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Let u(x,t) be the solution of the Cauchy problem for the parabolic equation

p(z)u,(z,t) = Au(x, t), x=(xy,...,x,) €ER

’ n

t >0, (1)

no

u(z,0) = p(z), (2)

where p(z) > a > 0.

Suppose that the functions p(x) and p(z) satisfy the following conditions:

p(x) € Bf, g1 (Ry,) forn >4,
p(z) € B§(R,,) formn <4, (3)

p(z) € By(R,). (4)

By the class By (R,,), where k is an integer, we mean the set of all bounded
functions satisfying a Hoélder condition of order o > 0 in R,,, together with all
continuous derivatives up to order k.

The purpose of this note is to prove the following theorem.

Theorem. If the functions p(z) and ¢(x) satisfy conditions (3), (4), and

n
n
w, R

/‘ p(y) —bldy =0 as R — oo (5)
|[z—y|<R

sovietrxiv.org/items/ru-197001.67816 Machine Translation


https://sovietrxiv.org/items/ru-197001.67816

uniformly with respect to x € R,,, for some constant b

277"/2
W, = ————
( " T(n/ 2)) ’
then a necessary and sufficient condition for the existence of the limit

lim u(x,t) = A (6)

t—o0

at some z € R, is the existence of the limit

n

w, R"

o(y)dy - A as R — oc. (7)
lz—y|<R

In order that condition (6) hold uniformly on any compact set D C R, (or
uniformly in R,,), it is necessary and sufficient that condition (7) hold uniformly
on any compact set D C R,, (respectively, uniformly in R,,).

We note that from the results of the note (!) it follows that in the case under
consideration (¢(x) € BY(R,,)), A is necessarily a constant.

Tt is easy to see that condition (5) is satisfied, in particular, if

lim (p(y) —b) =0

lyl—o0

or if

for some r > 1.

Without loss of generality, one may assume that in (5) b = 1. Denote by v(z,t)
the solution of the heat equation with initial function p(z)¢(x),

_ 1 |z —y|?
U<x7t)W/R exp ( m )p(y>s0(y)dy-

n

Lemma 1. Let p(z) € BY(R
Then

), and let conditions (4) and (5) be satisfied.

n

t

lim = [ (ula,t) — o(e, ) dt = 0 (8)

t—o00 o

uniformly with respect to x € R,,.
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Let @(z, A) and ©(x, \) be the Laplace transforms of the functions u(z,t) and
v(z,t). Since u(x,t) and v(z,t) are bounded for t > 0, z € R, it follows
that 4(x, \) and 9(x, \) are analytic in A and bounded in x for Re A > 0. The
function @(z, \) satisfies the differential equation

—At(x,\) + Mi(z, \) = p(x)p(z) — Ag(z)u(z, A), (9)

where p(z) = 1 + ¢q(z). Equation (9) in the class B)(R,,) is equivalent to the
integral equation

(2, \) = —L(N)i(z, \) + (2, ), (10)

where the operator £(A) is defined as follows:

LN f(z,A) =

(n+2)/4 K, . VA |z —
A / pa(VAlz =y q(y) f(y,\) dy,
R

(27-‘-)'”/2 |x_y"n/2—1

oz, A) =

(n—2)/4 Mo —
s [ S et an
R

CRRE o =y T

The function K,(z) is the Macdonald cylindrical function.

It can be proved that the operator £()) is a bounded operator from BJ(R,,)
into BY(R,,) (BJ(R) is a Banach space with norm

1fIBy(r,) = sup |f(z)]
rzeR,
and

1€MlBg(r,) = 0o(1) as A =0, (11)

when |argA\| < m — o for any o > 0. From the boundedness of the functions
p(x) and ¢(z) it follows that

o C
17\ agir,) < 5y for [arg A <7 —o0. (12)

Consequently, from (10) and (12) we have

) B C
[, Mg, < IEO i Msgen,) + 157
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or, by virtue of (11),

~ C
Itz Mlsgr,) < ﬁ for [arg Af <7 — 0, |A| <¢,

where € > 0 is a sufficiently small number. From (10) and (11) it then follows
immediately that

[z, A) = oz, Ml g r,,) = 0(1/A)

for Jarg\| <7 —o0, |A] <e.
Relation (8) then follows from the Tauberian theorem of Wiener (2).

Lemma 2. If the functions p(x) and ¢(z) satisfy conditions (3), (4), (5), then

|0ue, 1)/t y | < O/t (13)

fort >ty >0.

The function w(z,t) = du(x,t)/0t is, for t > 6 (0 < § < ty), a solution of
equation (1) with the initial condition

Wiz, b)],_, = u,(2,) = Y(z). (14)
From condition (3) it follows that
P(z) € B&/Q] (R,) forn >4; Y(z) € BS(R,) forn < 4. (15)

The Laplace transform w(z, A) of the function w(x, t) satisfies equations (9) and
(10), in which the function ¢(z) is replaced by the function 9 (x).

Simultaneously with problem (1), (14), consider the following Cauchy problem
for the hyperbolic equation:
p(x)z (2, t) — Az(x,t) =0, t>9,
z(z,0) =0, z(z,0) = (x).

From relations (15) and the Sobolev embedding theorems (%) it follows that

[2(a, )] < O
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for some m > 0, with a constant C independent of x,t. Therefore the Laplace
transform Z(z, A) of the function z(x,t), satisfying the equation

—AZ(@,\) + N2z, \) = p(2)y(x) — Nq()Z(z, N), (16)

is an analytic function of A and bounded in x for Re A > 0, and |Z(x,A)] — 0
as |A| = oo uniformly in arg A € [—(7 — 0)/2, (7 — 0)/2]. Comparing equations
(9) and (16) and using the uniqueness theorem in BJ(R,,) for the solution of
equation (9), we obtain that the function @w(z, A) is analytically continued into
the domain |arg \| < 7 by the equality @(z, \) = Z(z,v/A), and @W(z, \) — 0 as
|A| = oo uniformly in arg\ € [-7 + 0,7 — o]. Since w(z,t) = uq(x,t) for t > 0,
from (10) we have

w(z,\) = —L(Nw(x,\) — L(N)u(x,d) —u(z,d) + Ao(x, \).

From (11) and (12) it follows that

|@(x, ) < const for |A\] <e, |argA| <7 —o0.

I,
Replacing, in the inverse Laplace transform for w(z, A), the contour of integra-

tion Re A = 8 > 0 by the contour |arg A\| = 37/4 (we assume that o < 7/4), we
easily obtain the estimate (13).

Lemma 3. If, for a continuously differentiable function f(x,t), the conditions

1/t
Z/ flz,7)dT -0 ast— oo (17)
0
hold uniformly in x € R,,, and

0f(x,t)/0t] < CJt for t >t, (18)

with some constant C' > 0, then

flx,t) =0 as t — 0o

uniformly in x € R,,.

This lemma is a consequence of Theorem 33 of the book () (p. 388). Let us take
as the function f(x,t) the function u(x,t) — v(z,t). By Lemma 1, relation (17)
holds for this function, and by Lemma 2 relation (18) holds, since the inequality
|Ov(x,t)/0t] < C/t for t > 0 is obvious. Therefore it follows from Lemma 3 that
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u(z,t) —v(x,t) = 0 as t — 0o

uniformly in € R,. After this, the theorem formulated above follows from
known results (1:2:5:6) concerning the solution v(z,t) of the Cauchy problem for
the heat equation, since from condition (5) it follows that, for relation (7) to
hold, it is necessary and sufficient that the relation

n
n
w, R

/ p)o(y) dy — A
l[z—y|<R

hold.
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