently
small number, we have

[ EK22(MN) gy <

o I L P Ly

B(H) ‘

X HA1/2(A + AJ)*/?HB(H) H [ + MA + \I)~Y/21 HB(H) X

x| IB1 pary + H/\(A STV aIHB(H) x

% "(A+)\I)1/2€—(A+)\I)l/2

—1/21-1

} v H[ﬂ[+A(A+AI) ] HB(H) X

B(H) ~ |AY/27
(2.19)

1Ko | pqaacayy = [AK220A™ gy < 181+ A4 + Wlﬂ]_l“mm 8

B(H)

S I

B(H)

<[aasanze], farma],, oo,

B(H) B(H)

e aa s an 7 (143 g +

+ H()\(A + )\I)_I/Q _ aI)H H(A + )\1)1/26_(,4+M)1/2

B(H) B(H)] "
[avaean| 4 maa

Flr x| . e
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Cly,e)
—_— . 2.20
B(H) ~ |M1/2 (220
By theorem 1.1, from the estimates (2.19) and (2.20), it follows that the op-
erator Koo(\) for sufficiently large A from the angle |arg A\| < ¢ — ¢, is bounded
from (H(A),H),, into (H(A),H),, for any 6 € (0,1) and, in particular, from
(H(A),H) 1 , into (H(A),H). , (for 6 = i) and the estimate is true
P} 2p >

?7
Clp,¢)
Blemy )~ (14 )2

1/2
% Hef(A+)\I) /

[ K22 (A (2.21)

In the same way, we show that the remaning operators, participating in the
operator-matrix A(A) ' R()), for sufficiently large A from the angle |arg \| < p—¢
are bounded from (H(A),H)% , into (H(A),H)QL ,» and the estimate (2.21) is

D’ P’
satisfied. Thus, the estimate (2.18) holds.

Hence, by the Neumann identity, for sufficiently large A from the angle |arg A| <
Y—g,

(T+AN'RON) =T+ i(—Uk (AN 'R, (2.22)
k=1

where the series in the right-hand side of (2.22) converges in the norm of the
space of bounded operators acting in Hj.
By (2.18), for sufficiently large A from the angle |arg A\| < ¢ — ¢, from (2.17)

we have (i;) _ ([+A(A)_1R()‘))_1 AN (;;)

Hence, for sufficiently large A from the angle |arg \| < ¢ — €, the elements g1
and g2 can be represented in the form

gk = (Ck1(A) + Ra(M) f1 + (Cr2(A) + Rra(N)) f2, k= 1,2, (2.23)

where

Cii(\) = [)\I oA+ M)l/?} om0 =0,

Ca(N) = — [Al+ﬂ(A + )\I)l/2rlBQ [AI+a(A+ )\I)l/2]*17

-1
Coa(N) = [AI +B(A+ /\1)1/2} ,
Ry () (k,j = 1,2) are some bounded operators acting from (H(A), H)%Jr% p into
p7

(H(A),H) 1 ,, for largA| < ¢ — ¢, [A\| = oo. Furthermore, from the estimates
2p
(2.7) and (2.18), it follows that for |arg \| < ¢ — e, |A| = oo,

| Ris (V)] <SClea) A2 (229)
B((H(A)’H)%-;—%p,p’(H(A)’H)%p,

From the representations of A(A)~! and A(A)"1R()) it also follows that for suf-

ficiently large A from the angle |arg A| < ¢ — ¢, for the operator Ry;(\) we have

the estimate

< C(p,e) A7V, (2.25)

B(H) —

ey
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Substituting (2.23) into (2.4), we get
2
1/2
)= 30 {e AR () + Ru(V) +
k=1

Lo~ (1=a)(A+AD/? (Co(N) + Rzk()\))} . (2.26)

Note that for sufficiently large A\ from the angle |arg A\| < ¢ — ¢, from (2.26) we
have

IMlullz, 0,1 + [0 HL,, om0, <

9 1 1/p
S| ([l ewonf o) -
0

k=1

1 1/p 1 1/p
D P
(/ —x(A+AI) 1/2 lk(/\)kade> ( —(1—2) A+/\I)1/2 k()\)kadx)

0

y 1/p
+ (/ He—(l—x)(AJr)\I)l/zR%()\)fkHI;I dx) +(1+ | A(A+AD7Y) %

0
1 1/p
</ (<A+M>e$<A+“>”olk<x>fk(2dx> :
0

1 1/p
' (/ <A+mexwwf”Rm(»fkldx) +
0
1 1/p
p
" (/ H<A+ M)e“x><A+”>”02k<A>kadx) i
0

1 1/p
* (/ H (A + )\I)e_(l—x)(A-i-)J)lﬂng()\)fkHI;I dl’) . (2,27)
0

By virite of [13, theorem 5.4.2/1], the representation (2.15), the estimate (2.11),
and the estimate (2.13), for = 1 + %, for sufficiently large A from the angle

larg A| < ¢ — e, for the first summand of the right-hand side of the inequality
(2.27) we have

9 /1 1/p
IA| Z (/ HEI(AHI)I/QCM()\)]‘}CHZ ng) _
k=1 \"p
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1/p
-1 p
— |\ o~ T(AFAD/2 [AI+04(A+ /\1)1/2} Al da <
H
< IAH[(A+ M)_IHB(H) x
1 » 1/p
/ H (A+ DA (4 4 A7V [al + A(A + A1) 2} Al dz
0 H
1/p
1/2 -1 p
<C / H(A + A/ 2emo(AFAD [af + AA+ )\I)_W} fil| dx <
H

0

-1

<C [aHA(AHI)—l/ﬂ i n
(HA)H) 3,8
—1

Ve [aI+A(A+AI)*1/2] £ >§
H

1_ 1

< (. >(Hf1H e AR HfluH)-

3t3pP

By virtue of [13, theorem 5.4.2/1] and estimates (2.24), (2.25), for sufficiently
large A from the angle |arg A| < ¢ — ¢, for the second summand of the right-hand
part of the inequality (2.27) we have

1/p

2 1
ANy /He—x(A—i-)\I)lﬂle()\)fkHI;{ . <

1
) /p

<A+ AD |y S /H(A+AI)e‘x(A+’\I)1/2R1k()\)fkHZda: <
k=1 0

2

_ 1
<O (HRuO il m, , + W% IRl ) <

k=1

< Clp.o)Y (||ka

k=1

1 1
Nt kaHH) |

l 1
g+25 5P

In the same way, we can estimate remaining summands of the right-hand side
of the inequality (2.27) and get the required estimate (2.3). Theorem 2.1 is
proved. O
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3. Nonhomogeneous equation

Now, in a separable Hilbert space H, we consider a boundary value problem
for the nonhomogeneous equation with a parameter, i.e., the problem

L\)u := du(x) —u"(z) + Au(z) = f(z), =€ (0,1), (3.1)
Li(MN)u == Mu(0) — au/(0) + Byu(l) = f1,
Lo(MN)u := Au(1) 4+ Bu/(1) + Bau(0) = fo.
Theorem 3.1. Let the all conditions of theorem 2.1 be fulfilled.
Then, the operator L(A) : u — L(ANu := (L(A)u, L1(AN)u, La(AN)u) for suffi-
ciently large \ from the angle |arg)| < ¢ — e, where ¢ > 0 is a sufficiently
small number, is an isomorphism from W2((0,1); H(A), H) into Ly((0,1); H) +
(H(A),H)%Jr%p +(H(A),H)1, 1 , and, for these A, the following estimate for
P’ 2 2p’
the solution of the problem (3.1), (3.2) is valid:

(3.2)

(Al 0,000y + ‘UHHLP((OJ);H) + 1 Aull 1, 0,1);m) <

2 1_ 1
< ) | W Liyoman + 2 (Willnm,,, , +WEH 1) |
k=1 '
(3.3)

Proof. Injectivity of the mapping LL(\) follows from theorem 2.1, since a homo-
geneous boundary value problem, corresponding to the boundary value problem
(3.1), (3.2) for sufficiently large A from the angle |argA\| < ¢ — ¢, has only a
trivial solution. Thus, it suffices to show that LL(\) is surjective, i.e., for any
f(z) € Ly((0,1); H) and any fi,f, € (H(A),H)1 1 ,, there exists a solu-
2" 2p?
tion of the problem (3.1), (3.2), belonging to Wg((O, 1); H(A), H). Determine
f(z) = f(z) if # € [0,1] and f(z) = 0 if z ¢ [0,1] The solution of the prob-
lem (3.1),(3.2) is represented as the sum u(x) = ui(x) + uz(x), where u;(z) is a

contraction on [0, 1] of the solution u;(z) of the equation
Ly (z) = f(z), = €R=(—o00,+00), (3.4)
while ugz(x) is a solution of the problem
L(MNuz =0, Lp(MNuz = fr — Lrx(MNuwi, k=1,2. (3.5)
As it was shown in the proof of theorem 5.4.4 from [13], the solution of the
equation (3.4) is given by the following formula

(o) = o [ L0V i) F Fldn.

R

Here Ff is the Fourier transform of the function f(z), and L(\, o) is a charac-
teristic operator pencil of the equation (3.4), i.e., L(\,0) = —0?T+ A+ . Tt
was proved [13, theorem 5.4.4 | that there exists a solution of the equation (3.4),
belonging to Wg((O, 1); H(A), H), and for this solution the estimate is valid

Nl oy + I lwp goararmy < 7], g larsd S <m (36)

Ly (R§
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Therefore, u € Wg((O, 1); H(A), H). From (3.6), for |arg A\| < ¢, we have

Atz o, + Mz oy, m < ClFlLumy - (37

By [12, theorem 1.8.2] (see also [13, theorem 1.7.7/1 ]) and the inequality (3.7),
we have

ui ao) € (H(A) H)g 1.

From conditions 3) and 4) of theorem 2.1 (see also theorem 1.1 and (2.16)), it
follows that Ly(ANu; € (H(A),H)1, 1 ,since (H(A),H):1 , C(H(A),H)1, 1 .
2 TP 2p°P 2t3,P

Thus, by virtue of theorem 2.1, for sufficiently large A from the angle |arg A| <

¢ — ¢, the problem (3.5) has a unique solution wus(x) that belongs to
Wg((O, 1); H(A), H). Furthermore, for the solution of the problem (3.5) for

larg A\| < ¢ — ¢, |A| = 0o, we have

Vzo € [0,1], s =0,1.

Izl 0,0y + 1151 01y + 1FA%21 L 0,1)0) <

2
1_ 1
<Y (I~ Vual oy, |+ W 1~ Ll ) <
k=1 P’
2 1_1
< 0.3 (Wellaronm, ., + M7 Dl +
k=1 2p P

+ ([ Le(N)url| g a), o,
P’

2 11
<o) | (I, , + WP 1l ) +

k=1

1 1
T ||Lk<A>u1HH) <

!/

+ (A w1 (0) | () ZOPEE + H“1<0)H(H(A),H)%+#p [ Brus (Wl a) H)yd, T
/

MWl m, Hul(1)H(H(A),H)%+%pyp+HBzm( Wy my, ,,*

+IN272 (A et O)l] g + (O + [ Brs (Dl g + Al s (D]l +
+ ||y (V)| 1 + 1B2ua (0) ]l )] - (3-8)
By virtue of [13, theorem 1.7.7/1 | and the estimate (3.7), for any zo € [0, 1],
s=0,1,

[ o) < Cllutllwzomarm < €& Wl - (39)

(H(A).H) 345
By virtue of [13, theorem 1.7.7/2 ], for € C, u1 € W73((0,1); H), the estimate
is satisfied

2
17

1 941
<C <|M|p ||U1HW3((0,1);H) + [u i HulHLP((O,l);H)) 8 =0,1. (3.10)

Dividing (3.10) by ]u]% and denoting A = p?, for A € C, |\ — oo,
uy € W2((0,1); H), we have
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AR

ugs>($0)H <C <||u1HW3((071);H) A ||u1HLp((O,1);H)) s=0.1.

(3.11)

H

Then, from (3.7) and (3.11) for |arg A| < ¢, |A| = oo, we have

@) < C@) o s =01 (312)

Since the imbedding (H(A), H) 1, C H is continuous, by condition 3) of
p?

XE

theorem 2.1 and the estimate (3.9), we get

[1Bruan(Dll g < el < CllaWllgray,my, < C@ Nz, 0y - (3:13)

Lo
By condition 4) of theorem 2.1,
1 Bour (0)]] 5 = HBQA_I/QAl/Qul(O)HH <C HAl/Qul(O)H . (3.14)
Estimate the norm HAl/Qul (O)HH Since u1(0) € (H(A), H) 1o and the oper-
p
ator A'/2 is bounded from (H(A),H)% into (H(A),H)%Jr%’p (see [12, the-

orem 1.15.2/(e)]), then AY2uy(0) € (H(A), ) T Since the imbedding
p7

(H(A), H)% C H is continuous, from (3.9) we have

+2

bl <clerunl,,, -

T Cly) HfHLp((OJ);H) . (3.15)
2p’p

Taking into account (3.15) in (3.14), we get

< Clluar(O)l mreay,m

1Baur ()l < C(@) 11, 0,08 - (3.16)
As the imbedding (H(A),H) . , C (H(A),H)1, 1 , is continuous, by virtue
2p’ 2T 2op>

of condition 3) of theorem 2.1 (see also theorem 1.1) and the estimate (3.9), we
have

B < C||Brui(1 <
[1Brut (1) Hyp, S [ Brua )H(H(A),H)%p,p =
<C ||U1( )”(H(A V,H) 1 Cly) HfHLp((O,l);H) : (3.17)
5p P
By virtue of the estimates (2.16) and (3.9),
1Bous Ol o < ClurOlaoam . < CO I - (18)
j+%7p 2 P

By the estimates (3.9), (3.12), (3.13), (3.16), (3.17), and (3.18), from (3.8) for
larg A\| < ¢ — &, |A] = oo, we get the estimate (3.3). Theorem 3.1 is proved. [

Remark 3.1. Instead of the boundary value problem (3.1), (3.2) in H we can
consider a boundary value problem with perturbation operators in the boundary
conditions, i.e., the problem

LN = du(z) — " (z) + Au(z) = f(z), =€ (0,1), (3.19)

f(z
Li(Nw := Mu(0) — au’(0) + Byu(l) + Tyu = fi,
0

Ly(Nu = Au(1) + Bu'(1) + Bau(0) + Tou = fo, (3:20)
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where Ty, k = 1,2, are operators acting from L,((0,1); H), p € (1,00) into H.

Imposing some conditions on the operators Ty, k = 1,2, we can prove a theorem
on solvability of the boundary value problem (3.19), (3.20) by the same way as
in papers [4], [6].

4. Application of the abstract results to elliptic partial
differential equations

In the square ©Q = [0,1] x [0, 1], we consider a boundary value problem for a
second order elliptic partial differential equation with a complex parameter in the
equation and in the boundary conditions

L(MNu = u(z,y) — chu(az, y)—
— Dy(a(y)Dyu(z,y)) = f(z,y), (z,y) € (0,1) x (0,1),
1

Ll()‘>u = )\U(O, y>7aD:tu(O7 y)+b1(y)u(1’ y)Jr/bl (t7 y)u(lv t)dt = fl(y)v yE [07 1]7
0

(4.1)

Lo(Nu == Au(L,y) + BDgu(l,y) + b2 (y) Dyu(0, y) + c(y)u(0, g(y))+
L 4.2
[ (bt ) Du(0,9) + et ). b))t = foly). yelo.n), P
0

Lsu :=u(xz,0) =0, z€][0,1],

Lyu:=u(z,1) =0, x € [0,1].
Here ) is a complex parameter; «, § are some complex numbers; b1 (y), b2(y), c(y),

D o)

h(y),g(y),b1(x,y),ba(x,y), c(x,y) are continuous functions; D, = 8@

T’

(4.3)

Y= oy
Denote the interpolation space of Sobolev spaces by

B}, (0.1) = (W3(0,1), W3(0,1),_ .

where 0 < sp,s1 are integers, 0 < 6 < 1,1 < g < 00,1 < p < oo and
s = (1—0)so+0s1. In particular, W;3(0,1) := B (0,1) := (W3°(0,1), W31(0,1))
if 0 < s # an integer.

0,p’

Theorem 4.1. Let the following conditions be fulfilled:

1) a, B are some non-zero complex numbers with |arg af < 5% and |arg §] <
5%, for some ¢ € (0,7); a(y) € C'(0,1], a(y) > 0, fory € [0,1];

2) bi(y) € C?[0,1], 01(0) = bi(1) = by(0) = Vi (1) = 0; bu(z,y) € CV*(Q),
where C%2(Q) is the space of continuous functions in the square S, which have

2
continuous derivatives 8b1§§,y); g balg’y), and by(z,0) = by(x,1) = %;’0) =

MED — 0 baly) € CU0,1], ba(0) = ba(1) = 0; e(u),g(v),hly) € C'[0,1];
g(y) and h(y) map [0,1] into itself, c(0) = c(1) = 0; ba(t,y), c(t,y) € CH(Q) and
ba(t,0) = ba(t,1) = ¢(t,0) = ¢(t,1) =0, fort € [0,1].

Then, the operator L(A) : u — L(A)u = (L(A)u, L1 (N)u, La(N)u) for suffi-
ciently large X from the angle |arg \| < ¢ — €, where € > 0 is a sufficiently small
number, is an isomorphism from W2((0,1); W3(0,1), L2(0,1), u(0) = u(1) = 0)
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into L,((0,1); L2(0,1)) 4+ 2p*(0 1)+ 32p *(0 1) and for the solution u(x,y) of
the problem (4.1)-(4.3), u(0,y) € W2(0,1) and the following estimate is valid

Al [Ju(z, y)HLP((O,I);LQ(O,I))+HD?SU(:C’ y)HLP((O,l);L2(071))+HDZQIU’<‘T’ y)HLP((O,l);LQ(O,l))

2
< Clp,¢) [W 1 @) 2, (0,1):2(0,1)) +Z (ka W oo+
k=1

B, P (0,1)

1_ 1
A2 ) o) |

where
%(0,1 ), 1<p< 2,
Bl’p7 (0,1) (0,1); [(min{z,1 — z})~ 1 |u(:v)|2dx < oo), p=2,
%((O,I,u u(l)=0),p>2.

Proof. In the space H := Ly(0,1), we consider the operators A, By, By given by
the following equalities

D(A) = WZ((0,1);u(0) = u(1) =0), Au:=—(a(y)d/(y)),  (44)
1

D(Bl) = LQ(O, 1), Biu = b1 —|— /bl t y (45)
0

D(Bs) := W3(0,1), Bou := ba(y)u (y) + c(y)u(g(y))+

/ (ba(t ) (0) + et y)uh(r) ) . (4.6)
0

Then, the problem (4.1)-(4.3) can be rewritten in the operator form (3.1), (3.2)
and one can apply theorem 3.1. Verify the conditions of theorem 3.1 for the all
considered operators (4.4)-(4.6).

From condition 1) of theorem 4.1, if follows that the operator A determined by
the equalities in (4.4), is self-adjoint and positive definite in the space L2(0,1).
Therefore, condition 1) of theorem 2.1 is fulfilled for any 0 < ¢ < 7.

It is easily shown that the operator B; determined by the equalities in (4.5),
subject to condition 2) of theorem 4.1, is bounded in the spaces L2(0,1) and
W2(0,1). Hence, condition 3) of theorem 2.1 is fulfilled, too.

Condition 4) of theorem 2.1 for the operator By determined by the equalities
n (4.6), is verified in the same way as in the proof of theorem 7.1 from [6].

Now, we give an explicit form of the interpolation space (H(A), H)

theorem 4.3.3 from [12],
(H(A), H) 1= (W5((0,1);u(0) = u(1) = 0), Lo(0,1)) 11, =

2 e §+%7p

1 1 . B
54’%’17 y
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1-1
BZP”(O, 1), 1<p<2,
1
= VVzl/2 (0,1); [(min{z,1 —z})~! \u(:c)\z dr < oo) , p=2,
0
1-1
B2,pp((07 1)7“(0) = u(l) = O)v p> 27
: 1-1
Le, (H(A)a H)%J,-%,p = B27p,i(07 1). O

1]

[12]
[13]

[14]
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