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1 Introduction

The Sturm-Liouville differential equations are a class of differential equations often en-
countered in solving PDEs using the method of separation of variables. Their solutions
define many well-known special functions, such as Bessel functions, Legendre polynomi-
als, Chebyshev polynomials, or various hypergeometric functions arising in engineering
and science applications. The solutions of many problems in mathematical physics are in-
volved in investigation of a spectral problem, that is, the investigation of the spectrum and
the expansion of an arbitrary function in terms of eigenfunctions of a differential operator.
The issue of expansion in eigenfunctions is a classical one going back at least to Fourier
(see, e.g., [1-4]). The method of Sturm expansions is widely used in calculations of the
spectroscopic characteristics of atoms and molecules [5-7]. A relatively recent impact is
due to the study of wave propagation in random media [8, 9], where eigenfunction expan-
sions are an important input in the proof of localization. The use of this tool is settled by
classical results in the Schrédinger operator case. But with the study of operators related
to classical waves [8, 10], a need for more general results on eigenfunction expansion be-
came apparent. An important point is that a general function can be expanded in terms
of all the eigenfunctions of an operator, a so-called complete set of functions. That is, if
£ is an eigenfunction of an operator W with eigenvalue w, (so Wf, = w,f,), then a general
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function g can be expressed as the linear combination g = ¢1f; + ¢af2 + - - - where the ¢, are
coeflicients, and the sum is over a complete set of functions. The advantage of expressing
a general function as a linear combination of a set of eigenfunctions is that it allows us to
deduce the effect of an operator on a function that is not one of its own eigenfunctions.
The importance of Sturm-Liouville problems for spectral methods lies in the fact that
the spectral approximation of the solution of a differential equation is usually regarded
as a finite expansion of eigenfunctions of a suitable Sturm-Liouville problem. Eigenfunc-
tion expansion problems for classical Sturm-Liouville problems have been investigated by
many authors (see [1, 2, 11, 12] and references therein). In this paper we investigate certain
spectral problems arising in the theory of the convergence of the eigenfunction expansion
for one nonclassical eigenvalue problem, which consists of the Sturm-Liouville equation

L(y) := —a(x)y” (x) + g(x)y(x) = Ay(x) 1)
on a finite number of disjoint intervals 2 = Uf:ll(éi_l, g),where0 =&y <& < - <& =1,
together with boundary conditions (BCs) at the endpoints x = 0, 7

Ly(y) := 019(0) + a2y’ (0) = 0, (2)
Ls(y) := Biy() + B2y (r) = 0 (3)

and transmission conditions at the interior points & € (0,7), k=1,2,...,n,

Lok-1(y) =81y (& + 0) + 81y 5k + 0) + vo5_1 (6x — 0)
+ you-1Y(& — 0) =0, (4)

Lo(y) = 8%y (&x + 0) + Soxy(Ex + 0) + Yoy (6x — 0) + yuy(€x — 0) = 0, (5)

where a(x) = a? >0 for x € Q;:=(§.1,&), i =1,2,...,n + 1, the potential g(x) is a real-
valued function that is continuous in each of the intervals (£;_1,&;) and has finite limits
q(0 + 0), g(r — 0), and g(&; F0), i =1,2,...,n, A is a complex spectral parameter, and
8k 8 Yk and y; (k =1,2,...,2n) are real numbers. The conditions are imposed on the
left and right limits of solutions and their derivatives at the interior points and are often
called ‘transmission conditions’ or ‘interface conditions. Such type problems often arise in
varies physical transfer problems (see [13]). Some problems with transmission conditions
arise in thermal conduction problems for a thin laminated plate (i.e., a plate composed by
materials with different characteristics piled in the thickness; see [14]). Similar problems
with point interactions are also studied in [15, 16], et cetera. Since the solutions of equa-
tion (1) may have discontinuities at the interior points of the interval and since the values
of the solutions and their derivatives at the interior points &; are not defined, an impor-
tant question is how to introduce a new Hilbert space in such a way that the considered
problem can be interpreted as a self-adjoint problem in this space. The purpose of this
paper is to extend and generalize important spectral properties such as the Rayleigh quo-
tient, eigenfunction expansion, Rayleigh-Ritz formula (minimization principle), Parseval
equality, and Carleman equality for Sturm-Liouville problems with interior singularities.
The ‘Rayleigh quotient’ is the basis of an important approximation method that is used
in solid mechanics and quantum mechanics. In the latter, it is used in the estimation of
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energy eigenvalues of nonsolvable quantum systems, for example, many-electron atoms
and molecules. We note that spectral problems for ordinary differential operators with-
out singularities were investigated in many works (see the monographs [4, 12, 17-22] and
the references therein). Some aspects of spectral problems for differential equations hav-
ing singularities with classical boundary conditions at the endpoints were studied, among
others, in [15, 16, 23—-32], where further references can be found.

2 Some preliminary results in according Hilbert space
We denote by 0 (1 <j < k < 4) the determinant of the jth and kth columns of the matrix

T - (Séi_l 82i-1 Vzli/—l e T S
8 S Yy Vo

Note that throughout this study we shall assume that 6,5 > 0 for all i, j, k. In the direct sum
space H = @;«;11 L,(2;) we define the new inner product associated with the considered
BVTP (1)-(5) by

n+l

k+1—0 -
Z [T60 [T 002 /E "W (©)

k+1 i=0 i=k+1

for y = y(x), z = z(x) € H. Here we let 634 = 6(.41)12 = 1. Let us introduce the linear opera-
tor (Ay)(x) = —a(x)y” (x) + g(x)y(x) in the Hilbert space H with domain of definition D(.A)
consisting of all functions y € H satisfying the following conditions:

(i) y and ¥ are absolutely continuous in each interval ; (i =1,2,...,n +1) and has

finite limits y(&o + 0), ' (&0 + 0), ¥(&441 — 0), ¥ (441 — 0), ¥(éx F 0), and ¥/ (& F O) for
k=1,2,...,m;

(ii) Lyx) e H, Loy(x) = Lpy(x) = Log1y(x) = Loxy(x) = 0, k =1,2,...,n Then problem
(1)-(5) is reduced to the operator equation Ay = Ay in the Hilbert space H.
Theorem 2.1 For all y,z € D(A), we have the equality (Ay,z)3 = (y, Az)y

Proof From the definition of Hilbert space H it follows that

n+1 £441-0 L
(Ay,z) Z 1_[9134 H 02 /g kl Ly(x)z(x) dx

k+1 i=0 i=k+1 k+0
n+l 4410
Z l_[9134 H B2 / y(x)Lz(x) dx
k+1 i=0 i=k+1 £i+0

+ 01126012 - - 02 (W (1, Z:61-) - W(9,%;0))

+ 01340012 - - 02 (W (1, Z:62-) - W(1,Z:61+))

+o o+ 01300034 - Oza (WO, Z) - W(5,Z:64+))
= (9, Az) + 61120012 - - - 2 (W, 2 61-) - W(9,2;0))

+ 01346212 - - 02 (W (3, Z:62-) — W(1,Z:614))

+ o+ Oi3abhza - Ousa(W (0 z ) - Wz, Z:64+)), (7)
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where, as usual, W(y,z;x) denotes the Wronskian of the functions y and z. From the
boundary conditions (2)-(3) it follows that

W(y,z,0)=0 and W(y,z;7)=0. (8)
The transmission conditions (4)-(5) lead to

02 W(f, g &) =03 W(f, g5 6+), i=12,...,n 9)
Substituting (8) and (9) into (7), we obtain the needed equality. O
Lemma 2.2 The linear operator A is densely defined in H.

Proof 1t suffices to prove that if z € H is orthogonal to all y € D(A), then z = 0. Sup-
pose that (y,z)3; = 0 for all y € D(A). Denote by @"” C5°(2;) the set of all infinitely
differentiable functions in € vanishing on some neighborhoods of the points x = &,
k =0,1,2,...,n + 1. Taking into account that C{°(&x,&x41) is dense in Ly(&x, k1) (K =
0,1,2,...,n + 1), we have that the function z(x) vanishes on Q. The proof is complete. [

Corollary 2.3 A is symmetric linear operator in the Hilbert space H.

Corollary 2.4 All eigenvalues of problem (1)-(3) are real, and two eigenfunctions corre-
sponding to the distinct eigenvalues are orthogonal in the sense of the following equality:

ntl &k =0
Z [Tows [T 60 [ swedx-o (10)
k=0 k+1 i=0 i=k+1 £ 0

Remark 2.5 In fact, as in our previous work [31], we can prove that the operator A is self-
adjoint in the Hilbert space H. Moreover, the resolvent operator (A — A1)~ is compact in
this space.

Now we define two solutions v(x,A) and #(x,1) of equation (1) on the whole Q =
U"”(Sl L&) by vx, L) = vi(x, 1) for x € Q; and P (x,A) = Fi(x, 1) for x € Q; (i =1,2,...,
n + 1), where v;(x,A) and 9;(x, A) are defined recurrently by the following procedure. Let
v1(w, 1) and ¥,,41(x, 1) be solutions of equation (1) on (0, &) and (§,, 7) satisfying the initial

conditions

yO0,) =0z, Y (0,4) = - 11)
and

Y, ) ==p, Y () =B, 12)

respectively. In terms of these solutions, we define recurrently the other solutions v;,1(x, 1)
and ¥;(x, 1) by the initial conditions

1
Ui (&4, A) = o (9i23ui(gi—»)\) + 6,4 ) (13)

i12

avi(si_t )‘)
ox )
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a5+, A) -1 dvi(§i— 1)
T o (s uiE—A) + B — ") and (14)
ox 61'12 0x
-1 005415+, 1)
Vi(&i—A) = Oalis1 (€, 1) + Opg— ), (15)
Oi34 dx
99:(§—, A) 1 99141 (&i+,2)
— )= O3 (it ) + O3 — 2 ), (16)
0x 9i34 0x
respectively, where i = 1,2,.... The existence and uniqueness of these solutions follow

from the well-known theorem of ordinary differential equation theory. Moreover, by ap-
plying the method of [16] we can prove that all these solutions are entire functions of
parameter X € C for each fixed x. Taking into account (13)-(16) and the fact that the Wron-
skians w;(A) := Wv;(x, A), 94(x,A)] (i =1,2,...,n + 1) are independent of the variable x, we

have

0041(&+,A)  dupa(&i+,A)

wi1(A) = v &+, 1) ™ ™ D1 (€, A)
_ 0i34 ( l(él ,}L) ov; (éw)") avi(gi_’)") ﬂi(éi—,)t))
Ona ox
o wi(A) = ]‘[ o oV (=1,2,...,n).

j=1

It is convenient to define the characteristic function w(A) for our problem (1)-(3) as
o
12 ,
0() =01() =[] = om0 (=12...n).
j=1 i34

Remark 2.6 Obviously, w(1) is an entire function. By applying the technique of [29] we
can prove that there are infinitely many eigenvalues At, kK = 1,2,..., of problem (1)-(5),
which coincide with the zeros of the characteristic function w(A).

3 Eigenfunction expansion based on the Green function. Modified Parseval
equality
We can show that the Green function for problem (1)-(5) is of the form

VsA)o @A) O<s<x<mx,s#&,i=12,...,n+1,

»
G,852) = 1 s )
%, O<x<s<mxs7#&i=12,...,n+1,

for x,s € Q (see, e.g,, [26]). It is symmetric with respect to x and s and is real-valued for

real A. Let us show that the function

n+l £41-0
y(x, 1) Z 1‘[9134 [ 6a / L Gmsads (18)

k‘rl i=0 i=k+1

called a resolvent, is a solution of the equation

a@®)y’ + {1 —q@)}y =f(x) (19)
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(where f(x) # 0 is a continuous function in each €2; with finite one-hand limits at the end-
points of these intervals) satisfying the boundary-transmission conditions (2)-(5). With-
out loss of generality, we can assume that A = 0 is not an eigenvalue. Otherwise, we take
a fixed real number 7 and consider the boundary-value-transmission problem for the dif-
ferential equation

a(x)y"(x,1) + { (. + 1) — q(x) }y(x, 1) = 0 (20)

together with the same boundary-transmission conditions (2)-(5) and the same eigenfunc-
tions as for problem (1)-(5). All the eigenvalues are shifted through 7 to the right. It is
evident that n can be selected so that A = 0 is not an eigenvalue of the new problem. Let
G(x,s;0) = G(x,s). Then the function

ntl k-0
Y05, = Z [Toas [T | ewsrods 1)
k+1 i=0 i=k+1 Ex+0

is a solution of the equation a(x)y” — g(x)y = f(x) satisfying the boundary-transmission
conditions (2)-(5). We rewrite (19) in the form

a(x)y” —qx)y = f(x) - 1y. (22)

Thus, the homogeneous problem (f(x) = 0) is equivalent to the integral equation

ntl k410
(o, A) + A Z 1_[6,34 1_[ 9,12/ G(x,s)y(s)ds ¢ = 0. (23)
k+1 i=0 i=k+1 £k +0
Denoting the collection of all the eigenvalues of problem (1)-(4) by Ag <A1 <Ay <--- <
An, ... and the corresponding normalized eigenfunctions by ¥o,¥1,¥2,->¥u ..., consider
the series

%.) — Zyn(x)yn(g)

n

We can show that A, = O(n2). From this asymptotic formula for the eigenvalues it follows
that the series for Y(x, &) converges absolutely and uniformly; therefore, Y (x, &) is contin-

uous in 2. Consider the kernel

K(x,8) = G, £) + Y(,6) = G(x,6) + Y M

n

which is continuous and symmetric. By a familiar theorem in the theory of integral equa-
tions, any symmetric kernel K(x, &) that is not identically zero has at least one eigenfunc-
tion [33], that is, there are a number p and a function v (x) # 0 satisfying the equation

n+l

k+1~0
V) + Z L [ 6ms [T o /g O 1<(x,s)w<s)ds}=o. 04)
k+

k+1 i=0 i=k+1
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Thus, if we show that the kernel K(x, £) has no eigenfunctions, we obtain K(x,&) = 0, that

is,
G(x,g):_zyn(xiyn(g)' (25)

It follows from equation (23) that

n+l k+1_0
Z 1_[934 [] 62 / G, E)Yn(€) dE = =1 Y (). (26)
k=0 k+1 i=0 i=k+1 & +0
Therefore,
n+l £41-0
Z ]‘[964 I a2 / K(x,&)Y,(€)dk =0, (27)
k=0 k+1 i=0 i=k+1 +0

that is, the kernel K(x,£) is orthogonal to all eigenfunctions of the boundary-value-
transmission problem (1)-(5). Let y(x) be a solution of the integral equation (24). Let us
show that y(x) is orthogonal to all v,,(x). In fact, it follows from (24) that

n+l il
Z l_[9134 1_[ 9112/ y(x)l/fn(x) =0.
k=0 k+1 i=0 i=k+1
Therefore,
n+l $k+1_0
Yy, A) + Ao Z H9z34 1_[ 9:12/ K(x,&)y(&)dE
k+1 i=0 i=k+1 &+0
n+l
_J’(x,)»)+)»oiz l—[9z34 1_[ 9;12‘/ x»f)y(é)df} =
k=0 @ i=0 i=k+1 &k +0

that is, y(x,A) is an eigenfunction of the boundary-value-transmission problem (1)-(5).
Since it is orthogonal to all ¥, (x), it is also orthogonal to itself, and, as a consequence,
y(x,1) = 0 and K(x,&) = 0. Formula (25) is thus proved.

Theorem 3.1 (Expansion theorem) Iff(x) has a continuous second derivative in each ;
(i=1,2,...,n+1), and satisfies the boundary-transmission conditions (2)-(5), then f (x) can
be expanded into an absolutely and uniformly convergent series of eigenfunctions of the
boundary-value-transmission problem (1)-(5) on 2, that is,

o]

@)= rmm(x), (28)

m=0
where r,, = 1,,,(f) are the Fourier coefficients of f given by
n+l

5 +l’0
Z [T60s [T 000 fs S 29)
k+

k=0 k+1zo i=k+1
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Proof Put g(x) = a(x)f” — g(x)f. Then, relying on (18) and (25), we have
n+l -0
o) = Z [T60s [T 002 / Gl £)g(€) d
k+1 i=0 i=k+1 &+0
w x) n+l -0
:—Z z Z 5 H9;34H9112/ Vm(§)g(§) d§
ak*l i=0 i=k+1 &k +0
o0
=) rm¥mx). (30)
m=0
From the orthogonality and normalization of the functions v,,(x) we obtain (29). a

Theorem 3.2 (Modified Parseval equality) For any function f € @;’:11 Ly(2;), we have the
Parseval equality

n+l £re1-0 (o]
Z l_[9134 1_[ 9112/ fAx)dx = Zr,zw(f). (31)
k=0 k+1 i=0 i=k+1 +0 m=0

Proof 1If f(x) satisfies the conditions of Theorem 3.1, then (31) follows immediately from
the uniform convergence of the series (28). Indeed,

n+l £41-0 00
Z [T60s [T 002 / =320, (32)
k=0 k+1 i=0 i=k+1 +0 m=0

Now, suppose that f(x) is an arbitrary square-integrable function on the intervals €;
(i=1,2,...,n +1). Slightly modifying the familiar theorem in the theory of real analysis,
we can show that there exists a sequence of infinitely differentiable functions f;(x), con-
verging in mean square to f(x), such that each function fi(x) is identically zero in some
neighborhoods of the points §; (i =0,1,...,7n + 1). From (32) it follows that

n+l -
Z ]‘[9,34 [] 6 / " [f®) —fi@)] dx
k+1 i=0 i=k+1 +0
= 2t =] (33)
m=0

where r,,(f;) are, as usual, the Fourier coefficients in (29). Since the left-hand side (33)
tends to zero as s,t — o0, the right-hand side also tends to zero. By applying the Cauchy-
Schwarz inequality we obtain

D=

n+l =
1) = )] = Z [T60s [T 002 /{E ko [F@) ~ @) da

k+1 i=0 i=k+1

On the other hand, from the convergence in the mean of f;(x) to f(x) it follows that

lim 7,,(f;) = r(f), m=0,1,2,....
§—> 00

Page 8 of 14
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It follows from (33) that

N n k n+l £41-0
S Dntf) -] = Y- - [T0ms [T 002 [ o) -] a
n=0 k=0 a k+1 j=0 i=k+1 §k+0

for an arbitrary integer N. Passing to the limit as s — oo, we obtain

N n+l

&1
S [l - rnf) Z [Tows [T 60 / [f@ -] dx
n=0 B =0 =kl 0
Now letting N — oo gives
00 n k n+l a1
S Dnt = =3 [T 6as [ o [ [0 -] o
n=0 k=0 a k+1 j=0 i=k+1 S+

Taking into account the Minkowski inequality, we see that the series Y . r2(f) con-

verges. Since

> () =Y () ‘

m=0 m=0
Z F(f) = rn(f) [rm(f)"'rm(ft)]
m=0

S<Z|rm(f)—rm(ft)|2) <Z|rm(f)+rm(ﬂ)|2> ,
m=0 m=0

we deduce that Y o {rm(f)}> — Yoo o 72(f) as t — co. Moreover, from the convergence
in the mean of f;(x) to f(x) we derive that

n+l Erl—
tl_lglo (Z H9;34 1_[ 9:12 v fA(x) dx)

k+1 i=0 i=k+1 kt
n+l Ske1— 5
Z 1_[9134 1_[ 9L12/ [T (x)dx
k‘*'l i=0 i=k+1 &kt
Finally, letting ¢ — oo in the equality
n+l oo
2
Z l_[9134 H 9112/ ft (x)dx = Z(’"m(ﬂ)) )
k=0 k+1 i=0 i=k+1 m=0
we obtain (31) for arbitrary f € @/ L,(€2;). The proof is complete. O

4 Modified Carleman equality
We now return to formula (18), whose right-hand side has been called the resolvent. Let

YA =Y () Pux). (34)
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Then, from (22) we have

n+l Eral—
rulf) = Z [To0s T oo | @y s (- gy vt s
k=0 k+1 i=0 i=k+1 Skt
= _)\mtm()\) + tm()\) (35)

Hence, t,,(1) = T )\ , and the expansion of the resolvent is

n+l 1+1-0
y(x,A) = Z 1_[9134 1_[ 9:12/ G(x,s1)f (s)ds
k‘rl i=0 i=k+1 +0
o TV (%)
= mX; e (36)

From this an important formula can now be derived. Substituting equality (29) into the
right-hand side of (36), we find that

n+l §k1—0
Z 1_[9134 H 12 / G(x,s; A)f (s) ds
k“ i=0 i=k+1 &+0
(x) 1 n+l &kr1-0
Kbm Z l_[9134 1_[ 9;12/ SO Ym(s)dx ¢ (37)
m=0 k+1 i=0 izktl Ex+0
Since f(s) is arbitrary,
o0
G(x,s; M) _ Z I»”m(»’c)‘;[/m(s) (38)
m=0 n—= )Vm
Thus, we obtain
n+1l t+1-0 (o] 1
Z l_[9134 1_[ 9112/ G(x, x5 ) dx = Z P (39)
k=0 k+1 i=0 i=k+1 &+0 m=0 K= Am

Denoting by S(1) the number of eigenvalues 1, less than A, from (39) we get the modified
Carleman equation for our problem (1)-(5)

ntl &1 -0 0 dS(A)
Z l_[9134 H 9112/ G(x,%; M)dx=/ 3 (40)
k=0 k+1 i=0 i=k+1 §c+0 o K-

5 The Rayleigh quotient and minimization principle for problem (1)-(5)
Let (1, ) be an eigen-pair for linear operator A in the Hilbert space H, that is, Ay = A1.
From this equality it follows that

AP
113,

This expression (the so-called Rayleigh quotient) enables to relate an eigenvalue A to its
eigenfunction . Especially in quantum physics it is important to find the first eigenvalue.
The Rayleigh quotient plays an important role in this content.
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Lemma 5.1 (Rayleigh quotient) Let (A, V) be an eigen-pair for the Sturm-Liouville differ-
ential equation (1). Then the Rayleigh quotient for problem (1)-(5) takes the form

A:=R(p)
Y o “12<1_1 Hf:o 034 HZ}LI 91‘12{&%(1/”//’@2110 0) fgik:(l)_o(d,%(l/fly +qy?) dx}

P TRE (41)
2 k-0 2 Hz 00i3a [1isa Ona fho W2 dx

Proof The needed Rayleigh quotient (41) can be derived from the Sturm-Liouville equa-

tion
—a@)Y" (x) + qx) Y (x) = AP (x), x€, (42)

by multiplying by ¥ and integrating over 2. Then we have

n 1 k n+l Ek+1-0 §k1=0 /9
- Zk=0 ? ]_L'z() 9i34 Hi=k+1 i12 {ﬂk fgk:(l) W/ dx + fgk:(l) qlﬁ dx}

A( =
1 n+l Er1—0
Yoz ]_L 004 [Tickn On2 Jeho ¥ dx

Integrating by parts gives equation (41). d
Equation (41) is the Rayleigh quotient for considered problem (1)-(5).

Theorem 5.2 (Minimization principle) The infimum of the Rayleigh quotient for all
nonzero continuous functions satisfying the boundary-transmission conditions (2)-(4) is
equal to the least eigenvalue, that is,

)\,1 = ll’lfR(y)
- k-0 i Hf:o 0i34 1—[;1:+k1+1 9i12{ﬂi(1/”//’|?,;10 %)+ fgik:(l) 0(6112(()’,)2 +qy*) dx}

= inf n 1 k n+l Eka1—
—_ . . + 2 d
_Zk=0 “/2< ) | |,’=0 0134 | |i=k+1 9L12 £1+0 y X
+

(43)

Proof Suppose that {A,} is an increasing sequence of all eigenvalues of the Sturm-Liouville
problem (1)-(5). Let us write the Rayleigh quotient in the form

1 k +1 Ers1—0
- ZZ:O 2, Hi:o Oi34 H?:kﬂ B2 gk:é yLyydx

R() = 1 +1 k+1-0 , o ’
~ Yoz l_L 00ia [T On2 [ty v*d

(44)

where Ly := —a2y” + qy. Now, we expand the arbitrary function y in terms of the orthog-

onal eigenfunctions v,,. Denote I" := {y € @;’;11 C?(,) : there exist finite one-hand limits
YK(0+0),y0(r —0),yO (& F0) fori=1,m Loy = Lgy = Lok-1y = Lay=0,k=1,2,...,m,y
0}.If y € T, then the series

[ee]

Y@) = rum() (45)

m=0
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converges uniformly to y, where r,, = r,,(y) is the Fourier coeflicient of y with respect to

the orthogonal set v,,. By applying the standard well-known technique we can show that
o0

‘Cy = Zrm)tml/fm' (46)

m=1

Now substitution of (45) and (4:6) into (44) gives us

E + -0
_Zk 0 2 l_[l 09134 1_[1 k+1 112 k+é (Z::I Z?fl rmrs}‘-swmvfs) dx
&k

R()/) n+l &k1—0 00 00 : (47)
_Zk 0 2 Hl 0 9l34 l—lz =k+1 l12 £+0 (Zm=1 Zs:l I”ml"slﬁml/fs) dx
Since the eigenfunctions v, are orthogonal, equation (47) becomes
)\'2 - 2
R) - Zzt LVl (a8)
Yoy 2 Wm I3,
Let A1 be the principal eigenvalue (1; < A,, for all m > 1). Then
© 2 2 © 2 2
R(y):)»an 1rm||1/fm||7{ >)\. Zmll"m”l/fm”?{:}\b (49)

Z(r)noo m”l//m”q.[ - Zm 0 m”l//m”q{

Therefore, R(y) > 1, for all y € T, and thus inf R(y) > A;. On the other hand, it is obvious
that R(y1) = A1, where y; is an eigenfunction corresponding to the least eigenvalue 1;. The

proof complete. O
Remark 5.3 In fact, it is proven that A; = min R(y).

Corollary 5.4 Let A < Ay < --- be the eigenvalues of problem (1)-(5). Denote I'y :={y e I
(0, ¥:)=0,i=1,2,...,k}. Then we have the equality

o0 r2a2 2
A= min RG)= min sk Tmull Vil 50

y€lk,y#0 Y€lky#0 Zm K+l m”wm”H

Proof Consider relation (48). Let y € T'y, y #0. Then r; = 0 (j = 1,2,...,k), and, conse-
quently, by (47) we have

0 2 2
Zm k+1 rm)"m ” wm ”7—[

51
Zm =k+1 m”wm”’;‘-[ ( )

R(y) =

Now since Ag < A, for m > k + 1, it follows that R(y) > Ax,1, and, furthermore, the equality
holdsifr, =0 form >k +1 (i.e., y = res1¥es)- O

Remark 5.5 By applying the Rayleigh-Ritz formula (43) it is difficult to explicitly compute
the principal eigenvalues. But using the Rayleigh quotient (41) with appropriate test func-
tions, we can obtain a good approximation for the eigenvalues. Moreover, from formula
(50) it follows that A; < R(zx) for each test function z; € I't. Thus, we can also find an
upper bound for the kth eigenvalue.
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