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Аннотация. Исследуется разрешимость новых нелинейных обратных задач нахож-
дения вместе с решением линеаризованного уравнения Линя – Рейснера – Цзяня
также неизвестной константы. Для изучаемых задач доказываются теоремы разре-
шимости в классах регулярных решений, имеющих все обобщенные по С. Л. Соболе-
ву производные, входящие в соответствующее уравнение. Особенностью изучаемых
задач является, во-первых, то, что неизвестный коэффициент есть величина посто-
янная (что соответствует, например, однородной среде), во-вторых, новое условие пе-
реопределения, ранее не используемое у предшественников, а именно интегральное
условие по временной переменной.
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1. Introduction

In recent years, the theory of coefficient inverse problems has been ac-
tively developing, and there are a lot of works related to this topic (see
[2; 12; 15–19; 23; 32] and the references therein). In the present article, by
an inverse problem for partial differential equations we mean a problem
in which, together with the solution, the right-hand side of the equation
(the external impact) or (and) a coefficient (coefficients) of the equation
itself are unknown. If in an inverse problem, the solution and the right-
hand side are unknown then the problem is linear; if the solution and
at least one of the coefficients and the right-hand side are unknown then
the inverse problem is nonlinear.

Problems of finding a coefficient in a differential equation that essentially
depends on certain independent variables have been studied in many works.
Significantly fewer papers have been devoted to problems in which the un-
known coefficient is a constant (which occurs, for example, in problems of
mathematical modeling of processes occurring in a homogeneous medium).

It is precisely nonlinear inverse problems with an unknown constant co-
efficient that is a constant value that is the subject of research in the present
article.
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Nonlinear inverse problems of finding a constant coefficient of an equa-
tion together with the solution were earlier studied in [3–7; 9; 20; 21; 24–
31; 34]. More exactly, such problems were studied for first-order operator-
differential equations [24;31], for second-order elliptic, parabolic, and hyper-
bolic equations [3–7;20;25–28;30;34], for pseudoparabolic equations [9;29],
and for equations with multiple characteristics [21]. In the above works,
various overdetermination conditions, mainly of integral form, were used.

The present article is devoted to the study of the solvability of some
new inverse problems of finding, together with the solution, an unknown
constant coefficient — namely, of problems of finding the lowest coefficient
in the linear analog of the Lin–Reissner–Tsien equation [1; 10; 22]. Such
problems have not been studied before.

2. Inverse Problem I

Let Q be the quadrangle (0, l) × (0, T ). Furthermore, let f(x, t), N(t) be
given functions defined for x ∈ [0, l], t ∈ [0, T ], and A be a given number.

Inverse Problem I. Find a function u(x, t) and a number a such that
u satisfies the equation

uxt + uxx + au = f(x, t) (2.1)

in Q and the conditions

u(x, 0) = 0, x ∈ (0, l), (2.2)

u(0, t) = ux(0, t) = 0, t ∈ (0, T ) (2.3)

T∫

0

N(t)u(l, t)dt = A. (2.4)

Equation (2.1) is a model of the linearized Lin–Reissner–Tsien equation
[1; 10; 22] which models nonstationary small perturbations in a transonic
spatial gas flow. The function u(x, t) is the potential of the velocity field,
whereas the function f(x, t) describes the external mass forces. Condi-
tions (2.2) and (2.3) are conditions of a well-posed boundary value problem
for such equations. Let us clarify that (2.4) is a condition of integral-linear
overdetermination; this condition is new for this class of problems.

Let us introduce some notations for the brevity of the statements and
proofs. Let L be the differential operator defined by the equality

Lw = wxt + wxx.
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For a fixed function w(x, t) ∈W 2
2 (Q), denote by φ(w) the number

φ(w) =

T∫

0

N(t)w(l, t)dt.

We put

b =

T∫

0

N(t)f(l, t)dt, f̃ (x, t) = Lf(x, t), N0 =

T∫

0

N2(t)dt.

Throughout the sequel, we assume that b is positive. For a fixed number
m ∈ (l,+∞), we set

C1(m) = 4

∫

Q

(m− x)2f̃2(x, t)dxdt,

C2(m) = max







∫

Q

(m− x)2f̃2t (x, t)dxdt




1
2

,




l∫

0

(m− x)f̃2(x, 0)dx




1
2





K0(m) =
√
lN0C1(m).

Let V and V0 be the linear spaces

V = {v(x, t) ∈ L2(0, T ;W
2
2 (Ω)), vt(x, t) ∈ L2(0, T ;W

1
2 (Ω))},

V0 = {v(x, t) ∈ L2(0, T ;W
2
2 (Ω)), vt(x, t) ∈ L2(0, T ;W

1
2 (Ω)),

vtt(x, t) ∈ L2(0, T ;W
1
2 (Ω))}

(here Ω is the interval (0, l)). Define norms in these spaces as follows:

||v||2V = ||v||2L2(0,T ;W 2
2 (Ω)) + ||vt||2L2(0,T ;W 1

2 (Ω)),

||v||2V0
= ||v||2L2(0,T ;W 2

2 (Ω)) + ||vt||2L2(0,T ;W 1
2 (Ω)) + ||vtt||2L2(0,T ;W 1

2 (Ω)).

Theorem 1. Suppose that

f(x, t) ∈W 2
2 (Q), f̃t(x, t) ∈ L2(Q), N(t) ∈ L2([0, T ]).

Moreover, assume that
A > 0, K0(l) < b,

f(0, t) = fx(0, t) = 0 for t ∈ [0, T ],

f(x, 0) = 0 for x ∈ Ω.

Then Inverse Problem I has a solution {u(x, t), a} such that u(x, t) ∈ V ,
a > 0.
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Proof. Consider the auxiliary boundary value problem: Find a function
v(x, t) that satisfies the equation

vxt + vxx +
1

A
(b−

T∫

0

N(t)v(l, t)dt)v = f̃(x, t), (2.1v)

in Q and the conditions

v(x, 0) = 0, x ∈ Ω, (2.2v)

v(0, t) = vx(0, t) = 0, t ∈ [0, T ]. (2.3v)

Solving this initial boundary value problem for a nonlinear “loaded”
(see [11]) integro-differential equation (2.1v) will make it possible to solve
to the initial Inverse Problem I.

From a number M ∈ (0, b), define the function GM (θ):

GM (θ) =





θ if |θ| ≤M,
M if θ > M,

−M if θ < −M.

Consider the following problem: Find a function v(x, t) that is a solution
in Q to the equation

vxt + vxx +
1

A
(b−GM (φ(v)))v = f̃(x, t) (2.5)

and satisfies conditions (2.2v) and (2.3v). Let us show that problem (2.5),
(2.2v), (2.3v) has a solution in V0.

Make use of the regularization method and the fixed point method. Let
ε be a fixed positive number. Consider the problem: Find a function v(x, t)
that is a solution in Q to the equation

vxt + vxx +
1

A
(b−GM (φ(v)))v − εvxtt = f̃(x, t) (2.6)

and satisfies conditions (2.2v) and (2.3v) and also the condition

vt(x, T ) = 0 x ∈ Ω. (2.7)

Using the fixed point method, let us show that the boundary value
problem (2.6), (2.2v),(2.3v),(2.7) is solvable in V0 for fixed ε and f̃(x, t) ∈
L2(Q). Let w(x, t) ∈ V0). Consider the following problem: Find a function
v(x, t) satisfying the equation

vxt + vxx +
1

A
(b−GM (φ(w)))v − εvxtt = f̃(x, t) (2.8)

and conditions (2.2v),(2.3v), (2.7).
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This problem is a mixed initial boundary value problem for a pseu-
dohyperbolic equation with time variable x. Under the hypotheses of
the theorem and for fixed ε, the problem is solvable in V0 [19]. It follows
that the boundary value problem (2.8),(2.2v ),(2.3v), (2.7) generates an op-
erator Φ(w) from V into itself. Let us show that Φ satisfies the hypotheses
of Schauder’s Theorem.

Due to the condition K0(l) < b, there exists a number m0 ∈ (l,+∞)
such that K0(m) < b for m ∈ (l,m0). Consider the equality

l∫

0

T∫

0

(vxt + vxx +
1

A
(b−GM (φ(w)))v − εvxtt)(m− x)vxdxdt

=

l∫

0

T∫

0

f̃(x, t)(m− x)vxdxdt,

where m is a fixed number in (l,m0).
Integrating by parts and applying Young’s inequality, we obtain two

estimates as a consequence:
∫

Q

v2xdxdt ≤ C1(m); (2.9)

l∫

0

(m−x)v2x(x, T )dx+(m−l)
T∫

0

v2x(l, t)dt+ε

∫

Q

(m−x)v2xtdxdt ≤C1(m). (2.10)

Next, consider the equality

l∫

0

T∫

0

(vxt + vxx +
1

A
(b−GM (φ(w)))v − εvxtt)(x−m)vxttdxdt

=

l∫

0

T∫

0

f̃(x, t)(x−m)vxttdxdt.

Using calculations analogous to those used above, we obtain the inequality

l∫

0

(m− x)v2xt(x, 0)dx + (m− l)

T∫

0

v2xt(l, t)dt +

∫

Q

v2xtdxdt

+
ε

2

∫

Q

(m− x)v2xttdxdt ≤
1

ε

∫

Q

(m− x)f̃2(x, t)dxdt.
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The obtained inequalities imply that solutions to the boundary value
problem (2.8),(2.2v ),(2.3v), (2.7) admit the a priori estimate

||v||V0 ≤ R1||f̃ ||L2(Q) = R0

with the constants R0 and R1 defined only by the input data and the num-
ber ε.

Let BR0 be the closed ball of V of radius R0 and let M be the set

M = {w(x, t) : w(x, t) ∈ BR0 , w(x, 0) = 0, wt(x, T ) = 0}.
Obviously, M is closed, convex, and bounded. The above-obtained esti-

mates imply that the operator Φ takes this set into itself. Let us show that
Φ is continuous on the set BR0 .

Let {wm(x, t)}∞m=1 be a sequence of function in BR0 such that

wm(x, t) → w0(x, t)

in W 2,2
2 (Q). Put vm = Φ(wm), v0 = Φ(w0), v̄m = vm − v0. We obtain

the problem

v̄mxt + v̄mxx +
1

A
(b−GM (φ(wm)))v̄m − εv̄mxtt

=
1

A
(GM (φ(wm))−GM (φ(w0)))v0 (2.11)

v̄m(x, 0) = 0, v̄mt(x, T ) = 0 x ∈ (0, 1), (2.12)

v̄m(0, t) = v̄mx(0, t) = 0, t ∈ (0, T ). (2.13)

The estimate for v̄m(x, t) looks as

‖v̄m‖2V ≤ R1‖
1

A
(GM (φ(wm))−GM (φ(w0)))v0‖L2(Q).

The function GM (θ) is Lipschitz continuous, v(x, t) ∈ BR0 . Therefore,

‖v̄m‖2V ≤ R0‖wm − w0‖L2(Q)

Since the sequence {wm(x, t)}∞m=1 converges in V to w0(x, t), the right-
hand side of the last inequality vanishes as m → ∞. This means that
the operator Φ is continuous on BR0 .

The compactness of Φ stems from the embedding theorems. Consider
an arbitrary bounded sequence {wm(x, t)}∞m=1 in V0. Obviously, the se-
quences {wmx(x, t)}∞m=1, {wmt(x, t)}∞m=1 are bounded in W 1

2 (Q). Since
the embeddings W 1

2 (Q) ⊂ L2(Q) and W 1
2 (Q) ⊂ L2(∂Q) are compact (see

[8; 13]), one can extract a subsequence {wmk
(x, t)}∞mk=1 converging weakly

to w0(x, t) ∈ W 2
2 (Q). Moreover, we have the following convergences as

mk → ∞:
wmkt(x, t) → w0t(x, t) weakly in L2(Q),



78 A. I. KOZHANOV, L.A. TELESHEVA

wmkx(x, t) → w0x(x, t) weakly in L2(Q),

wmkxx(x, t) → w0xx(x, t) weakly in L2(Q),

wmkxt(x, t) → w0xt(x, t) weakly in L2(Q),

wmk
(l, t) → w0(l, t) strongly in L2(0, T ).

Now, define the functions vm(x, t), v0(x, t) as the images of the functions
wm(x, t), w0(x, t) under Φ. Repeating the proof of the continuity of Φ, we
conclude that ‖v̄mk

‖V → 0 as mk → ∞. This means that Φ is compact.
What has been proved implies that Φ satisfies all the hypotheses of

Schauder’s Fixed Point Theorem in BR0 . Therefore, there exists a function
v(x, t) ∈ BR0 that is a solution to the boundary value problem (2.8), (2.2v),
(2.3v), (2.7) for v(x, t) = w(x, t). (In other words, the operator Φ has a fixed

point.) We show that under extra conditions on f̃(x, t), the function v(x, t)
admits estimates uniform in ε.

Consider the equality

l∫

0

T∫

0

(vxt + vxx +
1

A
(b−GM (φ(v)))v − εvxtt)(x−m)vxttdxdt

=

l∫

0

T∫

0

f̃(x, t)(x−m)vxttdxdt.

Integrating by parts and applying Hölder’s inequality, we obtain the two
estimates

l∫

0

(m− x)v2xt(x, 0)dx +

∫

Q

v2xtdxdt ≤ 16C2
2 ,

m− l

2

T∫

0

v2xt(l, t)dt ++ε

∫

Q

(m− x)v2xttdxdt ≤ 4C2
2 (m).

Consider a sequence of positive numbers {εn}∞n=1 such that εn → 0
as n → ∞. Let vn(x, t) be a solution to the boundary value problem
(2.6), (2.7), (2.2v),(2.3v) for ε = εn. The above-obtained estimate uni-
form in ε and the reflexivity of a Hilbert space imply that there exists
a sequence {mk}∞k=1 of naturals and a function v(x, t) such that the fol-
lowing convergences as k → ∞ hold: vnk

(x, t) → v(x, t) strongly in L2(Q),
vnkxx(x, t) → vxx(x, t) weakly in L2(Q), vnkxt(x, t) → vxt(x, t) weakly in
L2(Q), εnk

vnkxtt(x, t) → 0 weakly in L2(Q). These convergences imply
that the limit function v(x, t) satisfies (2.5).
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Now, consider |φ(v)|:

|φ(v)| = |
T∫

0

N(t)v(l, t)dt| ≤




T∫

0

N2(t)dt




1
2



T∫

0

v2(l, t)dt




1
2

.

The function v(x, t) satisfies the inequality

T∫

0

v2(l, t) ≤ lC1(m). Reck-

oning with the above-obtained estimates, |φ(v)| ≤ K0(m). By the choice
ofm0, under the condition b > K0(l) of the theorem, the inequality |φ(v)| <
b certainly holds. Thus, v(x, t) is a solution to the auxiliary boundary value
problem (2.1v),(2.2v),(2.3v). We will now show that we can determine
a solution to the initial boundary value problem with the use of v(x, t).

Define u(x, t) as a solution to the boundary value problem for the equa-
tion

Lu(x, t) = uxt + uxx = v(x, t)

with conditions (2.2)–(2.3). Let a = 1
A(b −

T∫
0

N(t)(uxt(l, t) + uxx(l, t))dt).

Insert the value of a in (2.1); after transformations, it takes the form




T∫

0

N(t)u(l, t)dt −A)(

T∫

0

N(t)v(l, t)dt − b


 = 0.

Reckoning with the representation of a and the fact that a > 0, we see
that the second factor is positive and hence this equality implies the fulfill-
ment of (2.4).

Then , there is equality L(v − au − f) = 0. For the function w(x, t) =
v(x, t)−au(x, t)−f(x, t) the equation Lw = 0 and the conditions w(x, 0) =
w(0, x) = wx(0, x) = 0 are satisfied. It is easy to prove that w(x, t) = 0.
Consequently, the function u(x, t) and constant a found are the solution to
the inverse problem I.

3. Inverse Problem II

Once again, let f(x, t) and N(t) be given functions defined for x ∈ [0, l],
t ∈ [0, T ], and let A be a given number.

Inverse Problem II. Find a function u(x, t) and a number a such that
the equation

uxt + uxx + au = f(x, t) (3.1)

holds in Q and u(x, t) satisfies the conditions
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u(x, 0) = 0, x ∈ (0, l), (3.2)

u(l, t) = ux(0, t) = 0, t ∈ (0, T ) (3.3)

and also the condition

T∫

0

N(t)u(0, t)dt = A. (3.4)

We specify that (3.4) is an integral overdetermination condition; this
condition is new for this class of problems.

For proving the solvability of Inverse Problem II, we introduce some
additional notations.

For a fixed function v(x, t) ∈W 2
2 (Q), denote by Φ(v) the number

Φ(v) =

T∫

0

N(t)v(0, t)dt.

Denote for brevity b0 =

T∫

0

N(t)f(0, t)dt, f̃ (x, t) = Lf(x, t), where L is

the differential operator defined above;

f1(x, t) = f̃t(x, t)(T − t)− f̃(x, t),

N0 =




T∫

0

N2(t)dt




1
2

, R0 = N0l
2



∫

Q

f21 (x, t)dxdt




1
2

.

Theorem 2. Suppose that

f(x, t) ∈W 2
2 (Q), N(t) ∈ C1([0, T ]).

Moreover, assume the fulfillment of the conditions

fx(0, t) = 0, f(l, t) = 0, f(x, 0) = 0

and the inequality −b0 > R0.
Then Inverse Problem II has a solution {u(x, t), a} such that u(x, t) ∈ V ,

a < 0 .

Proof. Consider the auxiliary direct problem: Find a function v(x, t) that
is a solution in Q to the equation

vxt + vxx +
1

A
(b0 −

T∫

0

N(t)v(0, t)dt)v = f̃(x, t) (3.5)
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and satisfies the conditions

v(x, 0) = 0, x ∈ (0, l), (3.6)

v(l, t) = vx(0, t) = 0, t ∈ (0, T ). (3.7)

The solvability of this problem will make it possible to establish the solv-
ability of Inverse Problem II.

Define the function GM (θ) as above; but now M is a fixed number such
that b0 < −M . Let ε be a positive number.

Consider the following problem: Find a function v(x, t) that is a solution
in Q to the equation

vxt + vxx +
1

A
(b0 −GM (Φ(v)))v + εvxxt = f̃(x, t) (3.8)

and satisfies conditions (3.6), (3.7). We will now prove the presence of
“good” a priori estimates.

Note that under conditions (3.6), (3.7), the function v(x, t) satisfies
the inequalities

T∫

0

v2(0, t)dt≤ l2
∫

Q

v2xdxdt,

∫

Q

v2dxdt≤ l2

2

∫

Q

v2xdxdt,

∫

Q

v2xdxdt≤
l2

2

∫

Q

v2xxdxdt.

Consider the equality
∫

Q

(vxt + vxx +
1

A
(b0 −GM (Φ(v)))v + εvxxt)(T − t)vxxtdxdt

=

∫

Q

f̃(x, t)(T − t)vxxtdxdt. (3.9)

Using integration by parts and Young’s inequality, we obtain the estimate

1

2

T∫

0

(T − t)v2xt(l, t)dt +
1

2

∫

Q

v2xxdxdt−
1

2A
(b0 −GM (Φ(v)))

∫

Q

v2xdxdt

+
ε

2

∫

Q

(T − t)v2xxtdxdt ≤
1

2ε

∫

Q

(T − t)f̃2(x, t)dxdt. (3.10)

Consider the equality
∫

Q

(vxt+vxx+
1

A
(b0−GM (Φ(v)))v+εvxxt)vxtdxdt=

∫

Q

f̃(x, t)vxtdxdt. (3.11)
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Once again using the technique connected with integration by parts, we
infer that solutions v(x, t) to the boundary value problem (3.8), (3.6), (3.7)
satisfy the inequality

∫

Q

v2xtdxdt+ε

l∫

0

v2xx(x, T )dx≤3

(
T

ε
+
T l4

4A2ε
(b0−M)2+1

)∫

Q

f̃2(x, t)dxdt (3.12)

Relations (3.10) and (3.12) obviously imply the estimate

||v||V0 ≤ K1||f̃ ||L2(Q), (3.13)

where the constant K1 is defined only by the input data and ε. This
estimate implies that we can apply the technique connected with Schauder’s
Fixed Point Theorem similar to the technique used in proving Theorem 1.
As a consequence, we have the solvability of Problem (3.8),(3.6), (3.7) for
fixed ε. Now, we obtain estimates uniform in ε for v(x, t).

Carry out integration by parts on the left and on the right in (3). We
obtain the estimate

1

2

T∫

0

(T − t)v2xt(l, t)dt +
1

4

∫

Q

v2xxdxdt−
1

2A
(b0 −GM (Φ(v)))

∫

Q

v2xdxdt

+ ε

∫

Q

(T − t)v2xxtdxdt ≤
∫

Q

f21 (x, t)dxdt, (3.14)

Reckoning with (3.14), we again consider (3.11). Acting by analogy with
what was done above, we infer

∫

Q

v2xtdxdt+ 2ε

l∫

0

v2xx(x, T )dx

≤ 3



∫

Q

f̃2(x, t)dxdt+ (4 +
l4

2A2ε
(b0 −M)2)

∫

Q

f21 (x, t)dxdt


 (3.15)

Relations (3.14) and (3.15) imply the estimates

∫

Q

v2xxdxdt ≤ 4

∫

Q

f21 (x, t)dxdt,

∫

Q

v2xdxdt ≤ l2
∫

Q

f21 (x, t)dxdt,

||v||V0 ≤ R2||f1||L2(Q) (3.16)
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where the constant R2 is defined only by the input data and does not
depend on ε. An estimate uniform in ε is quite enough for passage to
the limit (see the proof of Theorem 1) — it makes it possible to choose
a convergent sequence {vεn(x, t)}∞n=1 such that the limit function v(x, t)
satisfies the equation

vxt + vxx +
1

A
(b0 −GM (v))v = f̃(x, t)

and conditions (3.6), (3.7).
The above-established estimates imply the inequality

|φ(v)| ≤ R0.

By the choice of M , under the condition R0 < −b of the theorem, the in-
equality |φ(v)| < −b certainly holds. Thus, the function v(x, t) is a solution
to the auxiliary boundary value problem (3.5),(3.6),(3.7).

All subsequent arguments correspond to the arguments in the proof of
Theorem 1. As a result, we obtain what was required. The theorem is
proved.

4. Appendices and Comments

4.1. Inverse Problems I and II complement each other to a certain extent:
in one case, a positive coefficient a is searched for, and in the other case,
a negative coefficient.

4.2. The article is devoted to the case of model equations (2.1) and (3.1).
It is obvious that generally analogous results can be obtained also for more
general equations — for example, for equations with variable coefficients,
with additional lower terms. The corresponding conditions and calculations
will become substantially more cumbersome but the essence of the results
will not change.

4.3. It is not hard to construct examples of input data for which
the hypotheses of Theorems 1 and 2 are fulfilled.

Suppose that N(t) = const = 1 and f(x, t) = x2t. All conditions of
Theorem 1 are fulfilled.

Let f(x, t) = t(x2 − l2), N(t) = const = 1. Then the obvious condition
−b0 > R0 takes the form

T 2

4
>

√
2

3
(T 2l + l3)

1
2 .

Thus, all conditions of Theorem 2 are fulfilled for sufficiently small l.
Of course, there are a lot of other examples.
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