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Chapter 1

Introduction

What are difference equations? When do we use them? How do we solve them?
What limitations do we have in using them? All the above questions have been
asked by yester-mathematicians who have provided us with a plethora of answers,
each with great impact on our perception of the difference equations phenomena.

Difference equations, or sometimes called recurrence relations, are of particular im-
portance in science, especially in physics, medicine, and engineering. Even in actu-
arial work, difference equations play an important role. Finance as well as applied
mathematics fields also make use of them. One of the classical problems in the
history of difference equations is The Tower of Hanoi (sometimes referred to as the
Tower of Brahma or the End of the World Puzzle), invented by the French mathe-
matician, Edouard Lucas, in 1883. He was inspired by a legend that tells of a Hindu
temple where the pyramid puzzle might have been used for the mental discipline of
young priests. Legend says that at the beginning of time the priests in the temple
were given a stack of 64 gold disks, each one a little smaller than the one beneath
it. Their assignment was to transfer the 64 disks from one of the three poles to
another, with one important proviso — a large disk could never be placed on top of a
smaller one. The priests worked very efficiently, day and night. When they finished
their work, the myth said, the temple would crumble into dust and the world would
vanish [1].

The mathematical puzzle is: “What is the least number of moves required to move
n disks from the first pole to the last pole according to the rules given in the last
paragraph?” Let t, represent this number. We desire to obtain some recurrence
relation for this sequence. If we have n + 1 disks, we cannot move the bottom disk
off the first pole until we have moved all the others off of it onto the other poles. So
if we move the top n disks off to the second pole we need ¢, moves. Then we can



move the bottom disk to the third pole, requiring one move. We then move the n
disks from the second pole onto the third pole, requiring another t,, moves. Thus

tns1 =tn + 141, = 2t, + 1.

The change in t,, i.e. (t,11—t,) is defined as At,, and thus subtracting t,, from both
sides of this equation gives

At, =t, + 1.

Hence ¢, = 2" — 1.
This can be proven iteratively as follows:
Since

tog1 = 2t + 1, (1.1)

then

tn = 2tp 1 + 1. (1.2)

Substituting (1.2) into (1.1) we get

top1 = 4tn_1 + 28 +2°. (1.3)

Now

to1 =2t o+ 1. (1.4)

Substituting (1.4) into (1.3) we obtain

tnr1 = Stp_o + 22 + 21 + 20,

Continuing as above we observe a pattern which we may write in terms of ¢; as

tp=2" + 20 422 422 42t 4 90



which is a geometric progression with first term 1 and common ratio 2.

Using the fact that ¢; = 1 and the geometric sum formula we get

2—-1

Legend said that the priests in the temple had 64 disks to work with. So the number
of moves required to move these disks from the first pole to the third pole is therefore

tes = 18,446, 744,073,709, 551, 615.

There are many other applications of recurrence relations, see Section 1.3. Differ-
ence equations are often used as an aid to the study of their continuous counterparts
differential equations. This is particularly seen in the examples discussed in Atkin-
son’s book [5]. In this book some real world applications of difference equations
are discussed in detail. We touch on two of them here. Consider the three-term
recurrence

—c(n)y(n+ 1) +b(n)y(n) = c(n = y(n — 1) = c(n)ry(n), (1.5)

where y(n) is the quantity being modelled e.g growth of a disease, ¢(n) > 0 is a
weight function and b(n) a potential function. A weight function is a function that
gives some elements in a set more influence on the result of a calculation than other
elements in the set while a potential function is a function which when differentiated
will give a physical quantity e.g force. There are various applications of (1.5), and
we mention a few here. We look firstly at the vibrating string problem. In [5] the
string is taken to be weightless and bears m particles p(0), ..., p(m — 1) at the points
say z(0),...,z(m — 1) with masses ¢(0),...,c(m — 1) and distances between them
given by x(r + 1) — z(r) = 1/¢(r), r = 0,...,m — 2. Beyond c¢(m — 1) the string
extends to a length 1/¢(m — 1) and beyond ¢(0) to a length 1/¢(—1) . The string is
stretched to unit tension. If s(n) is the displacement of the particle p,, at time ¢, the
restoring forces on it due to the tension of the string are ¢(n — 1)(s(n) — s(n — 1))
and -c¢(n)(s(n + 1) — s(n)) considering small oscillations only. The solutions must
be of the form s(n) = y(n) cos(wt) where y(n) is the amplitude of oscillation of the
particle p,. Solving for y(n) reduces to solving a difference equation of the form
(1.5). The second application is in electrical networking. The system of equations
is similar to that of the vibrating spring with ¢(n) representing inductances, 1/c¢(n)
capacitances and s(n) the loop currents in the successive meshes. See Section 1.3
for more on applications of difference equations.



1.1 Recurrence relations and orthogonal polyno-
mials

Let w(z) be a nonnegative weight function at infinitely many points in the interval
(-1, 1), and is integrable on this interval. Then the inner product of f and g on the
semicircle I" is given by:

(f.9) = / F(g(tyw(t)(it) dt = / " () g(e () do (1.6)

where ¢ = +/—1 and I' is the upper unit semicircle in the complex plane.

Definition 1.1.1. The Jacobi polynomials of degree n are defined by

PoB(x) = <;2!n (1—2) 1+ x)ﬁ%((l — )"t (1 + x)"*ﬁ)

where a, B > —1 and —1 < x < 1.

These univariate Jacobi polynomials defined above satisfy the three-term recurrence:
pn—i—l(x) - (an + Hn)pn - ann—1($)7 n Z 07 P-1= 0.

Definition 1.1.2. The multivariate Jacobi polynomials pga are defined by

(=Dl +1)q
(lee] + [K] + d) q)

(laf + [] + d) g (—a)¢”
ﬁ'(li—Fl)g ’

Zﬁga

Pla =
where |a] = n.
The multivariate Jacobi polynomials satisfy the recurrence relation:

pg;”fl = (Ca? + bx,n)pCf - Cx,npgg*% n > ]-a
and b, , and ¢, , are unique.

Given a suitable weight on R?, there exist many recursive three-term recurrence re-
lations for the corresponding multivariate orthogonal polynomials. In [25], Waldron
discusses how to obtain an explicit recursive three-term recurrence for the multivari-
ate Jacobi polynomials on a simplex. He used the idea that some Jacobi polynomials



may be viewed as univariate Jacobi polynomials whose recurrence reduces to the uni-
variate three-term recurrence.

Milovanovi¢ and Cvetkovié, in [38] proved that orthogonal polynomials with respect
to an oscillatory weight function w(z) = xe"™™ on [-1, 1] satisfy the three-term
recurrence given by:

Py1(2) = (7 — i) pa(®) — Bupn1 (),

n=20,1,..

?

with po(z) =1 and p_1(x) = 0.

On the other hand, Gautschi and Milovanovi¢ in [29] introduced and further investi-
gated polynomials on the semicircle ' = {z € C|z = ¢?, 0 < 0 < 7} i.e. orthogonal
polynomials relative to the inner product (1.16). Orthogonal polynomials with re-
spect to a complex weight function were considered in [28], while de Bruin provided
a generalization of such polynomials on a circular path in [21], with Milovanovié¢ and
Rajkovié¢ further investigating these classes of orthogonal polynomials in [39].

Golub and Fischer in [43] looked at the problem of generating the three-term re-
cursion coefficients of orthogonal polynomials for a weight function v(t) = 7(t)w(t),
obtained by modifying a given weight function w(t) by a rational function 7(t). This
is interesting because it then implies that any weight function can be modified using
a suitable rational function so that a three-term relation may be obtained for any
set of orthogonal polynomials. Gautschi in [27] worked on the minimal solution of
the three-term recurrence

Ynt1 = (2 — @n)Yn — bu¥Yn—1, n=1,2,....b, > 0.

He observed that for any z outside the spectrum of ds(t), where ds(t) is the mass
distribution on the real line, the recurrence relation (2.2) has a readily accessible
minimal solution whenever the moment problem for ds(t) is determined. There has
a been a vast amount of research done on orthogonal polynomials. One such area
of research was the work of Zarzo and Godoy in [41].



They considered the elementary procedure of finding recurrence relations between
the coefficients C,,(n) when both families of orthogonal polynomials {P,(x)}nen
and {Q,(z)},en belong to the classical classes of orthogonal polynomials namely,
Bessel, Jacobi, Laguerre and Hermite, and are linked by the connection coefficients
Cin(n) in the following way:

Po(x) =) Cn(n)Qm(x). (1.7)

The proof of (1.7) is discussed in [41].

These connection coefficients play an important role in many situations of pure and
applied mathematics or in mathematical physics, where the nonnegative character
of these coefficients has received particular attention in [3], [26] and [42]. The non-
negativity of the coefficients enables us to construct three-term recurrences in many
problems. This is important as we study the three term recurrence in our work. An
explicit presentation of recurrence relations satisfied by the connection coefficients
Cim(z) in (1.7) between two classes of classical orthogonal polynomials of a discrete
variable was given in [35]. Lewanowicz in [34] stated two interesting cases for the
orthogonal polynomial families { P, } and {@,,} in (1.7), and proposed an alternative
way of determining the recurrence relation in (1.8). The two cases were:

1. {P,} is another sequence of classical orthogonal polynomials of a discrete vari-

able;
2. {P,} is a sequence of orthogonal polynomials associated with {Q,,}

where in each case polynomial {P,} satisfies a linear difference equation in z. In
recent work, Ronveaux et al. [40] have discussed the first case and proposed an
algorithm for obtaining the recurrence relation in m of the form:

ACo . =Y Ai(k)Crpsi = 0, (1.8)
i=0
where A is the difference operator.

In [37] Ma and Gao studied the spectrum of discrete second-order difference opera-
tors with sign-changing weights and their applications.

Let T'> 1 be an integer, and let T = {1,2,...,T}. The authors in [37] consider the
spectrum of the second-order linear eigenvalue problem

Au(t — 1)+ Am(t)u(t) =0, teT, (1.9)
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with boundary conditions

u(0) = u(T + 1) = 0, (1.10)

where A # 0 is a parameter, and m changes sign on T; that is m satisfies the
following:
m(t) >0, teTy; m()<0, teT\T,.

They investigate the existence of sign-changing solutions of discrete nonlinear prob-
lems of the form (1.9) - (1.10) by applying spectrum theory and Rabinowitz’s bifur-
cation theorem. According to [37] the equivalent problem to (1.9) is given by:

Lu — dm(t) foou = Am(t)€(u) (1.11)
where L : X — Y is defined as

Lu(t) = —A%u(t—1), uweX
and
f(s)

fo= Lim 2L
[s]| 200 S

The results are summarised as follows:

1. For each integer k € {1,2,...,n} there exists a continuum D} , of solutions to
(1.11) meeting (Mg /7 foo, 00).

2. For each integer [ € {1,2,...,T —n} there exists a continuum Dy _ of solutions
to (1.11) meeting (—\; /7 fso, 00).

For brevity, and since this is not the focus of the dissertation we will not provide
the proofs of 1 and 2 above but they may be found in [37].

1.2 Transformations, factorizations and hierarchies

Binding et al. in [8, 11] amongst others discuss transformations and factorisations
of continuous Sturm-Liouville boundary value problems. Currie and Love in [19]
employed similar ideas to those discussed in [9, 10] to study the transformations of
difference equations.
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Consider the second-order weighted difference equation (1.5). The authors in [19]
transform (1.5) with non-Dirichlet boundary conditions at both ends to an equation
of the same form but with Dirichlet boundary conditions at both ends. They also
proved that the spectrum of the new boundary value problem is the same as that of
the original boundary value problem but with the least eigenvalue lost. Conversely
they consider, in Section 3 of [19], an equation of the form (1.5), but with Dirichlet
boundary conditions at both ends with an assumption that there exists a strictly
positive solution, z(n), to (1.5) for A = Ag with Ay less than the least eigenvalue
of the given boundary value problem. As a result it was discovered that the given
boundary value problem could be transformed to one consisting of an equation of the
same type but with specified non-Dirichlet boundary conditions at the ends. The
immediate consequence was that the spectrum of the transformed boundary value
problem had one extra eigenvalue, namely Ag.

As a sequel to [19], Currie and Love in [20], show how non-Dirichlet boundary con-
ditions transform to affine A-dependent boundary conditions. The authors compare
the spectra of all feasible combinations (four were discussed) of Dirichlet and non-
Dirichlet boundary value problems with their transformed forms. A further result
discussed by the authors is of transforming (1.5) with any one of the four combina-
tions of Dirichlet and non-Dirichlet boundary conditions at the end points to end up
with a boundary value problem with one extra eigenvalue in each case. Furthermore,
the authors showed that we can transform affine A-dependent boundary conditions
back to non-Dirichlet type boundary conditions.

These results are summarised in the following table below:

Original problem Transformed problem
Initial endpoint | Terminal End- | Initial Endpoint | Terminal End-
point point
Non-Dirichlet Affine Dirichlet Non-Dirichlet
Affine Non-Dirichlet Non-Dirichlet Dirichlet
Affine Affine Non-Dirichlet Non-Dirichlet

We now define a class of functions called Nevanlinna functions. These will play an
important role in the form of our boundary conditions later on. These functions are
also called Herglotz or R-functions. The following definition is taken from [36]:

Definition 1.2.1. A complex valued function f defined on C* is called a Nevanlinna

function if

1. fis analytic in C*

12



2. Im f(z) > 0 for Im z > 0.
The form of a positive Nevanlinna N(X) function is

j

N(A):aA+b—ZA = 0G>0 Vj=1..5s
=17

For the work in this dissertation, we will need the following property of Nevanlinna
functions found in [14]:

The inverse of a positive Nevanlinna function is a negative Nevanlinna function,
that is

where M (\), D(\) are positive Nevanlinna functions as in Definition 1.2.1. In
particular, if

S b
M(A):a—z)\ I b; >0, a#0,
= TG
then
1 ® o
==Y <0, B£0.
M\ ;A—aj /

In addition, if

M()\):a)me—Z)\ijd', a;,¢; > 0,
j=1 J
then
1 s+1 o
J
— = . 0;<0.
M) A=y

Currie and Love in [14] discuss some properties of Nevanlinna functions and inves-
tigate the effects of the mapping y — w defined by :

z(n)
z(n—1)’

where z(n) is a solution to (1.7) for A = X such that z(n) > 0 for n = —1,...,m on
boundary conditions of the form

w(n) :=y(n) —y(n—1) n=0,..m,

13



y(=1) = N(Ny(0),  y(m —1) = M(A)y(m),
where N(\) and M () are positive Nevanlinna functions.

As result, new boundary conditions are explicitly determined. In comparison to the
original boundary conditions, the new transformed boundary conditions may have
the same dependence on A, increased dependence on A or decreased dependence on \.
The authors then go on to compare the spectra of the given boundary value problem
with that of the transformed problem, showing as a result the exact conditions
under which the transformed problem has one less, one more or the same number of
eigenvalues as the given problem.

1.3 Inverse problems and recurrence relations

The most general definition of the inverse problem was formulated by Keller in 1976
in [33]. Often it is cited in literature. It states:

“We call two problems inverses of one another if the formulation of each involves
all or part of the solution of the other. Often, for historical reasons, one of the
two problems has been studied extensively for some time, while the other is newer
and not so well understood. In such cases, the former problem is called the direct
problem, while the latter is called the inverse problem.”

In several cases one of the two problems is not well-posed. We define what it means
for a problem to be well-posed according to the Hadamard criteria below:

Definition 1.3.1. A problem is said to be well-posed if
1. there exists a solution to the problem (existence),
2. there is at most one solution to the problem (uniqueness),
3. the solution depends continuously on the data (stability)

A problem which is not well-posed is called ill-posed. If one of two problems which
are inverse to each other is ill-posed, we call it the inverse problem and the other
one the direct problem. According to [33] if the data space is defined as a family
of solutions to the direct problem, then the existence of the solution to the inverse
problem is apparent, but a solution may fail to exist if the data is perturbed by
noise. When it comes to the uniqueness property there is a difficulty in showing the
solution to the inverse problem. The only way around the non-uniqueness problem is
to reformulate the problem as discussed in [7]. Failure to meet the third Hadamard

14



condition in the above example has proven to be the most difficult to deal with.
This is because it arises due to error in measurement and human error, which in-
evitably occur. These errors are amplified to a point that the resulting solutions are
completely meaningless.

Until the beginning of the last century it was generally believed that for natural
problems the solution will always depend continuously on the data (“natura non
facit saltus”) otherwise the mathematical model of the problem was deemed inade-
quate. This axiom by Darwin Leibnitz provided the impetus for scientists to further
investigate and eventually prove that some natural problems were ill-posed and thus
laid the foundations for the existence of inverse problems which we study here. See
[6] for more on this. Therefore, these problems were called ill-posed problems. Only
in the second half of the last century was it noticed that a vast range of problems in
science and technology are ill-posed in any reasonable mathematical setting. This
initiated a large amount of research in stable and accurate methods for the numer-
ical solution of ill-posed problems. To date, inverse and ill-posed problems are still
an active area of research, this is seen in [6, 22, 23, 24].

Inverse problems are important in modern era systems. This includes applications in
physics, finance, biochemistry, and engineering. Much work has been done recently
on the inverse problems. We note some of the work that has been done here, so
as to equip ourselves with the tools that will enable us to achieve our goal in this
dissertation.

Consider the following Sturm-Liouville difference equation for N € N
A%y 4 Gl = N1, kEZ (1.12)
with Dirichlet boundary conditions
Yo = Yn+1 = 0, (1.13)
where the sequence ¢ = gxyyezy 1s the potential.

A well known fact, see [12], is that the problem (1.12), (1.13) has N simple real
eigenvalues A\; < Ay < ... < Ay with corresponding eigenfunctions. The authors also
state the important theorems which we state without proof here.

Theorem 1.3.1. If two eigenvalue problems of the form (1.12), (1.13) have the
same eigenvalues and the same weight numbers, then their potentials are the same
on [O,N— 1] NZ.

Theorem 1.3.2. If two eigenvalue problems of the form (1.12), (1.13) have sym-
metric potentials and the same eigenvalues, then their potentials are the same on
[0,N —1]NZ.

15



Bohner and Koyunbakan, in [12], considered inverse problems for Sturm-Liouville
difference equations with Dirichlet boundary conditions, particularly of the form
(1.12), (1.13). They show that given eigenvalues and weights, we can obtain the
potentials uniquely. Moreover, the authors went on to prove that if the potential is
symmetric, then it can be uniquely determined using only eigenvalues.

Consider the second order difference equation (1.5) with boundary conditions at the
initial and terminal points respectively as follows:

- Ck pp—
y(—1) = [aA b ; — d}jy(()) = Ay(0),a > 0,¢; > 0, (1.14)
yim—1) = [a)\ + 5 — %]y(m) = Ay(m),a <0,y <0. (1.15)

Given the weights and the eigenvalues of the above boundary value problem (1.5),
(1.14) and (1.15) with s < 1 and p < 1, Currie and Love in [16] obtained a unique
reconstruction of the potential and provided an inductive proof. In addition, given
the eigenvalues and potential b(n) for a difference boundary value problem of the
form (1.5),(1.14),(1.15) with s < 1 and p < 1 the authors in [17] discuss the re-
construction of the weights ¢(n). This reconstruction of the weights ¢(n) is done
inductively on m where m + 1 is the number of unit intervals. Furthermore, Currie
and Love in [18] generalise the results proved in [16] by uniquely reconstructing both
the potential and the boundary conditions for given weights and eigenvalues. In the
examples in each of the three references above, due to the lack of experimental data
the authors solve the forward problem first in order to obtain the given eigenvalues.

In this dissertation we consider the following weighted second-order difference equa-
tion of the form

c(n)y(n +1) = b(n)y(n) + c(n — )y(n — 1) = —c(n)Ay(n),

where ¢(n) > 0 represents a weight function and b(n) is the potential function.

Assume the following boundary conditions apply:

y(—1) = (fwrk— v ‘)y(O) (1.16)

where f >0, v; > 0,
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ym—1) = (a)\—i—b—i: )\ijd) (1.17)

where a <0, ¢; <0.

1.4 Preliminaries

This dissertation relies heavily on the work of Currie and Love in [13] and as such
we give the definitions and theorems (including the proofs) needed throughout this
dissertation in this section.

Consider the equation (1.5). Then the mapping y — v is defined in [13] by:

z(n+1)
z(n)

where z(n) is a solution to (1.5) for A = 0 such that z(n) > 0 for all n = —1,...,m.

v(n) :=y(n+1) —y(n) n=-1,0,...m—1, (1.18)

In order to transform (1.5) we require the following theorem.

Theorem 1.4.1. Let z(n) be a solution of (1.5) corresponding to A = 0 and define
the difference operators

z(n —1)c(n —1)
z(n)e(n)

Sy(n) :==y(n) —y(n —1)

and

z(n+1)
z(n) ’

Thenly(n) = SQy(n) and the “transformed” operator is given by l,v(n) = QSv(n),n =

0,...,m — 1. Hence under the mapping (1.18), equation (1.5) transforms to:

Qn) :=y(n+1) —y(n)

cp(n)v(n+1) —b,(n)v(n) + c,(n — 1)v(n — 1) = —Aey(n)v(n), (1.19)

for n=0,..m—2, where for n=-1,0,..m —1,

cy(n) = ———= >0, (1.20)



c(n)z(n) N z(n + 1)} c(n)z(n)

(n+1)z(n+1) z(n) z(n+1) : (1.21)

bn) = |-

Proof. By the definition of S and ) we have that

SQy(n) = S (?J(n +1) — ?J(”)Z(Z(Z)l))
= g+ D) -y 22D () -1y 20) ) =Dl — )
= yn+1)—yn) () (y( ) = ul 1)z(n—1)) z(n)e(n)

Substituting in for z(n + 1) and cancelling terms yields

SQy(n) = yln+1)— — (—C(”‘”z<n—1>+mz<n>) y(n)

z(n) c(n) c(n)
- z(n—1)c(n —1) . c(n—1)
y(n) ) +y(n—1) )
b))
vt 1) = 2y + Ly -

= —Xy(n), n=0,...,m-—1

Therefore [ = SQ.

Now let Qy(n) =v(n),n = —1,...,m — 1. This yields

QSv(n) QSQy(n)
—QAy(n)

= —X(n), n=0,..m-—1,

which is the required transformed equation.

To find [, we first need to find QSv(n).

18



Since

soforn=20,....m— 2,

Q(Sv(n)) = v(n+1)

— A otn) — v — zin—=1)ec(n—1)\ z(n+1)
0 Dy ~ (vt ot = TR T
_ oin Coln z(n)e(n) z(n+1)
= vt -vin) (z<n+ ECESTRE™ )
B z(n—1)e(n —1)z(n+ 1)
e om0 (B )
Multiplying by % results in
z(n)c(n) B z(n)e(n) _z(n=1)e(n—=1) b(n)\ z(n)c(n) i
Z((n —|_— B v((nj—11>) (z(n + 1)e(n + 12 o z(n)e(n) * c(n)) z(n+1) (n) +
z(n) vin=1) = —w(n) (n+1)
As a result we obtain (1.19). O

Because the number of eigenvalues that a particular boundary value problem has
depends on the form of the boundary conditions, the following theorem provided in
[13] is fundamental:

Theorem 1.4.2. Consider the boundary value problem given by (1.5) for n = 0,...,
m -1 together with boundary conditions (1.14) and (1.15). The problem has

1. s +p + m +1 eigenvalues if o < 0,
2. s +p + m eigenvalues if « =0 and B # 0,

3. s+ p+ m- 1 eigenvalues if o« = § = 0.

Proof. From (1.5) with n =0 we get

19



Substituting in for y(—1) from (1.16) yields

0= (2 (15505 ()

which may be written as follows

QU QI QLA
y(1) = O—d)(h— dz)...(;— ds)y(o)’

where Q},7=0,...,s + 1 are real constants.

Now (1.5) with n = 1 together with (1.22) gives

QI QN

YO = o —d) =Y

where Q?,i =0, ..., s + 2 are real constants.

By mathematical induction

QTN L+ QA )
D—d)h—do).(A—dy) )

ylr—1) =

where Q}7',i =0,...,s +r — 1 are real constants. Similarly

QI QL AT
) = s a o d2)...(;— V0

for real constants )7, =0,...,s + .

Using (1.17) and the fact that y # 0 we obtain the following eigencondition

r—1 r—1 r—1 s+r—1 S
o +QUA+ L+ Q0 A ¢
= A+b—
D —d)O =) (=) (ar+ ZA—dj)
J=1

r
S+r

)\s—l—r

" (Q6+Q5A+...+Q

(A= di)(A = da)...(A = dy)
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(1.23)

(1.24)

(1.25)

(1.26)
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Now with @ = 0 and b # 0 in (1.17) the right hand side of (1.26) may be written as

( Byt RAG..+ RN\ (QG+ QA+ + QL (1.27)
( , .

A—d)A—dy).(A—dy) ) \(N=di) (A= do)...(A — dy)

where R;, i = 0, ..., p are real constants.

From this we see that the numerator is a polynomial in A, of order p + s + r and
thus the boundary value problem has p + s + r eigenvalues .

Similarly, with a = b =0 in (1.17) the right hand side of (1.26) may be written as

( Ro+RiA+ .+ Ry W\ (Qp+ QA+ ..+ Qp AT (1.28)
( | |

A—di) (A —dg)...(A —d,) (A—=d)(A—dy)...(A —ds)
where R;, i = 0,...,p — 1 are real constants.

Here the numerator is a polynomial in A of order p + r + s — 1, thus by similar
reasoning as above, the boundary value problem has p + r + s — 1 eigenvalues .

O
Theorem 1.4.3. If y(n) obeys the boundary condition
S cj
ym—1) = <a)\ +b— Z g ) = Fy(N)y(m) (1.29)
=17
then the domain of v(n) may be extended from n = -1,....m-1 to n = -1,...;m by
using
vm—1) 1
vim) W
where
z(m)A
c(lm—1)z(m —1) z(m —1)
W = - A .
( c(m)z(m) * z(m) 1

zm—1)  Fy(N\)

Proof. 1If we transform (1.5) using the transformation (1.18) we get (1.19). Now
using (1.19) for n = m — 1 together with (1.29) gives
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co(m—1)Wo(m—1)—b,(m—1)v(m—1)+c,(m—2)v(m—2) = =Ac,(m—1)v(m—1).

From (1.18) with n = m — 1 and the boundary condition (1.29), we get

v(m —1) = y(m) (1 - FU(A)%) . (1.30)

Similarly using (1.18) with n =m — 2 and (1.29) gives

z(m —1)

v(m —2) = Fy(A)y(m) —y(m — Q)W-

Rearranging (1.5) with n = m — 1 yields
c(m—2)y(m —2) =b(m —1)y(m — 1) — Ae(m — V)y(m — 1) — ¢(m — 1)y(m).
Solving for y(m — 2) in the above and substituting we get:

z(m —1)
(m —2)z(m — 2)

v(m—2) = y(m) (Fo()\) — ((b(m — 1) — Ae(m — 1)) Fo(A) — e(m — 1))) .
(1.31)

Substituting (1.30) and (1.31) into (1.4) and dividing through by y(m) # 0 and
simplifying gives

_ by(m—1) B

W= oD (1.32)
B z(m —1) 1) — el — _c¢(m—1)
Cam=2) | dm=2am—9) (vm =1 =retm 1 - )
cy(m —1) 1 z(m)
Fo(A)  z(m—1)
Since z(n) obeys (1.5) for A =0 with n =m — 1, we get
- b(m —1)z(m —1) _ c(m —1)z(m) (1.33)

c(m —2)z(m — 2) c(m—2)z(m —2)

Substituting (1.33) into the numerator of the term in the big brackets in (1.32)
changes the numerator to
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c(m—1)z(m—1) 1 z(m)
c(m —2)=(m —2) (A TRy 2m— 1)) ’ (134)

thus the ratio in the big brackets in (1.32) simplifies to

c(m—1)z(m —1)

A
ctm—=2)z(m—=2)  c¢(m—1)z(m—1)
L z(m) * c(m—2)z(m—2) (1.35)
Fo(A)  z(m—1)
Substituting (1.35) into (1.32) and using the fact that ¢,(n) = Z((Z)—Zi-(rrll)) and simpli-
fying gives the following expression for W
(m—1) IR =
_by(m-=1)  z(m z(m —1)
Sem—1) N Hm-n T w1 (1.36)
z(m—1)  Fy(N)
Now from (1.21) with n =m — 1 we get
o c(m—1)z(m —1) z(m) c(m—1)z(m —1)
nim =) = (e ) Ty 09
and thus
z(m)
A
_cm—1z(m-1) z(m —1)
W= c(m)z(m) At zm) 1
z(m—1)  Fy(N)
completing the proof.
[
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Theorem 1.4.4. Suppose y(n) obeys the boundary condition
Cj

pom=1) = (a\+0 =55, 52 ) = GoWy(m),

Then under the mapping given by (1.18), y(n) transforms to v(n) obeying the fol-
lowing:

1. If z(n) obeys (1.4.4) for X = 0 then v(n) obeys a boundary condition of the form

_ 1 _ ___cm)
(a) v(im—1) = Wv(m) = Hy(N)v(m), a= R r—

_ _ c(m)
() v(m —1) = g5v(m) = Jo(Mp(m),  a# “dm 1)

Proof. Here we provide an outline of the proof as it is lengthy. Also, we do not
explicitly use the theorem in the remainder of the dissertation as such. It is only
used for comparative purposes to show that the workings done in Chapters 2 to 5

1
are as expected. Firstly it is shown that — is a negative Nevanlinna function of the

correct form. This involves looking graphically at the Nevanlinna functions involved
and using their properties. We then use the fact that z(n) obeys the boundary
condition and split into the 2 cases dependent on a and obtain the results. A
detailed treatment of the proof can be found in [13]. O

We use the transformation (1.18) to transform the boundary conditions with a = 0
and a < 0. With a < 0 we further examine the case where b # 0 and b = 0. It
is important to note that with a = 0 and b = 0 the interval of the transformed
boundary value problem reduces by one.

We use the methods described by Currie and Love in previously cited work, particu-
larly [13] to reconstruct the potential b(n) in (1.5). The work is divided into Chapters
2 to 5. In Chapter 2 we focus on boundary value problems with cubic A-dependence
at the initial end boundary condition. After shifting (using A = p + A\g) and trans-
forming (see [13]) each boundary value problem, we obtain less A-dependence in
the boundary conditions and hence fewer eigenvalues compared to the initial results
before shifting. Chapter 3 deals with the case where the cubic A-dependence is at
the terminal end boundary coondition. The procedure of shifting and transforming
is exactly the same as in Chapter 2, resulting in less A-dependence in the boundary
conditions and thus fewer eigenvalues. These are the eigenvalues that we use in
the reconstruction of the potential b(n) in Chapters 4 and 5, and would be found
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experimentally.

Chapters 4 and 5 deal with reconstruction of the potential b(n) given the eigenvalues
and other data calculated in Chapters 2 and 3 respectively. Using Mathematica, we
obtain a set of simultaneous equations of various orders, (the orders are contingent
of the number of eigenvalues) which are uniquely solved to give the potential b(n).

In Chapter 6 we bring everything together and generalize the work done in Chapters
2 to 5, and build and prove theorems based on the results we obtained from the
aforementioned chapters. Finally we mention a few open problems in Chapter 7.
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Chapter 2

Transformations - Cubic
A-dependence at initial end

In Chapter 1 we introduced the three-term recurrence and the various properties
it possesses. We now consider the three-term recurrence (2.1) which serves as a
numerical consideration of the ideas introduced thus far. We will now use the trans-
formation (1.18) given above in order to transform explicit boundary value problems
with a cubic dependence in A\ at the initial end boundary condition to a boundary
value problem with the same form of the equation but with at most quadratic -
dependence in the initial end boundary condition. Note, the theorems and definitions
required to carry out the computations in this chapter are stated in the Introduction
and but are still referenced as [13]. Furthermore, all computations are carried out
in Mathematica using NSolve and Apart commands throughout this chapter.

The 8 problems considered in this chapter have varying boundary conditions in
terms of eigenparameter dependence, up to and including cubic dependence on the
eigenparameter. Our ultimate goal is in fact to be able to solve the inverse problem
of reconstructing the potential for a boundary value problem with cubic eigenpa-
rameter dependence in the boundary conditions. In order to do this we first need to
understand the forward problems and their transformations presented here in this
Chapter. In essence this Chapter can be seen as a tool which will be used later on in
Chapter 4 where inverse problems are considered. Ultimately the results are proven
in an abstract general setting in Chapter 6. It should be noted that in the current
literature such inverse problems have only been solved for boundary conditions that
have at most quadratic dependence on the eigenparameter.
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Problem 1

Consider the following boundary value problem on the interval -1, 0, 1, 2, that is for
n =20, 1,

(n+3)y(n+1) —ny(n) + (n+2)y(n — 1) = =A(n + 3)y(n), (2.1)
y(—1) = (A 1o % _ ﬁ) y(0), (2.2)
y(1) = (3= Ny(2). (2.3)

For this problem, the number of unit intervals is 3, b(n) = n and ¢(n) = (n + 3).

We now solve the forward problem by calculating the eigenvalues of (2.1), (2.2),
(2.3) as follows:

For n =0 in (2.1), together with (2.2) we get

2 1 1
v = (-3 (A +1-5-525) = A) v (2.4)
Similarly, (2.1) with n=1, together with (2.3) gives
4

Substituting (2.4) into (2.5) we get

y(O)((%—i—éb\—l) (;(AJrl—%—%)—A)JF:%):O. (2.6)

We obtain the 5 eigenvalues (see Appendix for code) for the boundary value problem
(2.1),(2.2),(2.3), up to 4 decimal places:

A =-1.2182, A = -0.0383, A = 0.5901, A\ = 2.1777, A =3.3386.
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By Theorem 2.2 in [13], this is the expected number of eigenvalues.

To ensure that the least eigenvalue of those listed above is equal to zero, we need
to shift the boundary value problem (2.1), (2.2), (2.3). To do this we set the least
eigenvalue, equal to Ag, then let A = u + Ag. Then (2.1) becomes:

(n+3)y(n+1) —ny(n) + (n+2)y(n — 1) = —(u+ Ao)(n + 3)y(n), (2.7)

with the following corresponding boundary conditions

1 1
—1) = A+ 1— — 2.
R e e e e L (2:5)

y(1) = (3— 1= X0y (2). (2.9)

We now transform the shifted boundary value problem (2.7), (2.8), (2.9) using the
transformation (1.18). Let z(n) be a solution to (2.7) for ;1 = 0 such that z(n) > 0
for all n = —1,...,2. Consequently z(n) satisfies the following equation:

(n+3)z(n+1) —nz(n) + (n+2)z(n — 1) = =Xo(n + 3)z(n). (2.10)

Assume that z(n) also satisfies the boundary conditions (2.8) and (2.9) for p = 0.
Then we get from (2.8):

2(-1) _ <A0+1 B ALO N Aol—z)' (2.11)

A2

o0 '3 0) (2.12)
Similarly, with n = 1 in (2.10)

A2) 1320 (2.13)
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For ease of computation define:

1 1

Flp)=p+X +1— — ,
(1) = p 0 Lt it —2

G(p) =3 —p— Ao

(2.14)

(2.15)

To find the transformed equation corresponding to (2.7), we calculate the following

(rounded to 4 decimal places):

co(—1) = 1.8269, ¢,(0) = 4.9244, ¢,(1) = 16.8727, b,(0) = 9.0625,
b,(1) = 60.9377.

The transformed, shifted equation is given by

co(n)v(n+1) = by(n)v(n) + cy,(n — Dv(n — 1) = —pcy(n)v(n),

with
_ z(n)
o) = (0 +3) 2
_(n+3 z(n) z(n+1) z(n)
buln) = (n+4z(n+ 1) i z(n) > (n+3)z(n+ 1)’
forn =-1,0, 1.

We will transform the shifted boundary conditions using (1.18) as follows:

Setting n = —1 in (1.18) and using (2.8) we get

v(=1) = <1 -

29
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(2.17)

(2.18)

(2.19)



Also, if n =0 in (1.18) then

o0 = (=n=20 = 270 - 20 ) 400, (2.20)
Hence
z(0)
oy et
) . "k (2.21)
“_AO_EFW—m

As a result we obtain the following Nevanlinna function:

1 0.1636 0.2774
v(=1) _ 6568 - .
v(0) p—3.365 pu—1.524

(2.22)

v(—1)

v(0)

This is the expected form of according to Theorem 3.5 in [13], for the case

where g > 0.

The boundary condition at the terminal end is given by Theorem 3.3 in [13] as

@ =W (2.23)
where W is given by
(1) 2(1) “@
_ =) Z0)
W_C(Q)Z(Q) /H@_L (2.24)
z(1)  G(p)
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This results in the following Nevanlinna function

v(1)
— = —1.1853. 2.25
. v(1) . .
This is the expected form of E according to Theorem 3.3 in [13].
v

We now set n = 0 in (1.18) and use (2.4) to obtain:

v(0) =y(1) | 1- (2.26)
O 2 () -2y
By substituting n = 1 in (1.18), we get:
(1) = 32) -y 5 (227)
Substituting (2.9) into (2.27) we get
o(1) = y(1) (% _ %) | (2.28)
So
- z(1) 1
v(0) 20 gF(u) — =X
o) = G(p) 0 (2.29)
1 - G(M)z_l)
The result is the following Nevanlinna function:
v(0)
o(1) ~ 15:2051 = 3.4263 (2.30)
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We now calculate the 4 eigenvalues of the transformed boundary value problem
(2.16), (2.22), (2.25) by substituting (2.22), (2.30) as well as the coefficients ¢,(—1), ¢,(0),
b,(0) into (2.16) to get (to 4 decimal places):

162.5871 — 311.2661x + 203.73504% — 53.8777u% + 4.9244* = 0. (2.31)
Solving (2.31) we obtain the 4 eigenvalues:
p=1.1799, pu=1.8083, pu=3.3959, u=4.5568.

We have obtained four eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues are each less than the original ones by the
same amount, namely, A\q. This shows that we have successfully transformed our
original shifted boundary value problem, to the one below:

1 1
4.9244% 1) _ 9 0625 1 1.8060" 1) 4.92441 = 0,
v(0) v(0)
2 0
16.8727°2) _ 60.0377 + 4.9244°9) | 16.87271 = 0,
v(1) v(1)
1 0.1636 0.2774
v(=1) _ 6568 — — ,
(0) 10— 3365 - 1.524

@ = —1.1853.

v(2)

Comparing the form (2.2), (2.3) with (2.22), (2.25), we see that (2.22) has quadratic
dependence in A as opposed to cubic dependence in (2.2), and (2.25) is now a non-
Dirichlet boundary condition.
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Problem 2

Consider the following boundary value problem on the interval -1, 0, 1, 2, that is,
n =0, 1, given by (2.1) with (2.3) and

1 1

WD) = (2 557 - g ) 1O (2.2

As before, the number of intervals is 3, b(n) = n and ¢(n) = n + 3.

We now solve the forward problem by calculating the eigenvalues of (2.1), (2.32),
(2.3) as follows:

For n =01in (2.1), together with (2.32) we get
2 1 1
Recall, (2.1) with n = 1, together with (2.3) gives (2.5).

Substituting (2.33) into (2.5) we get

(2 ) ) (o -1) o) o eas

Since y(0) # 0, we obtain the 5 eigenvalues for the boundary value problem (2.1),
(2.32), (2.3) (to 4 decimal places)

A =-2.7990, A =-1.5483, A = -0.5875, A = 0.5092, \ =3.3423.
This is the expected number of eigenvalues by Theorem 2.2 in [13].

To ensure that the least eigenvalue is equal to zero, we need to shift the boundary
value problem (2.1), (2.32), (2.3). To do this, as before, we set the least eigenvalue
equal to Ag, then let A = u + .
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Then (2.1) becomes (2.7), with corresponding boundary conditions (2.9) and

w1 = (2= ) v (2.35)

o4l gt +2

We now transform the shifted boundary value problem (2.7), (2.35), (2.9) using the
transformation in (1.18). Let z(n) be a solution to (2.7) for u = 0 such that z(n) >
0 for alln = —1,...,2. Hence z(n) satisfies (2.10). Let z(n) also satisfy the boundary
conditions (2.35) and (2.9) for g = 0 then from (2.35) we get

z(=1) _ 1 1
2(0) (2_ Mo+1 )\0+2) : (2.36)

If we substitute n = 0 in (2.10), recall that we get (2.12), and similarly, with n =1
in (2.10) we get (2.13).

Define the following, for ease of computation:

1 1
F =2 - — , 2.37
(Iu) M+)\0+1 ,LL+)\()+2 ( )
G(p) =3 —p— Xo. (2.38)

To find the transformed equation corresponding to (2.7), we calculate the following
(rounded to 4 decimal places):

co(—1) = 7.6148, ¢,(0) = 11.5063, b,(0) = 36.0985, (2.39)
co(1) = 23.1960, b,(1) = 111.6111.

As a result, the transformed, shifted equation is given by (2.16) with the correct
coefficients ¢,(n) and b,(n) given by (2.17) and (2.18) respectively, with z relevant
to problem 2.

34



v(=1)

From Theorem 3.5 in [13] we have that 2(0) is given by
v(-1) B z(0) 1
v(0)  2(=1) (c(—l) . )u ) (2.40)
c(0) z(—1
Z(O) - F(:u)

Substituting (2.36) and (2.37) into (2.40) and computing we obtain the Nevanlinna
function:

o(=1) _ 03950 00797 (2.41)
v(0) - 25188 - 1.2842

This is the expected form according to Theorem 3.5 in [13], for the case when

1
2= n <Y 35074 and g 0.
z(0)

We transform the shifted boundary condition (2.9) using Theorem 3.3 in [13] to get
the transformed boundary condition for the terminal end

v(l) 1

v(2) W

where W is given by (2.24), with z(1), 2(2) and Ay corresponding to problem 2.

As a result we obtain

@ = —0.8622. (2.42)

v(2)

This agrees with what we expect to find from Theorem 3.3 in [13].

We now find the eigenvalues of the boundary value problem (2.16), (2.41) and (2.42),
with the correct values of b,(n) and ¢,(n) given in (2.39). To do this it helps to find

(0)

v
the ratio —=< first.

v(1)
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Now using (2.29) where all the quantities are coming from problem 2 we obtain the
Nevanlinna function:

0
v(0) _ 150381 — 2.0159. (2.43)

v(1)

Note that for problem 1 and problem 2, the least eigenvalues and the z(n)'s are
different, which explains why (2.30) and (2.43) are different.

Substituting (2.41) and (2.43) into the shifted, transformed equation gives us the
eigencondition:

646.58 — 1110.1p + 642.03u2 — 148.57u% + 11.506u* = 0. (2.44)

We solve (2.44) by using the NSolve command in Mathematica to give the four
eigenvalues (to 4 decimal places):

(= 6.1413, = 3.3082, ;= 2.2115, yu = 1.2507.

We have obtained 4 eigenvalues, one less than the original number of 5. These new
eigenvalues differ with the original ones by \y. This shows that we have successfully
transformed our original shifted boundary value problem to the one below:

v(1) v(=1)

11.5063——= — 36.0985 + 7.6148 11.5063p = 0
o(0) TR TR
2 0
23.1960°2) _ 1116111 + 115063210 +23.1960p = 0,
v(1) v(1)
o(=1) 03950  0.0797
v(0) o —2.5188 p—1.2842’
UL s620.
v(2)

Comparing the form of (2.32) and (2.3) with (2.41) and (2.42) we see that both
(2.32) and (2.41) have quadratic A-dependence while (2.3) has linear A-dependence
as opposed to (2.42) which is now non-Dirichlet.
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Problem 3

Consider the following boundary value problem on the interval -1, 0, 1, 2, that is,
n=0,1, given by (2.1), (2.2) and

o) = (537 ) v (2.45)

We now solve the forward problem by calculating the eigenvalues of (2.1), (2.2),
(2.45) as follows:

For n = 0 in (2.1), together with (2.2) we get (2.4), while substituting n = 1 in
(2.1), together with (2.45) gives

y(1)(8X + 3) + 3y(0) = 0. (2.46)

Substituting (2.4) into (2.46) we get

y(O)((—)\—g(x\—i—l—%—%))(é%)\—i—?))%—?)):O. (2.47)

Since y(0) # 0, we obtain the 4 eigenvalues (to 4 decimal places) for the boundary
value problem (2.1), (2.2), (2.45):

A =-1.1588, A = -0.2557, A = 0.4658, A = 2.1738.

To ensure that the least eigenvalue is equal to zero, we need to shift the boundary
value problem (2.1), (2.2), (2.45) by first selecting the least eigenvalue and calling it
Ao, then letting A = p1 + Ag. So the shifted problem is now given by (2.7), (2.8) and

1

)= —

2). (2.48)

Now let z(n) be a solution to (2.7) for p1 = 0 such that z(n) > 0 for alln = —1, ..., 2.
Hence z(n) satisfies (2.10).
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Recall, z obeys the boundary conditions (2.8) and (2.48) for u =0 so we get (2.11).
Substituting n = 0 in (2.10) gives (2.12). Similarly, (2.10) with n = 1 gives (2.13).

For computational ease, we will define the following;:

1 1

Fu)=p+14 X — - , 2.49

() = n T U+ A ptA-—2 (249)
Glp) = — (2.50)
S W '

The transformed shifted equation is given by (2.16), with ¢,(n) and b,(n) given by
(2.17) and (2.18) respectively, with z coming from problem 3.

Substituting n = 0 in (2.17) and (2.18) we get, respectively:

co(—1) = 2.0413, ¢,(0) = 6.2708, b,(0) = 12.8306.

-1
Recall that ol 0 ) is given by (2.21) with all relevant data from problem 3. Substi-
v

tuting (2.11), (2.12) and (2.49) into (2.21) we get the Nevanlinna function (rounded
to 4 decimal places):

v(—1) _osg7g 01563 02507
v(0) p—3.3100  p— 1.4800°

(2.51)

This is what we expect to get according to Theorem 3.5 in [13], for g > 0.

Note that n = 0 in (1.18), together with (2.4) gives v(0) in terms of y(1), that is
(2.26), while n = 1 in (1.18) gives (2.28).

Hence (2.29) holds, where all the quantities correspond to problem 3 now.
Consequently we obtain to 4 decimal places, the following Nevanlinna function:

0 _ ) o758, (2.52)

v(1)
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v(0)

By Theorem 3.4 in [13], this is the expected form of ——=

v(1)

Substituting (2.51), (2.52) into (2.16) we obtain the third degree polynomial:

—30.6631 + 62.02631 — 36.7491 4% + 6.2708° = 0. (2.53)

From (2.53) we obtain the 3 eigenvalues (to 4 decimal places):
1= 0.9032, 11 = 1.6246, j1 = 3.3326.

We have obtained 3 eigenvalues, one less than the original number of 4. These new
eigenvalues differ with the original ones by \y. This shows that we have successfully
transformed our original shifted boundary value problem to the one below:

v(1) v(—1)

6.2708 —= — 12.8306 + 2.0413———= +6.2708u =0
2(0) " o) R0
—1 Nl 2
WD) () serg 01563 02507
(0) [ —3.3100 g — 1.4800
@ = 1.2758.

v(1)

Comparing the form of (2.2) and (2.45) with (2.51) and (2.52) we see that (2.2) has
cubic A-dependence while (2.51) has quadratic A-dependence. On the other hand,
(2.45) depends on A while (2.52) is now independent of A, in particular non-Dirichlet.

Problem 4

Consider the following boundary value problem on the interval n = 0,1, given by
(2.1) with (2.32) and (2.45).
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We calculate the eigenvalues of (2.1), (2.32), (2.45) as follows:

For n = 0 in (2.1), together with (2.32) we get (2.33), while substituting n = 1 in
(2.1), together with (2.45) we get (2.46).

Substituting (2.33) into (2.46) we obtain
O((=r=2(2--1 L \\erem+3) =0 @5
Y 3 A1 A+2 e '

Since y(0) # 0, we obtain the 4 eigenvalues (to 4 decimal places) of the boundary
value problem (2.1), (2.32), (2.45):

A = -2.7545, A = -1.5251, A = -0.6205, A = 0.1918.

We need to shift the boundary value problem (2.1), (2.32), (2.45) to ensure that the
least eigenvalue is equal to zero. Let the least eigenvalue be Ay, then set A = u +
Ao-

So the shifted boundary value problem is now given by (2.7), (2.35), (2.48).

As usual let z(n) be a solution to (2.7) for 4 = 0 such that z(n) > 0 for all
n = —1,..,2. So z(n) satisfies (2.10). In addition z(n) also satisfies (2.35) and
(2.48) for u = 0, so we get (2.36). Recall n = 0 in (2.10) gives (2.12), while substi-
tuting n =1 in (2.10) gives (2.13).

To make computations easier, we define the following:

1 1
F =2 — — . 2.55
(M) M+/\0+1 M+)\0+2 ( )
Glu) = — (2.56)

40



The transformed shifted equation is given by (2.16) - (2.18) with z corresponding to
problem 4. Here

co(0) = 19.0360, b,(0) = 93.5921, ¢,(—1) = 7.7907.

We now transform the boundary conditions. The form of (2.32) and (2.45) suggest
that the boundary conditions will transform according to Theorem 3.5 and Theorem
3.4 in [13], respectively.

-1
Recall from Theorem 3.5 in [13] that *. (0))
(%

tities correspond to problem 4). Substituting (2.36), (2.12) and (2.55) into (2.21)
and solving we obtain:

is given by (2.21) (where all the quan-

—1 41 0764
v(=1) 0410 0.0764 257
v(0) p—2.517  p—1.256

Note that this Nevanlinna function is different here from the one in (2.41) due to
different values of \g, and different z(n).

0
The other boundary condition % is given by (2.29), with everything corresponding
v

to problem 4. After computation we obtain the Nevanlinna function:

v0) _
o) 0.4203. (2.58)

Substituting (2.57), (2.58) and the correct coefficients ¢,(0), b,(0), ¢,(—1) into (2.16)
we obtain the cubic polynomial in u:

19.0364% — 120.112 + 238.581 — 147.14 = 0. (2.59)

Solving (2.59) gives (to 4 decimal places):

= 2.9463, 11 = 2.1340, p = 1.2294.
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We have obtained 3 eigenvalues, one less than the original number of 4. These new
eigenvalues differ with the original ones by \g. This shows that we have successfully
transformed our original shifted boundary value problem to the one below:

1 —1
19.0359M —93.5921 + 7.7907M +19.0359u = 0,
v(0) v(0)
v(=1) 0410  0.0764
v(0)  p—2517  p—1.256
w0 _ 0.4203.

v(1)

Comparing the form of (2.32) and (2.45) with (2.57) and (2.58) we see that both
(2.32) and (2.57) have quadratic A-dependence. On the other hand, (2.45) depends
on A whereas (2.58) does not.

Problem 5
Consider the boundary value problem, (2.1), (2.2) and

y(1) = 3y(2), (2.60)

forn =0, 1.
We now calculate the eigenvalues of (2.1), (2.2), (2.60) as follows:

Recall, n = 0 in (2.1), together with (2.2) gives (2.4), while n = 1 in (2.1), together
with (2.60) gives

y(1) (4>\ + %) + 3y(0) = 0. (2.61)
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Substituting (2.4) into (2.61) we get:

4(0) (<4)\+ %) (—g <>\+ - % - ﬁ) - )\) +3) 0. (2.62)

From (2.62), since y(0) # 0 we obtain 4 eigenvalues for the boundary value problem
(2.1), (2.2), (2.60), to 4 decimal places:

A =-1.2370, A = -0.0404, A\ = 0.6122, \ = 2.1818.

To ensure that the least eigenvalue is equal to zero, let A = u + Ay where )\ is the
least eigenvalue i.e. \g = —1.2370.

The shifted boundary value problem is now given by (2.7), (2.8) and (2.60).

Now let z(n) be a solution to (2.7) for u = 0 such that z(n) > 0 for alln = —1, ..., 2.
So z(n) satisfies (2.10).

As before, we define terms to make computations easier. These are

1 1
F(p)=p+X+1- — . 2.63
(1) = 1+ Ao R T v (2.63)
G(p) = 3. (2.64)

Since z(n) satisfies (2.8) and (2.60) for 1 = 0 we get (2.11). Again n = 0 in (2.10)
gives (2.12), and n =1 in (2.10) gives (2.13).

In order to find the transformed equation corresponding to (2.7) we calculate the
following;:

co(0) = 4.6147, c¢,(—1) = 1.7607, c¢,(1) = 12.0000,
b,(0) = 8.3234, b,(1) = 4.6147.
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The shifted, transformed equation is given by (2.16) - (2.18) with z from problem
5. The transformed boundary conditions are obtained using (1.18) as follows:

—1 —1 1
Recall, % is given by (2.21) (with all relevant quantities Zi (0)), % and F'(u)

coming from problem 5 i.e. (2.11), (2.12) and (2.63) respectively), which gives the
following Nevanlinna function:

~1 1731 2
01 o egpp. 01731 02839
(0) [ —3.3825 p— 15384

(2.65)

As before, note that (2.65) is different from (2.57). This is because in each problem,
we had a different value for A\ and a different z(n).

o(1)

By Theorem 3.2 in [13] the ratio 0 is given by
v
v(l) 1
St — Y 2.66
v(2) W (2.66)

We calculate the eigenvalues of the transformed boundary value problem (2.16),
(2.65), (2.66) by substituting (2.65), (2.66) as well as the correct values for ¢,(—1),
¢»(0) and b,(0) into (2.16) to get:

—34.9109 + 58.26454 — 29.8321 4% + 4.61474° = 0. (2.67)

We get the following eigenvalues (to 4 decimal places):

(= 3.4188, pu=1.8492, u=1.1966. (2.68)

We have obtained 3 eigenvalues, one less than the original number of 4. These new
eigenvalues differ with the original ones by A\g. We have transformed our original
shifted boundary value problem to the one below:

1 -1
16147 _ 83934 4 17607 4 46147 — 0,
v(0) v(0)

120(2) + 4.6147v(0) = 0,
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~1 1731 2
oD g earg 0173 0.2839

v(0) [ —3.3825 1 — 1.5384°
1
vy
v(2)

Comparing the form of (2.2) and (2.60) with (2.65) and (2.66) we see that (2.2) has
cubic dependence on A and (2.65) has quadratic A-dependence. Meanwhile (2.60) is
non-Dirichlet compared with (2.66) which is now Dirichlet.

Problem 6
Consider the following boundary value problem for n = 0,1, that is (2.1), (2.2) and

yﬂ):(3+xiq)y@) (2.69)

We now calculate the eigenvalues of (2.1), (2.2), (2.69) as follows:

For n = 0 in (2.1), together with (2.2) we get (2.4), while n = 1 in (2.1), together
with (2.69) gives
4
y(1) | —————1+4x | +3y(0) =0. (2.70)

3 -
ATl

Substituting (2.4) into (2.70) gives

A+1
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Because y(0) # 0, we obtain the 5 eigenvalues for the boundary value problem (2.1),
(2.2), (2.69):

A = 0.0000, A =-1.4812, A =-1.1470, A = 0.62944, X\ = 2.1820.

To ensure that the least eigenvalue is equal to zero, we need to shift the boundary
value problem (2.1), (2.2), (2.69) by first selecting the least eigenvalue and calling it
Ao, then letting A = p + Ag. So the shifted boundary value problem now becomes
(2.7), (2.8) and

yu):<3+;:§%IT)y@) (2.72)

Now let z(n) be a solution to (2.7) for ;1 = 0 such that z(n) > 0 for all n = —1, ..., 2.
So z(n) satisfies (2.10).

Define:
Flp)=p+X+1- Lo ! (2.73)
SRR Bt o HE A -2 '
Glu) =3+ —— (2.74)
e e+ 1 '

To find the transformed equation corresponding to (2.7), we first compute the fol-
lowing:

co(—1) = 0.9624, ¢,(0) =2.5854, c,(1) = 3.6872, b,(0) = 4.6710,
by(1) = 6.7190.

The shifted, transformed equation is given by (2.16) - (2.18) for n = 0, 1.

v(—1)
v(0)

Now is given by (2.21) (with all quantities corresponding to problem 6).
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v(—1)
v(0)
v(—1) 0.2793 0.4407

= 1.2469 — — .
v(0) p—3.6128  p— 1.7346

To get the Nevanlinna function of we use Mathematica as usual to obtain:

(2.75)

Note that (2.75) is different from (2.22) because of different values of \g and different
z(n)'s.

The boundary condition at the terminal end is given by (2.23) with W given by
(2.24) using the data coming from problem 6.

Thus

v(1)  2.2545
= . 2.
o) jrLisl (2.76)

This is the form we expect by Theorem 3.2 in [13].

0
As noted previously, —U§1> is given by (2.29) (with data from problem 6). This
v

simplifies to the following Nevanlinna function:

v(0)
— = 1.8516 — 2.0588. 2.
o(1) 88 (2.77)

We calculate the eigenvalues of the transformed boundary value problem (2.16),
(2.75), (2.76) by substituting (2.75), (2.77) as well as the correct values for ¢,(—1),
¢,(0) and b,(0) into (2.16) to get the fourth degree polynomial:

3.8275 — 16.8944 + 18.7086% — 7.58934° + p* = 0. (2.78)

Consequently we get the following eigenvalues, correct to 4 decimal places:

[=3.6632, pu=21106, p=14812, pu=0.3342. (2.79)

We have obtained 4 eigenvalues, one less than the original number of 5. These new
eigenvalues differ with the original ones by Ag.
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This shows that we have successfully transformed our original shifted boundary value
problem to the one below:

1 -1
2.5854M —4.6710 + 0.9624M + 2.5854p = 0,

v(0) v(0)
2 0
3.6872M —6.7190 + 2.5854M + 3.6872u = 0,
v(1) v(1)
v(=1) _, ougo 02793 04407
v(0) p—3.6128  p— 1.7346’

o(l)  2.2545
v(2)  p+1.1814°

Comparing the form of (2.2) and (2.69) with (2.75) and (2.76) we see that (2.2) has
cubic A-dependence while (2.75) has quadratic A- dependence. On the other hand,
(2.69) and (2.76) have linear A-dependence.

Problem 7

Consider the following boundary value problem for n = 0,1, that is (2.1), (2.32) and
(2.60).

We now calculate the eigenvalues of (2.1), (2.32), (2.60) as follows:

For n = 01in (2.1), together with (2.32) we get (2.33), while n = 1 in (2.1), together
with (2.60) gives (2.61).

Substituting (2.33) into (2.61) we get

4(0) ((u + %) (-% (2 - ALH _ ﬁ) _ )\> + 3> 0. (2.80)
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As before since y(0) # 0, we obtain the 4 eigenvalues (to 4 decimal places):
A =-2.8060, A\ = -1.5540, A = -0.6050, A = 0.5477.

We need to shift the boundary value problem (2.1), (2.32), (2.60) as usual by letting
A = i + Ao where )\g is the least eigenvalue i.e. Ao = —2.8060. So the shifted
boundary value problem is now given by (2.7), (2.35) and (2.60).

As always, let z(n) be a solution to (2.7) for p = 0 such that z(n) > 0 for all
n=—1,..,2. So z(n) satisfies (2.10).

We define the following for computational ease:

1 1
Fp)=2— - : 2.81
Glu) = 3. (2.82)

The shifted transformed equation is given by (2.16) with

co(—1) = 7.5903, ¢,(0) = 10.8891, c¢,(1) = 12.0000, b,(0) = 32.6430.  (2.83)

v(—=1)
v(0)

apply partial fractions to the expression for

is given by (2.21) where all the data comes from problem 7. When we

v(=1)
v(0)
v(~=1) 0.3928 0.0802

= - . 2.84
v(0) [ —25195 p—1.2884 (284)

Now,

we get the Nevanlinna function:

This is the expected form according to Theorem 3.5 in [13], for the case when

1
20— n< Y 37951 and g =0,
z(0)
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The boundary condition at the terminal end is given by (2.23) with W given by
(2.24) using the data for problem 7.

Thus

vy, (2.85)

v(2)

This is the form we expect by Theorem 3.2 in [13].

We now find the eigenvalues of the boundary value problem (2.16), (2.84), (2.85),
with the correct values of b,(n) and ¢,(n) as given in (2.83).

Substituting (2.84), (2.85) into the shifted, transformed equation gives us the eigen-
condition:

—9.2379 + 14.33191 — 6.8057u% + 11> = 0. (2.86)

We solve (2.86) get the three eigenvalues (to 4 decimal places):
1= 3.3533, 11 = 2.2005, 1 = 1.2519.

We have, as before, obtained 3 eigenvalues, one less than the original number of 4.
These new eigenvalues differ with the original ones by Ag. Thus we have transformed
our original shifted boundary value problem to the one below:

1 -1
10.8891 2 39 6430 + 7.5003"H | 10,8801 = 0,
v(0) v(0)

120(2) + 10.8891v(0) = 0,

v(=1) 03928  0.0802
v(0)  pu—25195 o —1.2884’
1
vy,
v(2)



Comparing the form of (2.32) and (2.60) with (2.84) and (2.85) we see that both
(2.32) and (2.84) have quadratic A-dependence, while (2.60) is non-Dirichlet as op-
posed to (2.85) which is now Dirichlet.

Problem 8
Consider the following boundary value problem for n = 0,1, that is (2.1), (2.32),
(2.69).

The eigenvalues of (2.1), (2.32), (2.69) are calculated as follows:

For n =0 in (2.1), together with (2.32) we get (2.33) while n =1 in (2.1), together
with (2.69) gives (2.70).

Substituting (2.33) into (2.70) gives

—2 1 1 4
y(0) <?<2—/\—+1—)\—+2)—>\) 3—1—4)\—1 +3| =0 (287)
+
A+ 1

Now because y(0) # 0, we obtain the 5 eigenvalues for the boundary value problem
(2.1), (2.32), (2.69):

A =-2.809, A\ =-1.584, A = -1.378, A = -0.5606, A = 0.5818.

We shift the boundary value problem (2.1), (2.69), (2.32) by first selecting the least
eigenvalue and calling it Ao, then letting A = p + Ao.

The shifted boundary value problem is now given by (2.7), (2.35), (2.72).

Now let z(n) be a solution to (2.7) for ;1 = 0 such that z(n) > 0 for alln = —1, ..., 2.
So z(n) satisfies (2.10).

o1



Define the following for computational ease:

1 1
Fu)=2— - , 2.88
1
G =3+ —-. 2.89
(1) =3+ g (2.89)

The shifted transformed equation is given by (2.16) with

co(—1) = T.5779, ¢,(0) = 10.6013, ¢, (1) = 9.7888,
b,(0) = 31.0969, b, (1) = 23.1641.

. 1)
Also, =

tation we obtain the Nevanlinna function:

is given by (2.21) (with all quantities from problem 8). After compu-

v(=1) 0.3918 0.0804

=— — : 2.90
v(0) pw—2.5199  p—1.2906 ( )
. v(—1) . .
Note, this is the form of 0) that we expect to get according to Theorem 3.5 in
v
—1
13] for 2= h < 221 37800 and g = 0.

2(0)

Also, note that (2.90) is different from (2.41) because of different values of Ay and
different z(n)’s, as we would expect.

The boundary condition at the terminal end is given by (2.23), with W calculated
from (2.24) using data for problem 8.

We get

v(1)  0.2259
= : 2.91
v(2)  p—1.3667 (2.91)

This is the expected form by Theorem 3.2 in [13].
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0
Also, il) is given by (2.29) with all quantities coming from problem 8. The fol-
v
lowing Nevanlinna function results:

0
v(0) _ 7.7716 — 5.01094. (2.92)

v(1)
We now find the eigenvalues of the boundary value problem (2.16), (2.90), (2.91),

with the correct values of b,(n) and ¢,(n).

Substituting (2.91) and (2.92) into the shifted, transformed equation (2.16) gives us
the eigencondition:

13.3615 — 30.1294y + 24.35204% — 8.29484:% + p* = 0. (2.93)

We solve (2.93 to give the four eigenvalues (to 4 decimal places):
1= 3.3907, 1 = 2.2484, i1 = 1.4305, 1 = 1.2252.

We have obtained 4 eigenvalues, one less than the original number of 5. These new
eigenvalues differ with the original ones by \g. This shows that we have successfully
transformed our original shifted boundary value problem to the one below:

1 -1
10.6013ﬂ — 31.0969 + 7.59779M +10.6013p = 0,

v(0) v(0)

1 0
9.7888£ — 23.1641 + 10.6013& + 9.7888 = 0,

v(2) v(1)

v(—1) 0.3918 0.0804

v(0)  p—25199 p—1.2906"

v(1)  0.2259

v(2) - 1.3667

Comparing the form of (2.32), (2.69) with (2.90) and (2.91) we see that both (2.32)
and (2.90) have quadratic A-dependence, while both (2.69) and (2.91) have linear
dependence on A.
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Chapter 3

Transformations - Cubic
A-dependence at terminal end

We will now use the transformation (1.18) given in Chapter 2 in order to transform
explicit boundary value problems with a cubic dependence in A at the terminal end
boundary condition to a boundary value problem with the same form of the equation
but with at most quadratic A-dependence in the terminal end boundary condition.

As in Chapter 2, we consider 8 different problems bearing in mind that these will be
used in order to investigate and solve the corresponding inverse problems in Chapter
5. They provide us with a deeper understanding and explicit illustration of what to
expect in the abstract setting. As these 8 problems are calculated explicitly there is
no need in this Chapter to provide any generalised theory - this is done in Chapter 6.

As in Chapter 2, all computations are carried out in Mathematica using the NSolve
and Apart commands. Note that in this chapter we will deviate slightly from the
work of Currie and Love, in [13], in the sense that we will allow ¢(—1) = 0. In [13],
the assumption is that c¢(n) > 0 for all n = —1, ..., 2 so this is in fact a slight gener-
alisation of the work done in [13] and it is interesting to compare the results obtained.

Problem 9

Consider the following boundary value problem for n = 0,1:

(n+1)*y(n +1) = 2ny(n) + n’y(n — 1) = —(n + 1)*\y(n), (3.1)

o4



y(1)

I
/T\
[N}
>~
+
w
+
+
~~
=
\'_/
w
o

With n =0 in (3.1) we get

y(1) = =Ay(0). (3.4)

Substituting n = 1 into (3.1) together with (3.3) we get:

4
y(1) i T —2+4A |+ y(0) = 0. (3.5)
—2) - 4 _-
+3+A—2+A+1

Substituting (3.4) into (3.5) and (since y(0) # 0), simplifying gives

4
1— A T ——2+4) | =0. (3.6)
9 - 4=
A3+ 5t 1T

We obtain the following eigenvalues (to 4 decimal places):
A = 26498, A = 1.4467, A = -1.2233, A = 0.5000, A = 0.3732.

To ensure that the least eigenvalue of those listed above is equal to zero, we need
to shift the boundary value problem (3.1), (3.2), (3.3). To do this we set the least
eigenvalue, equal to Ao, then let A = u + Ag. Then (3.1) becomes:

(n+1)*y(n +1) = 2ny(n) +n’y(n — 1) = —(n+ 1)*(u + Ao)y(n), (3.7)

with the following boundary conditions:

y(=1) = —2y(0), (3-8)
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1 1
)= —-2u—2)+3+ + 2). 3.9
s = (- s L @39)

We now transform the shifted boundary value problem (3.7), (3.8), (3.9) using the
transformation (1.18). Let z(n) be a solution to (3.7) for = 0 such that z(n) > 0
for all n = —1, ..., 2. Consequently z(n) satisfies the following equation:

(n+1)2z(n+1) —2nz(n) + n®z(n — 1) = —Xo(n + 1)%z(n). (3.10)

Moreover z(n) satisfies the boundary conditions (3.8), (3.9) for x =0 so

2= _

SR (3.11)
With n = 0 in (3.10) we get

A

- (3.12)

i bk Ao (3.13)

F(p) = -2, (3.14)

1

G(p) = =2 — 2X0 + 3 + + .
(W) = =2 = 2% Bt ho—2 it tl

(3.15)

Here

co(=1) =0, ¢,(0) = 0.8175, ¢,(1) = 2.6334, b,(0) = 1.1671, b,(1) = 4.7705. (3.16)
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The transformed, shifted equation is given by

co(n)v(n+1) —b,(n)v(n) + c,(n — Lv(n — 1) = —pcy(n)v(n), (3.17)
with
_ > 2(n)
cy(n) = (n+1) Tt D) (3.18)
_((n+1)? z(n) z(n+1) 5 2(n)
bu(n) = ((n T2t D) T 2n) > m+)mry G
forn =-1,0, 1.
The boundary condition at the initial end is given by:
v(—1)  2(0) 1
00 0|y w | (3.20)
c(0) z(-1)
2(0) +2
Simplifying we get
”?E(_O;) = 0. (3.21)
Meanwhile, the boundary condition at the terminal end is given by:
2, \”
v(l) | e(1)2(1) z(1)
W0 @@ T T 522
z(1)  G(p)
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Substituting the correct values and simplifying we obtain the Nevanlinna function:

0.3367 0.4514
W = - . 3.23
[~ 3.6668 1 — 2.1740 (3:23)
|
So, by (3.22), % is given by

V(1) 0.6759 588.449
Yo 973411 . 3.24
v(2) 305400 T it 18.7604 (3.24)

1
This agrees with the form of 22/ in Theorem 3.3 in [13], even under our assumption

v(2)
that ¢(—1) = 0.

We now calculate the 4 eigenvalues of the transformed boundary value problem
(3.17), (3.21), (3.24) by substituting (3.21), (3.24) as well as the coefficients ¢,(0), ¢, (1),
b,(0), by(1) into (3.17) to get (to 4 decimal places):

15.1505 — 36.1987p + 28.64471% — 9.1166> + p* = 0. (3.25)

Solving (3.25) we obtain the 4 eigenvalues:
1= 3.8731, 1 =2.6700, u=1.7233, u=0.8501.

We have obtained 4 eigenvalues, one less than the number we obtained in the original
problem. These new eigenvalues are each less than the original ones by the same
amount, namely, A\g. This shows that we have successfully transformed our original
shifted boundary value problem, to the one below:

v(1)

0.8175—= — 1.1671 4+ 0.8175u = 0,
(0)
2
2.6334M —4.7705 + 0.8175@ + 2.6334u = 0,
o(1) o(1)
o1 _
o(0)



v(1
— = —27.3411
o2 7.3411 +

0.6759 n 588.449
p—3.0540  p+ 18.7604°

~—

~—

Comparing the forms of (3.2) and (3.3) with that of (3.21), (3.24), we see that (3.21)
is a Dirichlet boundary condition whereas (3.2) is a non-Dirichlet boundary condi-
tion. Also (3.3) has cubic dependence in A while (3.24) has quadratic dependence
on \.

Problem 10
Consider the boundary value problem (3.1), (3.3) and the following, for n = 0,1:

v-1) = (5 -1) 0 (3.26)

With n = 0 in (3.1) we get (3.4), while substituting n = 1 into (3.1) together with
(3.3) and simplifying we get (3.5).

Substituting (3.4) into (3.5) gives (3.6).
After solving, the following eigenvalues (to 4 decimal places) result:
A = 2.6498, A = 1.4467, A = -1.2233, A = 0.5000, A = 0.3732.

To ensure that the least eigenvalue of those listed above is equal to zero, we need
to shift the boundary value problem (3.1), (3.26), (3.3). To do this we set the least
eigenvalue equal to g, then let A = pu + .

We get the shifted boundary value problem (3.7), (3.9) and

y(=1) = (“;AO _ 1) 4(0). (3.27)
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For convenience we define:

—1, (3.28)

1
- .
ptA—2 p+A+1

G(p) = =21 — 20 + 3+ (3.29)

As before, we now transform the shifted boundary value problem (3.7), (3.27), (3.9)
using the transformation (1.18). Let z(n) be a solution to (3.7) for 4 = 0 such that

z(n) > 0 for all n = —1,...,2. Consequently we get that z(n) obeys (3.10) and since
z(n) obeys the boundary conditions (3.27) and (3.9) for u = 0 we get

S—1) = (% _ 1) +(0). (3.30)
(1) = (—2)\0 +3+ Aol_ 5+ A01+ 1) 2(2). (3.31)
Now by (3.30) we have
A=D (Ao
0 " ( ; 1) . (3.32)

With n = 0 in (3.10) we get (3.12) while n = 1 in (3.10) gives (3.13).

To find the transformed equation corresponding to (3.7), we use (3.18) and (3.19)
to calculate the following (rounded to 4 decimal places):

co(0) = 0.8175, ¢,(1) = 2.6334, b,(0) = 1.1671, by(1) = 4.7705. (3.33)

The transformed, shifted equation is given by (3.17) together with (3.18) and (3.19)
forn =-1, 0, 1.
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The boundary condition at the initial end is given by:

v(=1)  2(0) 1
v(0)  2(=1) | e(=1) _ m : (3.34)
C<O) Z(_l) o+ Ao
2(0) 9 +1
Simplifying, we get
"CD 3100 (3.35)

Meanwhile, the boundary condition at the terminal end is given by (3.22) where all

1
relevant data corresponds to problem 10. So by (3.22) v(l) is given by (3.24) owing

"o(2)
2(2)

to the same value of —= in both cases.

z(1)

1
This form of M compares favourably with that in [13], even with ¢(—1) = 0.

v(2)

We now calculate the 4 eigenvalues of the transformed boundary value problem
(3.17), (3.24), (3.35) by substituting (3.35), (3.24) as well as the coefficients ¢, (0), ¢, (1),
b,(0), b,(1) into (3.17) to get (to 4 decimal places) the polynomial (3.25).

Solving (3.25) to obtain the 4 eigenvalues:
= 3.8731, u=2.6700, u=1.7233, u=0.8501.

We have obtained four eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues are each less than the original ones by the
same amount, namely, A\g. This shows that we have successfully transformed our
original shifted boundary value problem, to the one below:

1
0.8175m —1.1671 4+ 0.8175u = 0,

v(0)

61



2 0
2.6334°2) 417705 1+ 0.8175%Y 1 26334, — 0.
v(1) v(1)
-1
o= 3100,
v(0)
v(1) 0.6759 588.449
U 973411 .
0(2) T 30540 Tt 187604

Comparing the form of (3.26) and (3.3) with (3.35) and (3.24) respectively, we
see that (3.35) is a constant i.e. non-Dirichlet boundary condition whereas (3.26)
is linear in A. Also, (3.3) has cubic dependence in A while (3.24) has quadratic
dependence on A.

Problem 11
Consider the boundary value problem (3.1), (3.3) and the following, for n = 0,1:

y(-1) = (—%) y(0). (3.36)

Due to the form of (3.1), y(—1) which occurs when n = 0 disappears and so (3.36)
plays no role in the forward problem. Thus by problems 9 and 10 we have the eigen-
values as before

A = 2.6498, A = 1.4467, A = -1.2233, A = 0.5000, \ = 0.3732.

The reason why we have 5 eigenvalues and not 6 eigenvalues (as one might expect
from [Theorem 2.2, 13]) is that since ¢(—1) = 0 the extra eigenvalue which would
come from the A\-dependence in (3.36) is “lost”. As ¢(—1) = 0 the initial end bound-
ary condition is in fact inconsequential.

Again let Ay = -1.2233.
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We get the shifted boundary value problem (3.7), (3.9) and

W1 = (=g ) O) (3.37)

_H+)\0—2

The only thing remaining to do is to transform boundary condition (3.37) using
transformation (1.18). The transformation of (3.7) and (3.9) is identical to prob-
lems 9 and 10 due to our specific starting equation (3.1).

Let z(n) be a solution to (3.7) satisfying (3.9) and (3.37) for u = 0 such that z(n) >
0 for all n = —1,...,2. Consequently we get (3.10), (3.31) together with

(1) = (— A03_ 2) 2(0). (3.38)

Now by (3.38) we have

Zi(_(;) - <— AO?’_ 2) . (3.39)

With n =0 in (3.10) we get (3.12) while n = 1 in (3.10) gives (3.13).

The transformed, shifted equation is given by (3.17) together with (3.18) and (3.19)
for n = -1, 0, 1. Note that the actual values for ¢,(n), b,(n) for n = 0,1 are as in
(3.33). The boundary condition at the initial end is given by

v(—1) B 2(0) 1
v(0)  z(=1) | e(=1) p : (3.40)
0) AL 3
z(0) Ao —2
After simplification we obtain
- 1 (3.41)

v(0) — p—3.2230°
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Define

1
+ .
ptro—2 p+Ao+1

G(u) = =2 —2X + 3 + (3.42)

The boundary condition at the terminal end is given by (3.24) because of the same

z
value of —= and Ag in both cases.

z(1)

Since the initial boundary condition plays no role in obtaining the eigencondition
we have that (3.25) holds, giving

po=3.8731, p=26700, p=17233, u=0.8501.

We have obtained four eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues are each less than the original ones by the
same amount, namely, A\g. This shows that we have successfully transformed our
original shifted boundary value problem, to the one below:

1
0.8175M —1.1671 4 0.8175p = 0,

v(0)

2 0
2.6334& —4.7705 + 0.8175m +2.63341 = 0,

v(1) v(1)

v(—1) 1

v(0) — p—3.2230°

0.6759 588.449

v(1 N
[ —3.0540 ' p+ 18.7604°

(

We note that the form of (3.36) and (3.41) are the same in terms of eigenparameter
dependence.

~—

= —27.3411 +

<
[\
~—
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Problem 12

Consider the boundary value problem (3.1), (3.3) and the following, for n = 0,1:

3
—1)=(1———= 0). 3.43
v = (1= 525 )0 (3.43
The following eigenvalues (to 4 decimal places) result:

A = 2.6498, \ = 1.4467, \ = -1.2233, A = 0.5000, \ = 0.3732.

Again there are 5 eigenvalues and not 6 eigenvalues due to our value of ¢(—1), see
problem 11. Recall that Ay = -1.2233.

We get the shifted boundary value problem (3.7), (3.9) and

v = (1= ) o) (3.44)

o+ A —2

Let z(n) be a solution to (3.7) for 4 = 0 such that z(n) > 0 for alln = —1,...,2. Also
z(n) obeys (3.9) and (3.44) for = 0. Consequently we get (3.10), (3.31) together
with

H(—1) = (1 - AO?’_ 2) 2(0). (3.45)

Now by (3.45) we have

2D _ (1 - AO?’_ 2) . (3.46)

With n =0 in (3.10) we get (3.12) while n = 1 in (3.10) gives (3.13).

The transformed, shifted equation is still given by (3.17) together with (3.18), (3.19)
for n = -1, 0, 1 with actual values for ¢,(n), b,(n) for n = 0,1 as in (3.33).
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The initial end boundary condition is given by:

o(=1)  2(0) .
v(0)  z(=1) | (=1 p : (3.47)
c(0)  2(=1) 3
20 T2
Simplification results in
v(—1) 0.4821
v(0) - 32233 (3.48)

The boundary condition at the terminal end is as before given by (3.24).

The 4 eigenvalues of the transformed boundary value problem (3.17), (3.48), and
(3.24) are given by solving (3.25) i.e.

p=3.8731, p=2.6700, pu=17233, u=0.850L.

We have obtained four eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues are each less than the original ones by the
same amount, namely, A\g. This shows that we have successfully transformed our
original shifted boundary value problem, to the one below:

1
0.8175M —1.1671 4+ 0.8175p = 0,

v(0)

2 0
2.6334°2) _ 417705 1+ 0.81752Y | 26334, = 0.
v(1) v(1)

v(=1)  0.4821
v(0) - 3.2233
1 : 44
VU o7 gaqy g 0679 588449
v(2) p—3.0540  p+ 18.7604
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Comparing the form of (3.43) with (3.48), we see that we have reduced the -
dependence after transforming.

Problem 13
Consider the boundary value problem (3.1), (3.2) and

1 3 1
o= (5+3+555) v (3.49)
for n =0, 1.

Setting n = 0 in (3.1) we get (3.4), while substituting n = 1 into (3.1) together with
(3.49) gives:

— 244X | +y(0) =0. (3.50)

Substituting (3.4) in (3.50) and simplifying we get (since y(0) # 0)

4
1— A —2+4x | =0. (3.51)

L3, 1
2 A A=3

Solving, we obtain the following eigenvalues (to 4 decimal places):

A = -0.4213, \ = 2.5440, \ = 0.6612, A = -0.2840.

To ensure that the least eigenvalue of those listed above is equal to zero, we need
to shift the boundary value problem (3.1), (3.2), (3.49). To do this we set the least
eigenvalue equal to Ao, then let A = pu + Ao.
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We get the shifted boundary value problem (3.7), (3.2) and

y(1):(%+ 51 )y(2). (3.52)

,U‘F)\Q M+)\0—3

For ease of computation define:

F(p) = -2, (3.53)

1 3 1
G(u) =+ + .
<M) 2 M+/\0 M—|—)\0—3

(3.54)

We now transform the shifted boundary value problem (3.7), (3.2), (3.52) using the
transformation (1.18). Let z(n) be a solution to (3.7) for 1 = 0 such that z(n) >
0 for all n = —1,...,2. Since z(n) obeys (3.2) and (3.52) for p = 0 we get (3.10),
(3.11) and

(1) = (% + % + Aol_ 3) 2(2). (3.55)

With n =0 in (3.10) we get (3.12) while n = 1 in (3.10) gives (3.13).

To find the transformed equation corresponding to (3.7), we use the values (rounded
to 4 decimal places);

co(0) = 0.1061, ¢ (1) = 0.4043, b,(0) = 1.0028, b,(1) = 4.0182. (3.56)

The transformed, shifted equation is given by (3.17) together with (3.18), (3.19) for
n =-1, 0, 1 (all relevant data comes from problem 13).

The boundary condition at the initial end is given by (3.20), which when we simplify
we obtain (3.21).
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The boundary condition at the terminal end is given by (3.22) and thus using the
data from problem 13 we obtain:

1 0.7253 32221
o) _ + | (3.57)
02)  n— 123371 | p—9.271

1
This form of v(l) is consistent with Theorem 3.2 in [13], even with ¢(—1) = 0.

v(2)

We now calculate the 3 eigenvalues of the transformed boundary value problem
(3.17), (3.21), (3.57) by substituting (3.21), (3.57) as well as the coefficients ¢, (0), ¢,(1),
b,(0), by(1) into (3.17) to get (to 4 decimal places) the polynomial:

—1102.3172 4 322.0960u — 31.1850% 4 i = 0. (3.58)

Solving (3.58) we obtain the following 3 eigenvalues:
1 =11.9653, 1 =10.0824, = 9.1373.

We have obtained three eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues are each less than the original ones by the
same amount, namely, A\g. This shows that we have successfully transformed our
original shifted boundary value problem, to the one below:

1
0.1061£ —1.0028 + 0.1061p = 0,

v(0)

2 0
0404322 _ 40182+ 0.1061°% 10,4043 — 0,
v(1) v(1)

v(1) 0.7253 3.2221

o(2)  p—123871 T i—92781

Comparing the form of (3.2) with (3.21), we see that, as in problem 9, (3.2) is a
non-Dirichlet boundary condition and (3.21) is a Dirichlet boundary condition at the
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initial end, as expected. Also, in transforming (3.49) to (3.57) we have decreased
the dependence on A in the terminal end boundary condition.

Problem 14
Consider the boundary value problem (3.1), (3.26), (3.49) for n = 0,1.

Since the initial end boundary condition (3.26) plays no role in the forward problem
we have the eigenvalues as in problem 13, i.e.

A =-9.4213, A = 2.5440, A = 0.6612, A = -0.2840.

We get the shifted boundary value problem (3.7), (3.27) and (3.52).

Let z(n) be a solution to (3.7) for u = 0 such that z(n) > 0 for all n = —1,...,2.
Note that as z(n) obeys (3.27) and (3.52) for u = 0 we get (3.10), (3.30) and (3.55).

From (3.30) we get (3.32), while n = 0 in (3.10) gives (3.12) and n = 1 in (3.10)
gives (3.13).

To find the transformed equation corresponding to (3.7), we use the values in (3.56)
(rounded to 4 decimal places).

The transformed, shifted equation is given by (3.17) together with (3.18), (3.19) for
n = -1, 0, 1, where all the quantities correspond to problem 14.

The boundary condition at the initial end is given by (3.34), which when we simplify
we obtain

v(=1)
v(0)

= —0.08756. (3.59)

1
By (3.22), v(l) is given by (3.57).

v(2)
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We now calculate the 3 eigenvalues of the transformed boundary value problem
(3.17), (3.59), (3.57) by substituting (3.59), (3.57) as well as the coefficients ¢, (0), ¢, (1),
b,(0), b,(1) into (3.17) to get (3.58).

We obtain 3 eigenvalues: (to 4 decimal places)
1=11.9653, 1 =10.0824, = 9.1373.

We have obtained three eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues are each less than the original ones by the
same amount, namely, A\g. This shows that we have successfully transformed our
original shifted boundary value problem, to the one below:

1
0.1061m —1.0028 + 0.1061p = 0,

v(0)

2 0
0404322 _ 40182+ 0.1061°% 10,4043 — 0,
v(1) v(1)

= —0.08776,

(1) 0.7253 3.2221

v(2) p—12.3871 N pu—9.2781

Comparing the form of (3.26) with (3.59), we see that (3.26) is affine in A whereas
(3.59) has no A-dependence i.e. is a non-Dirichlet boundary condition.

Problem 15
Consider the boundary value problem (3.1), (3.36), (3.49) for n = 0,1.
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Proceeding as before we obtain the following eigenvalues (to 4 decimal places):

A =-94213, A = 2.5440, A = 0.6612, A = -0.2840. Note that as in problems 12 and
13 we get one eigenvalue less than expected from [13, Theorem 2.2] since ¢(—1) = 0.

Let A\ = -9.4213 and A = pu + A\y. We obtain the shifted boundary value problem
(3.7), (3.37) and (3.52).

Let z(n) be a solution to (3.7) for p = 0 such that z(n) > 0 for all n = —1,...,2.
We obtain that z satisfies (3.10), (3.38) and (3.55).

By (3.38) we get (3.39), while n = 0 in (3.10) gives (3.12) and n = 1 in (3.10) gives
(3.13).

To find the transformed equation corresponding to (3.7), we use the values in (3.56)
(rounded to 4 decimal places). The transformed, shifted equation is given by (3.17)
together with (3.18), (3.19) for n = -1, 0, 1.

The boundary condition at the initial end is given by (3.40), which when we simplify
we obtain

v(=1) 1
v(0)  p—11.4213° (3.60)

1
By (3.22), % is given again by (3.57).

The eigencondition remains as (3.58) and thus we obtain:

p=11.9653, u=10.0824, pu=09.1373.

We have obtained three eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues differ from the original ones by the same
amount, namely, \g.
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This shows that we have successfully transformed our original shifted boundary value
problem, to the one below:

v(1)
0.1061—— — 1.0028 4 0.1061 = 0,

v(0)

2 0
0404322 _ 40182 + 0.1061°% 1 0.4043 = 0,
v(1) v(1)

v(—1) 1

v(0) - 114213

(1) 0.7253 3.2221

o2) g — 123871 = 92781

We see that in terms of dependence on A both (3.36) and (3.60) are of the same form.

Problem 16

Consider the boundary value problem (3.1), (3.43), (3.49) for n = 0,1.
We obtain (as in the previous 3 problems) the following eigenvalues:
A =-9.4213, A = 2.5440, A = 0.6612, A = -0.2840,

where again we have 4 eigenvalues instead of the expected 5 eigenvalues since
c¢(—1)=0.

The shifted boundary value problem is given by (3.7), (3.44) and (3.52).

Let z(n) be a solution to (3.7) for u = 0 such that z(n) > 0 for all n = —1, ...
z obeys (3.10), (3.45), (3.55). In addition (3.12) and (3.13) hold.

,2. So
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Now from (3.45) we get (3.46).

To find the transformed equation corresponding to (3.7), we use the values in (3.56)
(rounded to 4 decimal places). The transformed, shifted equation is given by (3.17)
together with (3.18), (3.19) for n = -1, 0, 1.

The boundary condition at the initial end is given by (3.47), which when we simplify
we obtain

v(=1) 0.2080
= — . 3.61
v(0) w—11.4213 (3:61)

1
Furthermore, v(l) is still given by (3.57).

v(2)

Solving (3.58) we obtain the following 3 eigenvalues:(to 4 decimal places)
1 =11.9653, 1 =10.0824, = 9.1373.

We have obtained three eigenvalues, one less than the number we obtained in the
original problem. These new eigenvalues differ from the original ones by the same
amount, namely, A\g. This shows that we have successfully transformed our original
shifted boundary value problem, to the one below:

1
0.1061i) —1.0028 + 0.1061p = 0,

v(0)

2 0
0404322 _ 40182+ 0.1061°% 10,4043 — 0,
v(l) v(1)

v(=1) 0.2080

v(0)  p—11.4213°

v(1) 0.7253 3.2221

o(2)  p— 123871 T i—92781
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Comparing the form of (3.43) with (3.61), after transforming the A-dependence has
decreased.
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Chapter 4

Inverse Problems: Reconstructing
the potential with cubic
A-dependence at initial end

In this chapter, given the eigenvalues for the boundary value problems below we
focus on finding 6(0) and b(1), i.e., reconstructing the potential. Note that all eval-
uations are carried out using Mathematica commands Apart and NSolve as done in
preceding chapters.

Problem 1
Consider the following boundary value problem on the interval -1, 0, 1, 2, that is for

n=20,1,

(n+3)y(n+1) =b(n)y(n) + (n+2)y(n — 1) = =A(n+ 3)y(n), (4.1)

with boundary conditions (2.2) and (2.3).
The given eigenvalues are :

Ao = -1.2182, A\; = -0.0383, Ay = 0.5901, A3 = 2.1777, A, =3.3386.
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We now shift the boundary value problem so that the least eigenvalue equals zero,
that is, set A = u + A\¢ and we get:

(n+3)y(n+1) = b(n)y(n) + (n+2)y(n —1) = =(u+ Xo)(n+3)y(n),  (42)

together with (2.8) and (2.9).

Let z(n) be a solution to (4.2), (satisfying (2.8) and (2.9)) for u = 0 such that z(n) >
0 for all n = —1,...,2. Consequently z(n) satisfies the following equation:

(n+3)z(n+1) =b(n)z(n) + (n+2)z(n — 1) = —Xo(n + 3)z(n). (4.3)

Using (4.3), with n = 0, we get

A W), 2

20" 3 T30 (44)
Similarly, with n = 1 in (4.3) we obtain

22) b1) 32(0)

X)) 4 daq) (45)

co(—1) = 2ZZ((_O;>’ (4.6)

w0 = 35 _AO?’_ e (47)
3 3 2(0)

() =15, (48)

I
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by(1) =

420 (éz(l) + 2(2)> . (4.10)

2(2) \b=z(2) z(1)

Now we find the transformed boundary condition at the initial end using Theorem
3.5 in [13].

Recall from Chapter 2 that U?E(_O;) is given by
N 1-20p (1)
e 1
v(0) b(0 2 z(1 )
3 H F(p) — m

which can be simplified to (2.40). Thus substituting in (2.11) and (2.14) into (2.40)
and evaluating gives the Nevanlinna function (2.22).

Since z(n) obeys (2.9) for p = 0, we get

2(2) 1
— = . 4.12
Equating (4.5) and (4.12) we can solve for b(1) in terms of b(0) to get
b(1) = ’ AN + (4.13)
- 2(-1)2  b(0) "3\ '
_)\0 — — +
200) 3" 3

Thus we now only have to solve for one unknown namely b(0).

The terminal end boundary condition is given by (2.24) with data from problem 1.
This simplifies to:

—20 = —(.8436. (4.14)

To solve for b(0) we substitute the correct coefficients ¢,(—1), ¢,(0) and b,(0) given
—1
VL) iven in (2.22) into (2.16)

v(0)

in (4.6) - (4.10) together with the expression for
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with » = 0. In addition we substitute the values for ¢,(0), ¢,(1) and b,(1) from
(4.7) - (4.10) together with (4.14) into (2.16) with n = 1. From the resulting two

v(1)

equations we eliminate the ratio (0 to obtain a single equation in p. Simplification
v

in Mathematica (see Appendix for code) yields the 4th order polynomial in pu:

A() —+ Al,u + AQMQ + A3,u3 + A4[/,4 = O, (415)

where

As = 99.9790 + 50.3765b(0) + b(0)? and
A, = —9.1381 — 5.00006(0)>.

We only state explicitly the 3rd and 4th order terms as these will be sufficient to
solve the inverse problem. For the full polynomial see the Appendix.

Since we are given A\, ..., Ay, we have that:

fy = 1.1799, j1p = 1.8083, 13 = 3.3959, j14 = 4.5568.

The eigencondition is then given by the 4th order polynomial in u:

(= p) (= pr2) (o — p3) (e — pa) = 0, (4.16)

1.e.

33.0164 — 63.20854 + 41.37224> — 10.9409 + pi* = 0. (4.17)

To enable us to compare coefficients of powers of i in (4.15) with those in (4.17) we
need to turn (4.15) into a monic polynomial, i.e. the coefficient of x* must be 1. We
do this by dividing through the 4th order polynomial by A,. We then equate powers
of v in the resulting polynomial (see Appendix for full polynomial) with those in
(4.17).
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A
We have a set of four simultaneous equations in b(0). Solving A—3 = -10.9409, and

4

A

A_2 = 41.3722 gives b(0) = 0 uniquely. The other two equations conform.
4

Substituting this value of b(0) into (4.13) we obtain b(1) = 1 as expected.

Problem 2

Consider the following boundary value problem on the interval -1, 0, 1, 2, that is, n
=0, 1, given by (4.1), (2.32) and (2.3).
Assume that we are given the eigenvalues:

Xo = -2.7990, \; = -1.5483, Ay = -0.5875, A3 = 0.5092, \s =3.3423.

To ensure that the least eigenvalue is equal to zero, we need to shift the boundary
value problem as before.

Hence (4.1) becomes (4.2), with corresponding boundary conditions (2.9) and (2.35).

Let z(n) be a solution to (4.2), satisfying (2.9) and (2.35) for u = 0 such that z(n) >
0 for all n = —1,...,2. Hence z(n) satisfies (4.3).

If we substitute n = 0 in (4.3), recall that we get (4.4), and similarly, with n =1 in
(4.3) we get (4.5).

As a result, the transformed, shifted equation is given by (2.16) with ¢,(n) and b,(n)
given by (4.6) - (4.10) (with values related to problem 2).

v(—=1)

Now is given by (2.40). Thus substituting in (2.36) and (2.37) into (2.40)

gives the Nevanlinna function:

-1 0.3950 0.07970
vl . . (4.18)
v(0) 4 — 25100 - 1.284
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Recall that b(1) is given in terms of b(0) by (4.13) where all relevant quantities are
from problem 2 and the terminal boundary condition is given by (2.24) with data
relevant to problem 2, giving:

vd) _ —0.8622. (4.19)

v(2)
In order to solve for b(0) firstly we substitute the relevant coefficients ¢,(—1), ¢,(0)

1
and by(0) given in (4.6) - (4.9), together with . (0)) given by (4.18) into (2.16) with
v

n = 0. Secondly we substitute the values for ¢,(0), ¢,(1) and b,(1) obtained from
(4.7) - (4.10) together with the reciprocal of (4.19) into (2.16) for n = 1. Again, using

v
these two equations we can get rid of the ratio —= and the resulting expression is

v(0)

the 4th order polynomial:

By + By + Bop? + Bsp® + Byp* = 0, (4.20)

where By = —2.3466 — 3.00000(0) and Bz = 30.2980 + 30.8876b(0) + b(0)?.

Since we are given )y, ..., Ay we have that p; = 1.2507, uy = 2.2115, gz = 3.3082, puy =
6.1412.

The eigencondition is then given by the 4th order polynomial in (4.16) with data
from problem 2 i.e.

56.1941 — 96.47691 + 55.7987% — 12.91174% + p* = 0. (4.21)

To enable us to compare coefficients of powers of p in (4.20) with those in (4.21) we
need to turn (4.20) into a monic polynomial. We do this by dividing through the 4th
order polynomial by B,. We then equate powers of p in the resulting polynomial
with those in (4.21). This gives a set of four simultaneous equations in b(0). Solving

two of these equations simultaneously in Mathematica, i.e. solving 53 = -12.9117
4

B
and EZ = 55.7987 gives b(0) = 0 uniquely. Substituting this value of b(0) into (4.13)
4
gives b(1) = 1 as expected.
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Problem 3

Consider the following boundary value problem on the interval -1, 0, 1, 2, that is for
n =0, 1, given by (4.1), (2.2) and (2.45).

Assume that we are given the eigenvalues: \g = —1.1588, A\ = —0.2557, Xy =
0.4658, A3 =2.1738.

Shifting the boundary value problem in the usual way we get (4.2), (2.8) and (2.48).

Now let z(n) be a solution to (4.2) for u = 0 such that z(n) > 0 for alln = —1, ..., 2.
Hence z(n) satisfies (4.3) and thus equations (4.4) and (4.5) hold. Recall z(n) also
obeys (2.8) and (2.48) for p = 0.

The transformed, shifted equation is given by (2.16), with ¢,(n) and b,(n) given by
(4.6)-(4.10) with data corresponding to problem 3.

v(—1

v
Thus substituting (2.11) and (2.49) into (2.40) and simplifying gives the Nevanlinna
function:

The initial boundary condition ) is given by (2.40) with F'(u) as in (2.49).

v(=1) 0.1563 0.2597

w0y = 0P8 TR0 T s 14800 (4.22)
Since z(n) obeys (2.48) for u = 0, we get
% = Ao+ 1. (4.23)
Equating (4.5) and (4.23) we can solve for b(1) in terms of b(0) to get
b(1) = 5 + 8 + 4. (4.24)
z(—=1)2  b(0)

T 83
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v(0)

Now m is the terminal boundary condition since our interval reduces by 1. From
v
[13, Theorem 3.4],

z(1

—~
~—

1

Lo i~
—
=)
N~—

z

4 z(1)
o) T 3:0) 2 (4.25)

z(1

~—

Q‘H

(1)

1 2
where %, % and G(u) are given by (4.4), (4.23) and (2.50) respectively. Thus
z z

we obtain:

v(0) _
o)~ L2 (4.26)

To obtain the eigencondition we substitute the coefficients ¢,(—1), ¢,(0) and b,(0)

—1 1
given in (4.6) -(4.9) together with the expressions for v(=1) in (4.22) and v(h) (given
v

v(0) (0)

by the reciprocal of (4.26)) into (2.16), for n = 0. Simplifying in Mathematica we
obtain the following 3rd order polynomial in u:

DO + Dl,u + l)zll,b2 + Dg,u?’ = 0, (427)

where

Dy = 42.0550 + 26.81795(0) + b(0)? and D3 = —7.1762 — 5.0000b(0).

Since we are given \g, ..., A3 we have that: p; = 0.9031, uy = 3.3326, uz = 1.6246.
Consequently we get the following eigencondition:

(1 = 1)t — o) (1 — p13) = 0. (4.28)

Ie.

—4.8898 4 9.8913 1 — 5.86044°% + 1 = 0. (4.29)
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In order to compare coefficients of powers of p in (4.29) with those in (4.27) turn
(4.27) into a monic polynomial by dividing through by Dj then equate powers of
g in the resulting polynomial against the powers of p in (4.29). This results in 3

simultaneous equations in b(0), two of which are 2 = —5.8604 and = = 9.8913,

3 3
which when solved give b(0) = 0. Next, substituting this value of b(0) into (4.24)
we obtain b(1) = 1 as expected.

Problem 4

Consider the following boundary value problem on the interval n = 0,1, given by
(4.1) with boundary conditions (2.32) and (2.45).

Assume that we are given the eigenvalues: \g = -2.7545, A\ = -1.5251, Ay = -0.6205,
A3 = 0.1918.

Shifting the boundary value problem we get (4.2), (2.35) and (2.48).

Now let z(n) be a solution to (4.2) for 4 = 0 such that z(n) > 0 for alln = —1, ..., 2.
Hence z(n) satisfies (4.3) and we obtain (4.4) and (4.5). Note that z(n) obeys (2.35)
and (2.48) for u = 0.

The transformed, shifted equation is given by (2.16), with ¢,(—1), ¢,(0) and b,(0)
given by (4.6), (4.7) and (4.9) with data from problem 4.

—1
) is given by (2.40) with F'(u) given by (2.55), substituting (2.36) and
v

(2.55) into (2.40) gives:

Since

~1 4102 0764
o(=1) _ 04102 00764 (430)
v(0) i =25166 p— 1.2559
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(1)

Since the interval reduces by 1, as in problem 3, U—O is given by (6.15) using data
v

relative to problem 4. So the terminal end boundary condition is given by:

v(0) _
o) = 4208 (4.31)

Recall, b(1) is given in terms of b(0) by (4.24). Furthermore, substituting the coef-
ficients ¢,(—1), ¢,(0) and b,(0) given in (4.6), (4.7) and (4.9) respectively, together

—1
) in (4.30) and the reciprocal of (4.31) into (2.16) for

with the expressions for

n = 0 and simplifying in Mathematica gives:

EO + El,u =+ EWQIU,2 + E3,U,3 = 0, (432)

where Ey = 8.9494 + 12.2633b(0) + 5(0)? and E3 = —1.4184 — 3.000006(0).
Given g, ..., A3 we have:

fin = 1.2294, j1p = 2.1340, p3 = 2.9463. (4.33)

Thus the eigencondition is given by the 3rd order polynomial in g namely (4.28).
Le.

—7.7295 + 12.53291 — 6.309712 + u® = 0. (4.34)

To enable us to compare coefficients of powers of p in (4.32) with those in (4.34)
we divide through (4.32) by E3 and equate powers of u in the resulting polynomial
against the powers of p in (4.34). This gives a set of 3 simultaneous equations in

E E
b(0). We solve two of them, i.e. we solve EQ = —6.3097 and El = 12.5329 to get
3 3
b(0) = 0 uniquely. Substituting this value of b(0) into (4.24) we obtain b(1) = 1.
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Problem 5

Consider the following boundary value problem for n = 0, 1, given by (4.1), (2.2)
and (2.60).

Assume that we are given the eigenvalues:

Ao = -1.2370, A\; = -0.0403, A, = 0.6122, \; = 2.1818.

Shifting the boundary value problem (4.1) becomes (4.2), with corresponding bound-
ary conditions (2.8) and (2.60).

Let z(n) be a solution to (4.2) for p = 0 such that z(n) > 0 for all n = —1,...,2.
Hence z(n) satisfies (4.3), and thus (4.4) and (4.5) hold. For u = 0, z(n) satisfies
(2.8) and (2.60).

The transformed, shifted equation is given by (2.16), with ¢,(—1), ¢,(0) and b,(0)
given by (4.6), (4.7) and (4.9) with data from problem 5.

By (2.60):

22)_1 (4.35)

Equating (4.5) and (4.35) we can solve for b(1) in terms of b(0) to get

3 4
= —. 4.
b(l) B _Z(—1)2+b(0) +4)\0—|—3 ( 36)
" 203" 3
. L.ou(=1) . .
The initial end boundary condition 0) is given by (2.40) with F'(u) given by
v

(2.63). Now substituting (2.11) and (2.63) into (2.40) and solving gives the Nevan-
linna function:

v(—1) o1 01731 02839
v(0) p—3.3825  pu— 1.5384

(4.37)
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The terminal end boundary condition is given by (2.24) with all quantities corre-
sponding to problem 5, i.e.

v(1)
—= =0. 4.38
By (4.38), v(1) = 0. Substituting v(1) = 0, the coefficients ¢,(—1), ¢,(0) and b,(0)

v(—1)
v(0)

(given in (4.6), (4.7) and (4.9) respectively), together with the expression for
(in (4.35)) into (2.16) for n = 0 and simplifying yields:

Fo+ Fipu+ Fop® + Fyp® = 0, (4.39)

where Fy = —9.7515 — 5.00006(0) and F, = 63.0404 + 28.5053b(0) + b(0).
Recall that we are given A, ..., A3, so we have:

f11 = 1.1966, p1p = 1.8492, j15 = 3.4188. (4.40)

The eigencondition is then given by the polynomial (4.28).
Le.

—7.5652 + 12.6260p — 6.46471°% 4 1i® = 0. (4.41)

By comparing the coefficients of powers of p in (4.39) with those in (4.41) we are
able to solve for b(0) uniquely. To do this we turn (4.39) into a monic polynomial by
dividing through by F3 and equating powers of p in the resulting polynomial with

F: F;
those in (4.41) to get Fz = —6.4647 and Fl = 12.6260. From these two equations

3 3
we get b(0) = 0. Substituting this value of b(0) into (4.36) we obtain b(1) = 1 as
expected.

Problem 6
Consider the following boundary value problem (4.1), (2.2) and (2.69), with n = 0, 1.
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Let the eigenvalues:
Ao = -1.4812, A\; = -1.1470, Ay = 0.0000, A3 = 0.6294, A\, = 2.1820, be given.

We shift the boundary value problem (4.1), (2.2), (2.69) so that (4.1) becomes (4.2),
with corresponding boundary conditions (2.8) and (2.72).

As always z(n) is a solution to (4.2) for 1 = 0 such that z(n) > 0 foralln = —1, ..., 2.
Hence z(n) satisfies (4.3). In addition z(n) also satisfies the shifted boundary con-
ditions (2.8) and (2.72) for p = 0.

Again, the transformed, shifted equation is given by (2.16), with ¢,(—1), ¢,(0), b,(0),
co(1), by(1), given by (4.6) - (4.10) with data from problem 6.

v(=1)

v(0)
(2.73). Substituting (2.11) and (2.73) into (2.40) and evaluating gives the Nevanlinna
function:

The initial end boundary condition is given by (2.40) with F'(u) given by

v(—1)_12469_ 02793 0.4407
v(0) p—3.6130 pu—1.7350"

(4.42)

The terminal end boundary condition is given by (2.24) using data from problem 6,
ie.

o(l) 22545 (4.4
v(2)  p+1.1814
Now since z(n) obeys (2.72) for u = 0, we have
2 1
22) _ . (4.44)
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Equating (4.5) and (4.44) we can find b(1) in terms of b(0) as follows:

3
b(1) = + 4N + (4.45)
2(—1)2  b(0) 1
NSy 373 A v

By substituting the correct coefficients ¢,(—1), ¢,(0) and b,(0) given in (4.6), (4.7),
—1
(4.9) together with v((o)) in (4.42) into (2.16) with n = 0 we get an expression for
v
v(0) v(0)

E. Consequently, substituting this expression for W7 together with the values
v v

of ¢,(0), ¢,(1), by(1) (given in (4.7), (4.8), (4.10)) and the reciprocal of (4.43) into
(2.16) for n = 1 and using Mathematica to simplify we obtain the following 4th

order polynomial:

G() + Gl,u + GQMQ —+ G3,u3 + G4M4 = 0, (446)

where G3 = 132.0959 + 38.1957b(0) + b(0)? and G4 = —17.4057 — 5.00005(0).
As Ao, ..., A3 we have that:

1 = 0.3342, 1 = 1.4812, 3 = 2.1106, p1q = 3.6632. (4.47)

The eigencondition is then given by:

(1= p) (1 = p2)(p — p3) (p — pa) = 0. (4.48)

1.e.

3.8275 — 16.8944 1, + 18.7086% — 7.58931% + p* = 0. (4.49)

As before, to enable us to compare coefficients of powers of u in (4.46) with those
in (4.48) we turn (4.46) into a monic polynomial, by dividing through (4.46) by
G4. Equating powers of p in the resulting polynomial with those in (4.49) gives
G

a. = —7.5893 and % = 18.7086. Solving these equations simultaneously gives
4 4

b(0) = 0 uniquely.
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Substituting this value of b(0) into (4.45) gives b(1) = 1 as anticipated.

Problem 7

Consider the boundary value problem given by (4.1), (2.32) and (2.60), on the in-
terval -1,..,2.

The eigenvalues
Ao = -2.8056, \; = -1.5537, Ay = -0.6050, \3 = 0.5477 are given.

Shifting the boundary value problem (4.1), (2.32), (2.60) results in (4.1) becoming
(4.2), with corresponding boundary conditions (2.35) and (2.60).

We have z(n) a solution of (4.2) for u = 0 such that z(n) > 0 for all n = —1, ..., 2.
Hence z(n) satisfies (4.3) as well as (2.35) and (2.60) for u = 0.

The transformed, shifted equation is given by (2.16), with ¢,(—1), ¢,(0) and b,(0)
given by (4.6), (4.7) and (4.9) with the information corresponding to problem 7.

v(=1)
v(0)
tuting (2.36) and (2.81) into (2.40) and simplifying gives the Nevanlinna function:

. Substi-

Equation (2.40) with F'(u) given by (2.81), gives an expression for

-1 392 0802
o(=1) _ 03928 00802 (450)
v(0) @ —25195 - 1.2884

To find the eigencondition we require the terminal end boundary condition given by
(2.24), i.e.

CONYY (4.51)

v(2)

2
Since z(n) obeys (2.60) for u = 0, % is given by (4.35). Hence b(1) can be written
z
in terms of b(0) as (4.36).



As before, using (4.51), we get v(1) = 0. Substituting this value and the coefficients
cy(—1), ¢,(0) and b,(0) (related to problem 7, given in (4.6), (4.7) and (4.9) respec-

—1
tively), together with the expression for % given in (4.55) into (2.16) for the
v

case when n = 0 and simplifying using Mathematica results in:

Ho+ Hypu+ Hop® + Hsp = 0. (4.52)

where  Hz = —2.4796 — 3.0000b(0) and Hy = 16.8752 + 13.07695(0) + b(O)Q.
Note that:

(1 = 1.2519, j1p = 2.2005, 3 = 3.3533, (4.53)

i.e. the eigencondition (4.28) becomes (for this problem):

—9.2379 + 14.33194 — 6.80574% + 4 = 0. (4.54)

Dividing through (4.52) by Hj enables us to solve for b(0) by comparing coefficients
of p with those in (4.54). This results in three simultaneous equations in b(0). Solv-

H H
ing two of these i.e. solving FQ = —6.8057 and Fl = 14.3319 gives b(0) = 0. The
3 3

other equation conforms.

Now substituting this value of b(0) into (4.36) gives b(1) = 1.
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Problem 8

Consider the boundary value problem given by (4.1), (2.32) and (2.69), on the in-
terval -1,..,2.

Assume the following eigenvalues

Ao = -2.8090, Ay = -1.5837, Ay = -1.3785, A3 = -0.5606, Ay = 0.5818

are given.

As a result of shifting the boundary value problem (4.1), (2.32), (2.69), (4.1) be-
comes (4.2), with corresponding boundary conditions (2.35) and (2.72).

With z(n) a solution of (4.2) for y = 0 such that z(n) > 0 for all n = —1,...,2, 2(n)
satisfies (4.3) as well as (2.35) and (2.72) for p = 0.

The shifted, transformed equation is given by (2.16), with ¢,(—1), ¢,(0), ¢,(1), b,(0),
b,(1) given by (4.6) - (4.10) with data relevant to problem 8.

v(—1)

The initial end boundary condition is obtained by substituting (2.88) and

v(0)
other data relevant to problem 8 into (2.40) giving:
—1 0.3918 0.0804
vl - . (4.55)
v(0) [ — 25109 1 — 1.2006
The terminal end boundary condition given by (2.24), i.e.
1 0.2259
o) _ (4.56)

v(2)  p—1.3667

2
Since z(n) obeys (2.72) for u = 0, % is given by (4.44), so b(1) can be written in
z
terms of b(0) as (4.45).
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Substituting the coefficients ¢,(—1), ¢,(0) and b,(0) given in (4.6) - (4.9) together

-1
with the expression for v(=1)
v(0)

, v(0) . . . v(0) :
expression for 1) Using the resulting expression for E together with the values
v v
for ¢,(0), b,(0), ¢,(1) (obtained from (4.7) - (4.10)) and the reciprocal of (4.56) gives
a 4th order polynomial in p. Simplifying using Mathematica results in the following
polynomial:

in (4.55) into (2.16) for the case when n = 0 gives an

Jo+ Jip+ J2M2 + J3M3 + J4[L4 =0, (457)

where
J3 = 21.1256 + 17.7823b(0) + b(O)2 and Jy = —2.5469 — 3.000006(0).

Since
= 1.2252, uy = 1.4305, pug = 3.3907, py = 2.2484, (4.58)

the eigencondition given by (4.28) for this particular problem becomes:

13.3615 — 30.1294/ + 24.35204°% 4 8.2948y + pu* = 0. (4.59)

First we turn (4.57) into a monic polynomial by dividing through by J; then we
equate powers of u in the resulting polynomial with those in (4.59). We get four
simultaneous equations in b(0). Solving two of these i.e. solving 73 = —8.2948 and
4
J
72 — 24.3520 gives b(0) = 0 uniquely.
4

To obtain b(1) we substitute this value of b(0) into (4.45) to get b(1) = 1 as expected.
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Chapter 5

Inverse Problems: Reconstructing
the potential with cubic
A-dependence at terminal end

Problem 9

Consider the following boundary value problem for n = 0, 1,

(n+1)*y(n+1) —b(n)y(n) + n*y(n — 1) = —(n + 1)*\y(n), (5.1)

with (3.2) and (3.3).

From the eigenvalues we wish to reconstruct b(0) and b(1). Assume we are given the
eigenvalues:

Ao = -1.2233, A\; = 0.3732, Ay = 0.5000, A3 = 1.4467, \, = 2.6498.

The boundary value problem is then shifted to ensure that the least eigenvalue is
equal to 0, i.e. we set A = u+ Ag. Then we get the shifted boundary value problem:

(n+1)%y(n +1) = b(n)y(n) + n’y(n — 1) = —(n+ 1)*(u+ Xo)y(n) (5-2)

together with the boundary conditions (3.8) and (3.9).
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If z(n) is a solution to (5.2) for 1 = 0 such that z(n) > 0 for all n = 0, 1, then z(n)

satisfies

(n+1)%z(n+1) = b(n)z(n) +nz(n — 1) =

Note that z(n) also obeys (3.8) and (3.9) for u = 0.

Setting n = 0 in (5.3) we get

21 oy —
~5) = MO

Substituting n = 1 in (5.3) we get

2(2) _b(1)  12(0)
z(1) 4 42(1)

— Ao.

—Xo(n +1)%z(n). (5.3)

(5.4)

(5.5)

The transformed, shifted equation is given by (3.17), with ¢,(n) and b,(n) given by

c(—=1) =0 (5.6)
_ 2(0)
CU(O) - 2(1)7 (57)
_ 20
) =475, (5.8)
20) (12(0) | 2(2)
%0 =20 <4z<1> ! z(l)) ' (59)
C42(1) (42(1) | 2(2)
W= (9z<2> +z<1>)~ (5:10)
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v(=1)

Now 2(0) is given by:
o(=1) _ =(0) 1
v(0) z(—1)<c(—1) } 1 ) (5.11)
c(0) z(—1)
Z(O) - F(M)

where F'(u) is given by (3.14). Using (5.11) and simplifying gives the Nevanlinna
function:

= 0. (5.12)

The terminal end boundary condition is given by (3.22) (with data from problem
9). Simplifying in Mathematica gives:

v(1 0.6759 588.4488
— = —927.3411 . 5.13
(2 T 30540 T i+ 18.7600 (5.13)

~—

~—

Since z obeys (3.9) for = 0 we get

2 1
28 - - — (5.14)
—2X\o+3
( 0 +>\0—2+)\0+1)
Equating (5.5) and (5.14) we obtain b(1) in terms of b(0) i.e.
0 4
b(1) = % F A + : (5.15)
—2X\o+ 3
IR v R W

In order to solve for b(0) we substitute ¢,(—1), ¢,(0) and b,(0) given by formulae
—1
(5.6), (5.7) and (5.9), together with the expression for % from (5.12) into (3.17)
v

with n = 0. We also substitute ¢,(0),c,(1),b,(1) (given in (5.7), (5.8) and (5.9))
and the reciprocal of (5.13) into (3.17) with n = 1.
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v(1)

Consequently we now have two equations which we use to eliminate the ratio —=

v(0)
to obtain a single equation in x4 which we simplify in Mathematica to get:
Ho+ Hyp+ Hop® + Hypi® + Hyp* = 0, (5.16)
where
Hj = 11.152 + 10.136006(0) + b(0)* and Hy = —1.2233 — b(0).
Given Ag,...A\4 we have:
p1 = 0.8501, po = 1.7233, u3 = 2.6700, gy = 3.8731. (5.17)
As a result, the eigencondition is then given by the 4th order polynomial in p:
(1= pa) (g = p2) (= pg) (o — pa) = 0, (5.18)
ie.
15.1505 — 36.1987p + 28.64471% — 9.1166° + p* = 0. (5.19)

To compare coefficients of powers of 1 in (5.16) with those in (5.19) we need to make
(5.16) a monic polynomial by dividing through the 4th order polynomial by H,. As
before, we next equate powers of u in the resulting polynomial to those in (5.19).
Thus we will have a set of four simultaneous equations in b(0). Solving two of these

H H.
equations i.e. solving F‘g = -9.1166 and FQ = 28.6447 gives b(0) = 0. The other
4 4

equations concur.

Next, substituting this value of b(0) into (5.15) we obtain b(1) = 2 as expected.

Problem 10
Consider the boundary value problem for n = 0, 1 given by (5.1), (3.3) and (3.26).
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Assume we are given the following eigenvalues:

Xo = -1.2233, A, = 0.3732, Ay = 0.5000, \ = 1.4467, \ = 2.6498.

As before, to ensure that the least eigenvalue is equal to zero, the boundary value
problem is shifted by setting A = p + Ag resulting in the shifted boundary value
problem (5.2), (3.27), (3.9).

Since z(n) is a solution to (5.2) for y = 0 such that z(n) > 0 for all n = 0, 1, then
as before, z(n) satisfies (5.3).

Indeed, z(n) also obeys (3.27) and (3.9) for u = 0.
Now setting n =0 and n = 1 in (5.3) gives (5.4) and (5.5) respectively.

As determined before, the transformed, shifted equation is given by (3.17), with
¢y(n) and b,(n) given by (5.6) - (5.10).

v(=1)
v(0)

The initial end transformed boundary condition is obtained from (5.11) with

F(u) given by (3.28).

Using (5.11) we obtain the Nevanlinna function:

o=l g s102. (5.20)

The terminal boundary condition is given by (5.13) because problems 9 and 10 have
exactly the same eigenvalues.

Since (3.9) for = 0 gives (5.14), equating (5.5) and (5.14) gives (5.15).

Likewise, in order to solve for b(0) we substitute ¢,(—1), ¢,(0) and b,(0) given by

(5.6), (5.7) and (5.9), together with the expression for ! (O))(obtained in (5.20))
v

into (3.17) for n = 0.
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Additionally, we substitute ¢,(0), ¢,(1), b,(1) (calculated using (5.7), (5.8) and
(5.10)) as well as the reciprocal of (5.13) into (3.17) with n = 1. From the re-

. . . . o(l) . . ..
sulting two equations we eliminate the ratio W to obtain a single equation in p
v

which we simplify in Mathematica to get (5.16).
Now since A, ..., A4 is given, we have

(i = 0.8501, s = 1.7233, i3 = 2.6700, 14 = 3.8731.

As a result, the eigencondition is then given by (5.19) since problem 9 and 10 have
the same exact eigenvalues.

To find b(0) and b(1) we compare coefficients of powers of p in (5.16) with those in
(5.19). Exactly as in problem 9 this gives b(0) = 0 and b(1) = 2 uniquely.

Problem 11

Consider the boundary value problem given by (5.1), (3.36) and (3.3).
Given the following eigenvalues below:

Ao = -1.2233, Ay = 0.3732, A2 = 0.5000, A = 1.4467, \ = 2.6498,

as before, to ensure that the least eigenvalue is equal to zero, we shift the boundary
value problem by setting A = u + Ao, giving the shifted boundary value problem
(5.2), (3.37), (3.9).

Now z(n) is a solution to (5.2) for g = 0 such that z(n) > 0 for all n = 0, 1, hence
z(n) satisfies (5.3).

Note that z(n) also obeys (3.37) and (3.9) for u = 0.

By setting n = 0 and n = 1 in (5.3) we obtain (5.4) and (5.5) respectively.
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We have already established that the transformed, shifted equation is given by (3.17),
with ¢,(n) and b,(n) given by (5.6) - (5.10).

v(=1)
v(0)

As before, the terminal end boundary condition is given by (5.13) owing to the two
problems having the same eigenvalues and b(1) is given in terms of b(0) by (5.15).
Using the same procedure as in the previous two problems i.e. using (3.17) evaluated
at n = 0 and n = 1 together with the relevant coefficients and boundary conditions

Now is given by (3.40), which simplifies to (3.41).

v(1
results in two equations from which we eliminate the ratio ET.; to obtain a single
v

equation in p. Simplification in Mathematica yields the 4th order polynomial (5.16).

Given A, ..., Ay, we get (5.17) and thus (5.18) and (5.19) because we have the same
eigenvalues as in all previous problems. Equating coefficients of powers of 1 in (5.16)
and (5.19) yields b(0) = 0 and b(1) = 2 uniquely.

Problem 12
Given the boundary value problem (5.1), (3.3) and (3.43), for n =0, 1.

Assume we are given the following eigenvalues:
Ao = -1.2233, Ay = 0.3732, Ay = 0.5000, A = 1.4467, A = 2.6498.

To ensure that the least eigenvalue is equal to zero, we shift the boundary value
problem by setting A\ = u + A, resulting in the shifted boundary value problem
(5.2), (3.44), (3.9).

If z(n) is a solution of (5.2) for u = 0 such that z(n) > 0 for all n = 0, 1, then z(n)
satisfies (5.3).

Additionally, z(n) obeys (3.44) and (3.9) for p = 0.
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Setting n =0 and n =1 in (5.3) gives (5.4) and (5.5) respectively.

Note, the transformed, shifted equation is given by (3.17), with ¢,(n) and b,(n) given
by (5.6) - (5.10).

-1
The initial end transformed boundary condition ) is given by (3.47) which sim-

plifies to (3.48). Note that (5.15) holds and the terminal end boundary condition is
given by (5.13).

It is easy to show (using the method from problems 9 and 10) that (5.16) holds.

Because we have the same eigenvalues as in earlier problems, given Ay, ..., A4, we get

(5.17), (5.18) and (5.19).

Using (5.16) and (5.19) (as before) we uniquely obtain b(0) = 0 and b(1) = 2.
Problem 13

Given the boundary value problem (5.1), (3.2) and (3.49), for n = 0,1, and the
following eigenvalues:

Ao = -9.4213, \; = -0.2840, Ay = 0.6612, A3 = 2.5440.

In order to have the least of the above listed eigenvalues equal to zero, we shift the
boundary value problem by setting A = u + Ao, resulting in the shifted boundary
value problem (5.2), (3.2) and (3.52).

Now since z(n) is a solution of (5.2) for yu = 0 such that z(n) > 0 for all n = 0, 1,
then z(n) satisfies (5.3) and z(n) obeys (3.2) and (3.52) for u = 0.

Next, setting n =0 and n = 1 in (5.3) gives (5.4) and (5.5) respectively.

The transformed, shifted equation is given by (3.17), with ¢,(n) and b,(n) given by
(5.6) - (5.10) as before.
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v(—1

The initial end transformed boundary condition ) is given by (3.21).

v(0)
Since z obeys (3.52) for u = 0 we get
2(2) 1
g -2].
)T, 3, 1 21
2 X AN—3
Now b(1) is given by equating (5.5) and (5.21) to get
b(1) = 1 + ! + 4\ (5.22)
2 X AN—3

The terminal boundary condition is given by (3.22) and using the data from problem
13 yields (3.57).

In order to solve for b(0) we substitute ¢,(—1), ¢,(0) and b,(0) given by (5.6), (5.7)
-1

U<(0)) (in (3.21)) into (3.17) with n = 0.

v

Moreover, substituting the reciprocal of (3.57) into (3.17) with n = 1, together with

c,(0),¢,(1),b,(1) (obtained from (5.7), (5.8) and (5.10)) gives a second equation.

and (5.9), together with the expression for

v(l
We use the two equations obtained above to eliminate the ratio =(0) and obtain a
v

single equation in p. Simplifying in Mathematica gives the 3rd order polynomial in
ik

My + M+ Mop® + Mzp® = 0, (5.23)

where
My = 293.8021 + 40.57976(0) + b(0)* and Mz = —9.4213 — b(0).
Given )y, ..., A4, we have:

(u— 9.1373)(p — 10.0824) (1 — 11.9653) = 0, (5.24)
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which simplifies in Mathematica to give:

—1102.3172 + 322.0960u — 31.18504% 4 i = 0. (5.25)

By comparing coefficients of powers of p in (5.23) with those in (5.25), we can find
b(0) and b(1). First divide through (5.23) by Mjs. By equating powers of p in the
resulting polynomial to the corresponding ones in (5.25) we get three simultaneous

M. M

equations in b(0). We solve — = —31.1850 and — = 322.0960 to get b(0) = 0
M M

uniquely.

Substituting b(0) into (5.22) we obtain b(1) = 2 as expected.

Problem 14

Consider the boundary value problem (5.1), (3.26) and (3.49) for n = 0, 1 with the
following eigenvalues:

Xo = -9.4213, A\, = -0.2840, Ay = 0.6612, \3 = 2.5440.

As before, we shift the boundary value problem by setting A = p + Ag, to get the
shifted boundary value problem (5.2), (3.27) and (3.52).

We have established earlier that z(n) is a solution of (5.2) for u = 0 such that z(n) >
0 for all n = 0, 1, so z(n) satisfies (5.3) and z(n) obeys (3.27) and (3.52) for u = 0.

Next, setting n =0 and n = 1 in (5.3) gives (5.4) and (5.5) respectively.

Hence the transformed, shifted equation is given by (3.17), with ¢,(n) and b,(n)
given by (5.6) - (5.10) as before.

v(—1
v(0)

Also, the initial end transformed boundary condition ) is given by (3.34). Us-

ing and simplifying (3.34) gives (3.59).
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Since (5.5) and (5.21) hold we get b(1) in terms of b(0) given by (5.22).

As before, the terminal end boundary condition is given by (3.22) (with data related
to problem 14), which simplifies to give (3.57).

To get b(0) we substitute ¢,(—1), ¢,(0) and b,(0) given by (5.6), (5.7) and (5.9),

-1
vé( )) (in (3.59)) into (3.17) with n = 0. Secondly,

)
we substitute the reciprocal of (3.57) into (3.17) with n = 1 together with the co-
efficients ¢,(0), ¢,(1) and b,(1) given in (5.7), (5.8), (5.10) respectively, to get two

together with the expression for

v(1
equations which we use to eliminate the ratio W to give a single equation in .
v

Simplifying gives the 3rd order polynomial in (5.23).

Given A, ..., Ay, we get (5.25). Now, comparing coefficients of powers of p in (5.23)
with those in (5.25), we can find b(0) = 0 and b(1) = 2 uniquely as in problem 13.

Problem 15
We examine the boundary value problem (5.1), (3.36), (3.49) for n = 0,1 with the
following eigenvalues:

Ao = -9.4213, Ay =-0.2840, A2 = 0.6612, A3 = 2.5440.

Shifting the boundary value problem by setting A = pu+ A\g gives the shifted bound-
ary value problem (5.2), (3.37) and (3.52).

As noted earlier, since z(n) is a solution of (5.2) for g = 0 such that z(n) > 0 for all
n=0,1, so z(n) satisfies (5.3) and z(n) obeys (3.37) and (3.52) for pu = 0.

Setting n =0 and n =1 in (5.3) gives (5.4) and (5.5) respectively.

The transformed, shifted equation is given by (3.17), with ¢,(n) and b,(n) given by
(5.6) - (5.10) as before.
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v(—1

Also, the initial end transformed boundary condition )
v

) is given by (3.40) which
results in the simplified form (3.60).

Using (3.22) we obtain the terminal end boundary condition by simplifying in Math-
ematica to get (3.57).

Recall give b(1) in terms of b(0) is given by (5.22).

Applying the same procedure as described in problems 13 and 14 i.e. using (3.17)

evaluated at n = 0 and n = 1 together with all the coefficients and transformed
v(1)

v(0)

boundary conditions enables us to eliminate the ratio and get a single equation

in p. Simplifying yields (5.23).

Given g, ..., Ay, we get (5.25). Making use of (5.23) and (5.25), as before, results in
a unique reconstruction of b(0) and b(1) namely b(0) = 0 and b(1) = 2.

Problem 16
Consider the boundary value problem (5.1), (3.43) and (3.49) with the following
eigenvalues:

Ao = -9.4213, \; = -0.2840, Ay = 0.6612, A3 = 2.5440.

To shift the boundary value problem we set A = p 4 ¢ to get the shifted boundary
value problem (5.2), (3.44) and (3.52).

Because z(n) is a solution of (5.2) for u = 0 such that z(n) > 0 for all n = 0,1, 2(n)
satisfies (5.3) and obeys (3.44) and (3.52) for u = 0.

Putting n = 0 and n = 1 in (5.3) gives (5.4) and (5.5) respectively.
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Now, the transformed, shifted equation is given by (3.17), with ¢,(n) and b,(n) given
by (5.6) - (5.10) as before.

v(—1)

v(0)

The initial end transformed boundary condition is given by (3.47). Using

(3.47) and simplifying gives (3.61).

The terminal end boundary condition is given by (3.22) (using data from problem
16), which simplifies to (3.57).

Once again (5.22) holds and furthermore both (5.23) and (5.25) hold so from these
we obtain b(0) = 0 and b(1) = 2 uniquely.
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Chapter 6

Reconstructing b(n):
Generalisation of results.

In this chapter we generalize the results that we have obtained in chapters 1 to 5 i.e.
we prove general results on reconstruction of the potential b(n) for different cases.
We follow the same methods as those employed in the aforementioned chapters, and
hence are guided towards getting the correct form of the boundary conditions as well
as the correct number of eigenvalues. That is, we shift the given boundary value
problem, transform it then obtain one less eigenvalue using steps similar to those in
Chapters 1 and 2 using the results in [13]. Next we examine the reconstruction of
the potential b(n) by following similar steps as in chapters 4 and 5.

The work in this chapter has been divided into two sections, Section 6.1 pertains to
the case when we have cubic A\-dependence at the initial end. Here we prove a total
of five cases, each case with a unique set of conditions. In Section 6.2 we examine
the case where we have cubic A\-dependence at the terminal end and prove another
6 unique cases.

6.1 Cubic dependence at the initial end

Consider

c(n)y(n +1) = b(n)y(n) + c(n — Ny(n — 1) = —c(n)Ay(n) (6.1)
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together with the boundary conditions

. _ (&1 _ Cy
e O e e L (62)
= Ay(0) a>0,¢1,¢0 >0,
and
_ 2
y(1) = (aX+8— y(2) (6.3)
A —0;
= Ay(2) a<0,7<0.
Note:

1. We assume neither ¢; nor ¢y equal zero as then we would have exactly the case
in [16] where the results have already been proven.

2. The case where « = § = v = 0 gives the Dirichlet boundary condition at the
terminal end which we do not consider because it would immediately imply a smaller
interval and we are interested in the case where m = 2.

Theorem 6.1.1. Consider the boundary value problem (6.1), (6.2), (6.3) where

1. a=0=0,v#0.

2.a=0,0#0,7=0.

These boundary value problems have 4 eigenvalues namely A, ..., 3. Given Ag, ..., A3
together with ¢(—1),¢(0),c(1) we can uniquely reconstruct the potential b(0),b(1).

Proof. 1. Suppose we are given the eigenvalues Ag, ..., \3. We shift the boundary
value problem by setting A = p+ Ao, where ) is the least eigenvalue, this results in

c(n)y(n+1) = b(n)y(n) + c(n — 1)y(n — 1) = —c(n) (1 + Ao)y(n), (6.4)

C1 Co
M+)\o—d1 M+)\0—d2

y(-1) = (au+ aho+b— ) y(0) = F()y(0), (6.5)
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(1) = (ot ada+ 5= T ) y(2) = (@), (6.6)

Let z(n) be a solution to (6.4) for u = 0 such that z(n) > 0 for all n = —1, ..., 2.
Hence z(n) satisfies

c(n)z(n+1) —b(n)z(n) +c(n —1)z(n — 1) = —c(n)Aoz(n). (6.7)

Since z(n) also obeys (6.5) and (6.6) for u = 0 the following hold:

z(—=1) 1 C2
Z(O) —CL/\()—i-b—)\O_dl—)\O_dZ, (68)
and @) |
ol . (6.9)
z(1 _ 7
( ) Ck)\o + 5 )\0 — 51
Equation (6.7) evaluated at 0 and 1 respectively yields
z(1) b(0) . e(=1)2(=1)
A0 o) ) 20 (010
and
22) ) 00 o)

The transformed, shifted equation is given by (2.16), with ¢,(n) and b,(n) given by
(1.20) and (1.21) respectively.

v(—=1

U(O)) is given by (2.40) with F(u) as in (6.5).

The initial boundary condition

Substituting (6.8) and (6.5) into (2.40) gives a Nevanlinna function of the form

where l;, d > 0. Note that if @ = 0 then @ = 0 otherwise @ #0.
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1. Assume o = # = 0 and 7 # 0 then (6.9) simplifies to

2(2) )\0 — (51
= — 6.13
O o1
Equating (6.11) and (6.13) we can solve for b(1) in terms of b(0) to get
Xo— 01 ¢(0)2(0)
b(1) =c(1) [ Ao — 14
W =< (A L4920, (6.14)
z(0) . . . .
where 20 is given by the reciprocal of (6.10) and contains b(0).
z
Now % is the terminal boundary condition since our interval reduces by 1, see
v
[13, Theorem 3.4], from which we obtain
ZOpE)
0(0) _ e () e(0)"2(0) (6.15)
v(l)  c(0)2(0) =2(2) 17 '
(1) Gp)
2(1) 2(2) . . o
where 20) and 20 are given by (6.10) and (6.9) respectively, and G(u) is given
2 z
by (6.6) and simplifies to
gl
Glp)=——7—— 6.16
W)=~ (6.16)
since a = 8 = 0.
Thus we obtain:
v(0)
vl) _ o 1
o) é (6.17)

Substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respectively,
in (6.12) and the reciprocal of (6.17) into

/l) R
together with the expressions for

1
v(0)
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(2.16) for n = 0 results in a third-order polynomial of the form (we can always
without loss of generality make it monic)

1 o 4 mupp+ o = 0. (6.18)
Since we are given \g, ..., A3 we have 3 = Ay — Ao, fto = Ay — Ao and ug = A3 — A,

the eigencondition is given by the 3rd-order polynomial in p:

(1= pa) (@ — p2) (e — p13) = 0 (6.19)

1.e.

1+ (—pn = pro — ps)p® + (papin + paps + popis) i+ (—papiops) = 0. (6.20)

Thus we have 3 simultaneous equations namely

M2 = —p1 — M2 — M3, Th = M1z + ppi3 + fafi3, o = —H1f2p3,
from which we can solve for b(0) uniquely. Consequently (6.14) yields b(1) uniquely.

2. If a = 0,8 # 0,7 = 0, the proof proceeds in exactly the same way except we
have the following.

Since z(n) obeys (6.6) for u = 0, we get

(2)

(1)

Equating (6.11) and (6.21) we can solve for b(1) in terms of b(0) to get

W

(6.21)

Q_I —

N

et (3 00 Y, o2

0
where again i) is given by the reciprocal of (6.10).

2(1)
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Now the terminal boundary condition is given by (2.24) which results in

v (6.23)

v(2)

By (6.23), v(1) = 0. Substituting v(1) = 0, the coefficients ¢,(n) and b,(n) given in
—1

“U( (0)) in (6.12) into

(2.16) for n = 0 yields a (without loss of generality) monic third order polynomial

(1.20) and (1.21) respectively, together with the expression for

10 + Gopi® + Grpn 4 o = 0 (6.24)

The eigencondition is then given by the polynomial (6.30). By comparing the co-
efficients of powers of p in (6.24) with those in (6.30) we get three simultaneous
equations:

P2 = —p1 — fl2 — 3, G1 = pafla + papis + Hops, Qo = — 1 Hafis,

which enable us to solve for b(0) uniquely. Substituting into (6.33) gives b(1)
uniquely.

Theorem 6.1.2. Consider the boundary value problem (6.1), (6.2), (6.3) where
1a=0,8%0,v%#0

2. a<0,7v=0

These boundary value problems have 5 eigenvalues namely A, ..., \y. Given Ao, ..., A\
together with ¢(—1),¢(0),c(1) we can uniquely reconstruct the potential b(0),b(1).

Proof. Suppose we are given the eigenvalues g, ..., A\y. Equations (6.4) through to
(6.12) hold.

1. if @ =0, 8 #0 and v # 0 then (6.9) simplifies to:

= . (6.25)
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Equating (6.11) and (6.25) we can solve for b(1) in terms of b(0) to get

1 ¢(0) z(0)
JE R VY
/\0 — 51

b(1) = (1) | Ao + , (6.26)

0
where as before, A0) is given by the reciprocal of (6.10) and contains b(0).

z(1)

The terminal boundary condition is given by (2.24) which simplifies to a Nevanlinna
function of the form

o)~ a
0@ e (6.27)

where a < 0.

As before, substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21)
v(=1)
v(0)

(6.27) into (2.16) for n = 0 gives a fourth-order monic polynomial:

respectively, together with the expression for in (6.12) and the reciprocal of

it e’ 4 g 4+ 10 = 0. (6.28)

Given )\0, ...,)\4 we have M1 = )\1 — )\0, M2 = )\2 — )\0, M3 = )\3 — )\0, and Mg = )\4 — )\0.
Consequently the eigencondition is given by the 4th-order polynomial in u:

(1= p) (e — p2) (= pa) (e — pa) = 0 (6.29)

1.e.

it (= — o — g — pra)p® A (pa i + papes + popia + propis + papra (6.30)
Fpspig) 0 + (—piflopis — fiafiofls — fafisils — Hofiafia) b + fiafofisiis = 0.
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We thus obtain the following four simultaneous equations:

N3 = —H1 — Mo — [i3 — Ha, (6.31)
N2 = M1 + Hipi3 + pifls + Hoft3 + Hofly + i34,
M = —Hifofbs — Hiflofbs — H1fi3fba — Hof3 e,
No = H1f2ft3fh4,

which enable us to solve for b(0) uniquely. Finally, (6.26) yields b(1) uniquely.

2. If a« < 0,7 =0, as before, the proof proceeds in exactly the same way with the
exception of what follows.

Since @ < 0 and v = 0, (6.9) becomes:

z2(2) 1
(1) aX+ B’

(6.32)

Now equating (6.11) and (6.32) yields an expression for b(1) in terms of b(0) given
by:

1 ¢(0) z(0)
b(1) = ¢(1 A :
(1) =« )<ax\o+ﬁ+c(1)z(1) o) (6.33)
2(0) . . :
where as before, E is given by the reciprocal of (6.10).
To get the terminal boundary condition we use (2.24) which results in
1 .
o9 (6.34)
v(2) w—nh

where ¢ < 0, h> 0.
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By substituting the correct coefficients ¢,(—1), ¢,(0) and b,(0) given in (1.20) and

—1

(1.21) together with U((O)) in (6.12) into (2.16) for the case where n = 0 gives

v
v(0) L . . v(0) .
w. Consequently, substituting this expression for W7 together with the values
v v
of ¢,(0), ¢,(1), by(1) (calculated using (1.20) and (1.21)) and the reciprocal of (6.34)
into (2.16) for n = 1 we obtain the following 4th order polynomial:

pt A Gap® + op® + iy 4 ¢ = 0. (6.35)

The eigencondition is then given by the polynomial (6.30). By comparing the coeffi-
cients of powers of i in (6.35) with those in (6.30) we get the following simultaneous
equations:

h3 = —pi1 — o — fi3 — [l4, (6.36)
G = pafia + 1z + pafis + pofts + popls + 3,
P1 = —p oy — i Hapla — 1 H3 e — H2fi3 [,
Po = p1 a3 fla,

which when solved give b(0) uniquely. Consequently (6.33) gives b(1) uniquely.

]

Theorem 6.1.3. Consider the boundary value problem (6.1), (6.2), (6.3) where a <
0,7 < 0. This boundary value problem has 6 eigenvalues g, ..., 5. Given X, ..., As
together with ¢(—1),¢(0),c(1) we can uniquely reconstruct the potential b(0),b(1).

Proof. Again (6.4) - (6.12) hold. By equating (6.9) and (6.11) we obtain b(1) in
terms of b(0) i.e. we get:

1 0) z(0
b(1) = (1) | Ao + — A0 (0) ) (6.37)
WP (1) (1)
/\0 — (51
z(0) . . : :
where 20) is given by the reciprocal of (6.10) and contains b(0) as before.
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In order to obtain the terminal boundary condition, we use (2.24), which simplifies
to:

@:A_ ¢
2@ b o (6.38)

where ¢ < 0, see also [13, Theorem 3.3].

Now substituting the coefficients ¢,(—1), ¢,(0) and b,(0) given in (1.20) and (1.21)

—1
75(())) in (6.12) into (2.16) for n = 0 gives an

1

together with the expression for

v
expression for (— Next, setting n = 1 in (2.16) and substituting the coefficients
v

0)
(1)
c,(0), ¢,(1), by(1) (calculated using (1.20) and (1.21)) gives an equation involving

0 0
%, which enables us to eliminate % and obtain a single 5th order equation in
v v
IR

17 gt 4 3 4 1pp® 4 mp 410 = 0. (6.39)

Given )\0, ...,)\5 we have M1 = )\1 — )\07 M2 = )\2 — )\0, M3 = )\3 — )\0, and Mg = )\4 — )\0,
is = A5 — Ag. Hence the eigencondition is given by the bth-order polynomial in pu:

(o — ) (pp — p) (o — pa3) (o — paa) (gt — pis) = 0 (6.40)

1.e.

10+ (—pr — po — pg — pa — pis) it 4 (pafin + papis + piopts + fiafla + fapi + papla
i pts + fiapts + psfis + papis) 1+ (= piafis — pafiafia — pafisfa — fofisia

— 1 fafls — Hafisfls — flafisfls — fi1flals — Haflafls — Haflafts) i 4 (th fhafisfis

a1 a3 pis 1 phaflapls + i3 flafls + otz plafls )i — papafisfapts = 0.

As a result we obtain 5 simultaneous equations:

Na = —H1 — U2 — U3 — a4 — Us,
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N3 = Pifle + pipts + topts + pfbg + flofiy + psfly + papis + fofts + pigfis + palls,

N2 = —Hifbofly — H1fbofba — Mg fby — Mo l3fby — fhaMofls — M3 ps — Mofb3 s — M1 fbafbs —
Haftafbs — H3fafls

M = Hifofizfba + 1 flofbzfls + i1 fhoflafls + b1 f43fhafls =+ (b2 43l fb5-
Mo = —H1fofb3fiafls-

Solving these simultaneous equations gives b(0) and b(1) uniquely.

6.2 Cubic dependence at the terminal end

Suppose we are given the boundary value problem comprised of (6.1) and the fol-
lowing boundary conditions:

C

A—d

y(—1) = <a>\ +b— > y(0) = Ay(0),a > 0,¢ >0 (6.41)

g V2
1) = — — 2 < . 42
o) = (ar 8- 2 = 2 a0 <0, (642

Theorem 6.2.1. Consider the boundary value problem (6.1), (6.41), (6.42) where

a = =0 = c. This boundary value problem has 3 eigenvalues A, ..., \o. Given
A0y -y A2, €(-1), ¢(0), ¢(1) we can uniquely reconstruct b(0),b(1).

Proof. Given the eigenvalues A, ..., Ay, we begin by shifting the boundary value
problem (by letting A = 1+ Ag, where \q is the least eigenvalue) as before, resulting
in (6.4) and the following boundary conditions:

y(-1) = (au fado+b— m) y(0) = F(u)y(0). (6.43)
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(1) = (= T - ) y(0) = Gl (640

As before, if z(n) is a solution to (6.4) for x = 0 such that z(n) > 0 for all
n = —1,...,2, then z(n) satisfies (6.7).

Since z(n) also obeys (6.43) and (6.44) for p = 0 the following hold:

2(—=1) c
o =N (6.45)
d
h A2) _ ! . (6.46)
2(1) Oé)\o +6 . 71 V2

Xo— 01 Xo— 0
Now (6.7) evaluated at 0 and 1 yields (6.10) and (6.11) respectively.

Recall that the transformed, shifted equation is given by (2.16), with ¢,(n) and b,(n)
given by (1.20) and (1.21) respectively as before.

—1
The initial boundary condition Y (0)) is given by (2.40), which simplifies to
v
v(=1)
=h 6.47
= (6.47)
since ¢ = 0.
Note that ifazOtheniL:Oandifa>0thenﬁ7é0
Given a = = 0, (6.46) simplifies to:
2(2) 1
(1) = on o (6.48)

DY T W
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To be able to solve for b(1) in terms of b(0) we equate (6.11) and (6.48) to get

b(1) = ¢(1) - L — 28 jg?;
X —0,  Ag— 09

+ Ao |, (6.49)

0
where 20) is given by the reciprocal of (6.10) and contains b(0).

z(1)
The form of the terminal boundary condition is given in [13, Theorem 3.4]. Note

v(0)

that the interval shrinks by 1 and thus —-= is the terminal boundary condition and

v(1)
is given by (6.15).
This simplifies to a Nevanlinna function of the form:

— = —— (6.50)

where ¢ < 0.

Substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respectively,
—1

together with the expression for Y (O)) in (6.47) and the reciprocal of (6.50) into

v

(2.16) for n = 0 gives a second-order monic polynomial:

p? i+ o = 0. (6.51)

Given Ag, ..., Ao we have pu; = A\; — Ao, o = Ay — Ag. Hence the eigencondition is
given by the 2nd-order polynomial in p:

(1= p1)(p = p2) =0 (6.52)

1.e.

1+ (=1 — p2)p + papig = 0. (6.53)
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Hence we obtain the following two simultaneous equations:

= —H1 — p2,
Mo = Hipb2-

We can solve for b(0) uniquely using these equations. Using (6.49) results in b(1)
uniquely.

[]

Theorem 6.2.2. Consider the boundary value problem (6.1), (6.41), (6.42) where
1.a=p=0,c>0,

2.a=0,06#0,c=0.

The boundary value problems above each have 4 eigenvalues namely Ay, ..., A3. Given

Ao, -y Ag together with c¢(—1),¢(0),c(1) we can uniquely reconstruct the potential
b(0),b(1).

Proof. 1. Given the eigenvalues A, ..., A3, the equations (6.43) to (6.46) hold.

Suppose « = 0, f =0 and ¢ > 0. Then (6.46) simplifies to (6.48) and consequently
(6.49) holds.

The initial end boundary condition is determined using (2.40) (or [13, Theorem 3.5])
and is given by a Nevanlinna function of the form:

v(=1) » h
O

, (6.54)

h>0.
If @ = 0 then b = 0 otherwise b # 0.

Since aw = = 0 the terminal end boundary condition is again of the form (6.50) as
the interval reduces by 1 and the terminal boundary condition is calculated using
(6.15).
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Now substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respec-
—1
tively, together with the expression for v(=1) in (6.54) and the reciprocal of (6.50)

(
v(0)

into (2.16) for n = 0 gives a third-order monic polynomial:

1% 4 o 4+ M+ = 0. (6.55)

Given Ag,...,A\3 we have pu; = Ay — Ao, o = do — XA and pu3 = A3 — Ag. The
eigencondition is therefore given by

(1 — pa) (g — p2) (g — p13) = 0 (6.56)

or equivalently

1+ (= = prg — ps)p® + (papie + papis + piafis) ph — papiopis = 0. (6.57)

Thus we obtain the three simultaneous equations by equating (6.55) and (6.57)
namely

N2 = —H1 — H2 — /43, (6.58)
M = fif2 + Hip3 + pops,
Mo = —Hi1faft3.

Solving these equations gives b(0) uniquely and hence b(1) uniquely.

2. In the case that a = 0,5 # 0, and ¢ = 0, given the eigenvalues A, ..., A3, equa-
tions (6.43) to (6.47) hold.

Under these assumptions (6.46) reduces to:

= . (6.59)
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Equating (6.11) and (6.59) we can solve for b(1) in terms of b(0) to get

b(1) = (1) | Ao+ pa—" ! —— ZE(B zg , (6.60)
Ao — 01 Ao — 09
where as before, % is given by the reciprocal of (6.10) and contains b(0).
The terminal boundary condition is given by (2.24) which simplifies to:
U(l):_ a éA (6.61)

v(2) u—l;_u—d

where a, ¢ < 0, see also [13, Theorem 3.2].

Next, substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respec-

-1
tively, together with the expression for ! (0)) in (6.47) into (2.16) for n = 0 gives an
v

v v(1
expression for 20)" Inserting this expression for Q together with the reciprocal
v

v(0)

of (6.61) into (2.16) for n = 1 gives a third-order monic polynomial given by:

1+ ot + i+ ¢o = 0. (6.62)

Now, given Ag,...,A3 we have u; = Ay — Ao, fio = Ay — A and p3z = A3 — A\g. As
before, the eigencondition is therefore given by (6.57).

We get three simultaneous equations given by:

P2 = —p1 — o — 13, (6.63)
01 = pifo + 13 + pois,
o = — 1 flofl3.

These enable us to solve uniquely for b(0) and using (6.60) gives b(1) uniquely.
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Theorem 6.2.3. Consider the boundary value problem (6.1), (6.41), (6.42) where
1. a=0,8#0,¢c>0,

2. a<0,c=0.

The boundary value problems above each have 5 eigenvalues namely Ny, ..., A\y. Given
A0y -y Ay together with ¢(—1),¢(0),c(1) we can uniquely reconstruct the potential

b(0), b(1).

Proof. 1. Given the eigenvalues A, ..., A4, the equations (6.43) to (6.46) hold.

Suppose a = 0, § # 0 and ¢ # 0. Then (6.46) simplifies to (6.59) which implies that
(6.60) holds.

The boundary condition at the initial end is obtained using (2.40) and can be sim-
plified to a Nevanlinna function as in (6.54).

The terminal boundary condition is given by (2.24) which simplifies to a Nevanlinna
function of the form (6.61).

Next, substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respec-
in (6.47) into (2.16) for n = 0 gives

-1
tively, together with the expression for Y 0)
v

an expression for % which when inserted into (2.16) (with n = 1), together with
v

the reciprocal of (6.61) gives a monic 4th-order polynomial of the form:

(4 s’ + nop® 4+ mp 4o = 0. (6.64)

Given /\0, ey )\4 we have M1 = )\1 — )\0, M2 = /\2 — )\0, M3 = )\3 — )\0 and Mg = )\4 — )\0.
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Consequently, the eigencondition is given by (6.30) and we obtain four simultaneous
equations given by

N3 = —H1 — Mo — [i3 — Ha, (6.65)
N2 = M1 + Hipi3 + pifls + Hoft3 + Hofly + i34,
M = —Hifofbs — Hiflofbs — H1fi3fba — Hof3 e,
No = H1f2ft3fh4,

which when solved yield b(0) uniquely. Now enforcing (6.60) yields b(1) uniquely.
2. If @ < 0 and ¢ = 0, then equations (6.43) to (6.47) hold.

In this case b(1) in terms of b(0) is given by:

1 c(0) 2(0)
- e | (6.66)
a)\o—l—ﬁ—)\o_(sl—)\o_(SQ c(1) 2(1)

0
where as before, A0) is given by the reciprocal of (6.10) and contains b(0).

(1)

The terminal boundary condition is given by (2.24) which simplifies to a Nevanlinna
function of the type:

o(1) . b d
— =G - 6.67
v(2) ¢ pw—¢  p—é (6.67)

b,d < 0, see also [13, Theorem 3.3].
Substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respectively,
in (6.47) into (2.16) with n = 0 yields an

v
together with the expression for

v(0)
v(1)

expression for —=

v(0)
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1
When this expression for % together with the reciprocal of (6.67) are inserted
v

into (2.16) with n =1 the result is a monic 4th-order polynomial of the form:

1+ dsp® + dop® + drpu+ g = 0. (6.68)

Given /\0, ey )\4 we have M1 = )\1 — /\0, Mo = /\2 — )\07 M3 = )\3 — )\0 and Mg = )\4 — >\0.

Consequently, the eigencondition is given by (6.30) and we obtain four simultaneous
equations given by:

¢3 = —p1 — f2 — M3 — [, (6.69)
G2 = pafia + iz + pafis + pofts + popis + 3,
1 = — i flapls — fh1fofls — 13 Hs — [2fi3 L,
Po = p1 a3 fia,

which upon solving yield b(0) uniquely. Consequently, (6.66) yields b(1) uniquely.
[

Theorem 6.2.4. Given the boundary value problem (6.1), (6.41), (6.42) with o <
0,c¢ > 0. This boundary value problem has 6 eigenvalues A, ..., As. Given g, ..., A5
together with ¢(—1),¢(0), c(1) we can uniquely reconstruct the potential b(0),b(1).

Proof. Suppose we are given the eigenvalues Ay, ..., A5, the equations (6.43) to (6.47)
hold as before. Note that (6.66) is obeyed in this case.

Using (2.40) (see [13, Theorem 3.5]) the initial end boundary condition has the form
(6.54).

The terminal boundary condition is again given by (2.24) which simplifies to (6.67).

Upon substituting the coefficients ¢,(n) and b,(n) given by (1.20) and (1.21) respec-

v(—1
tively, the expression for )

(
v(0)

in (6.54) into (2.16) for n = 0 yields an expression
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1 1
for % Substituting this expression for % together with the reciprocal of (6.67)
v v

into (2.16) for n = 1 gives a monic bth-order polynomial of the form:

1+ map® + nap’ 4 mop® + i+ = 0. (6.70)
As before, given )\0,...,)\5 we have M1 = )\1 — )\0, M2 = /\2 — )\07 M3 = )\3 — >\0,
pa = Ag — Ao and pi5 = A5 — Ao.

Hence the eigencondition is given by (6.40) and five simultaneous equations arise,

i.e.

Na = — 1 — Mo — U3 — g — Us,
N3 = pifle + pp3 + popts + ffha + flofiy + psfly + papis + fopts + pgfis + palls,

N2 = —Hiflofb3 — Hifiafby — (13 fly — fofb3fly — ph1fbofls — 13 fs — Haflgfbs — 1 fbafbs —
Hofbaflts — H3fbafls,

M = Mifofizfba + [y flofbzfls + [l fho flafls + b1 fh3fbafls + fh2fh3 L4 fbs,
To = — 1o fb3lahs.

Solving these equations simultaneously gives b(0) uniquely, and imposing (6.66)
yields b(1) uniquely.

O

Note: In chapters 3 and 5 ¢(—1) = 0 and thus the effect of the initial boundary
condition is nullified. This is why problems 10 to 12 and 14 to 16 do not obey
[16, Theorem 1.1] and appear to have the incorrect number of eigenvalues. Had we
chosen ¢(—1) > 0 [16, Theorem 1.1] would hold. The results of chapters 3 and 5 are
completely correct and provide a nice illustration of what happens when the weights
are not always strictly positive. The theoretical results in chapter 6 return to the
case of ¢(n) >0, n=—1,....,m.

126



Chapter 7

Conclusion

Given boundary value problems, our aim in Chapters 2 and 3 was to reduce the
A-dependence in the boundary conditions by shifting (using A = pu + A\g) and trans-
forming them, resulting in boundary value problems with reduced A-dependence in
the boundary conditions using methods described by Love and Currie in [13]. Chap-
ter 2 focuses on transforming boundary value problems with a cubic dependence
in A\ at the initial end boundary condition to boundary value problems with the
same form of the equation but with at most quadratic A-dependence in the initial
end boundary condition. To that end, there were cases where the interval reduced

thereby resulting in the terminal end boundary condition being % (see problems 3
and 4 in chapter 2). In chapter 3 we focused on transforming boundary value prob-
lems with cubic A-dependence at the terminal end boundary condition to boundary
value problems with the same form of the equation but with at most quadratic -
dependence in the terminal end boundary condition. Since we allowed ¢(—1) = 0
in chapter 3, the work done there deviated from standard procedure by Currie and
Love in [13] resulting in new observations and conclusions as noted in chapter 3.

Given the weights and the eigenvalues for problems in Chapter 2, the aim in Chapter
4 was the reconstructing of the potential b(n) with transformations in Chapters 2
and 3 proving to be particularly useful in the reconstruction. In addition to applying
the transformations in Chapters 2 and 3, we needed to compare coefficients of the
eigencondition and the polynomial in the new shifted variable p to obtain a set of
simultaneous equations. These simultaneous equations were uniquely solved using
using Mathematica to give the potential b(n). It is worth noting that in chapter 4,
the order of the eigencondition is 1 less than than the number of the eigenvalues
obtained in the corresponding problem in chapter 2 since we work with the trans-
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formed boundary value problem.

In Chapter 5, as in Chapter 4 we aimed to reconstruct the potential given the
boundary value problem and its eigenvalues for each problem from Chapter 3. The
procedure was exactly the same as in Chapter 4, and as noted in Chapter 3, allowing
¢(—1) = 0 caused the work in this paper to deviate slightly from what has been done
by the authors in [13]. As a result we obtained interesting results that have laid a
foundation for further work on the topic.

Equipped with plenty of worked problems from Chapters 2 to 5, we are in good
standing to reconcile everything and generalize. This is exactly what Chapter 6
deals with. Using data obtained in the aforementioned chapters we were able for-
mulate theorems for a variety of boundary conditions, some familiar while others
were new. Each theorem is proved using the familiar procedure in the previous chap-
ters with the difference that in Chapter 6 we used no numbers but general forms of
the boundary conditions.

Bringing everything together, given a boundary value problem we shifted it, trans-
formed it, obtained its eigenvalues and in the end obtained boundary value problems
with reduced A-dependence in the boundary conditions. The eigenvalues of the new
problem being one less than the original number as seen in Chapters 2 to 5. Next,
we found the eigenvalues of this reduced boundary value problem and use them in
reconstructing the potential b(n) both in numerical examples (Chapters 4 and 5)
and in the general sense (Chapter 6).

Further cases could be investigated, particularly the case where we have cubic \-
dependence at the initial and terminal end boundary conditions. Of interest is the
case where we have a general number of intervals i.e. m € N. Another interesting
problem to consider would be one in which we reconstruct the potential for bound-
ary conditions of any order i.e. arbitrary number of fractions in the Nevanlinna
function. Another case that could be investigated for further work would be if we
allowed the coefficients ¢,(n) < 0. Surely there would be interesting results and new
generalizations.
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Chapter 8

Appendix

Chapter 2 Problem 1

Clear [AL1]

Initial end boundary condition

aa=x+1-

2+

Terminal end boundary condition

~ab=3-x
z(-1)/z(0)
1 1
ac=x0+1-—-
X0 x0-2

Eigencondition to find eigenvalue

2 4 3
Nsolve[(-—*aa—x]* [—+4x—l+— = 0, X, 5]
3 ab

ouo {{X > 3.339}, {x>2.1778}, {x > -1.2183}, {x - 0.5901}, {x > -0.03827}}

smallest eigenvalue

X0 =
-1.2181775787915477856744886742486: 7; 19418736042795107+
70 1320767212142 18487812335107209186563172706194819+
139642399724205174974056286401206534958043666630292519934606731472014181584+
188108349718419: 2162132090 144563 15554728621968+

158430263216727121100011424519081935111009153534398487357479975846477647351+
194343947763893043964394122667676931931460254199511777494443672406743751405+
7907542741027259415369354504701538650131. 70328124128 7977492+
8864242972663

shifted Initial Boundary Ccondition
1 1

~ad=y+x0+1- -—
Yy4x0 y+x0-2

Shifted Terminal Boundary Condition
0 ae =3-y-x0

z(-1)/z(0)

1
af =x04+1- —-
x0

x0-2

z1/20
2

ag = -x0- = xaf
3

22/21
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2 | Problem 1.nb

-3 1 1
- ah = — & — - X0 + =
4 ag

cv (-1)

e ar = N[2 = af, 5]
oueg- 1.8269
cvo
. 3
o= aj = N[—, 5]
ag
ouesl- 4.9244

bve

3 /3 1
inftoo)= ak = N[— (— * — + EE] 3 5]
ag \4 ag
outiool= 9.0625
cvl
4
inptot= al = N[ —, 5
nj [ah’ ]
ouyior= 16.873
bvi
4 4 1
If0z:= am = N[f (* * f+ah) N 5]
ah \5 ah

oufiozl- 60.938

Boundary Condition at initialendv (-1) /ve

1 1
o= an = N[Apart[ — [— 1, 5]
af | 2 - ——
3 af-ad
3.2400
ouwtp@d) —
1.9731+1.0000y
Boundary Condition at terminal end v2 /vl
4 1 ah x
(e~ ap = N[Apart[—+ —-y+ _y] s 5]
5 ah ah - ik

ae

oues- —0.84364+0. x 107y

6= aq = Chop[ap]
ouleel- - 0.84364

Polynomial to get new eigencondition

1

(7~ NSolve[al+ap-am+aj « +alsy =0, 5]

ak ar
So=",%an -
aj aj y

ousn- ({y »4.556}, {y > -1.6209}, {y > 1.3875}}

130



In[103]:=

In[104]:=

In[105]:=

[=}
£

In[106]:=

In[107]:=

In[112]:=

Oout112)=

In[113):=

out[113)=

Chapter 3 Problem 1

Clear [All]
Initial end boundary condition
y(-1) = -2y (0)

Terminal end boundary condition

1 1
ve = (—2 X+3+ + ]
x-2 XxX+1

1 1
3+ -2X+
-2+x 1+x
Eigencondition

4
NSolve[l-x« (—+4x-2) =0, X, 5]

Vo
{{x—2.6498}, {x »1.4467}, {x » -1.2233}, {x - 0.5000}, {x - -0.3732})

Least eigenvalue

ko =

-1.22331224937197078818494886105739574443131505111460192512135166243610427320+
748307579658021911297095082622271069411750113274264963765962921034920083563
190318802698896278088183888707245439087502721845159432741598937307110045001«
174197353518427601072424617768592031795764436846367484302715455606076997826+
659344956208359719229162784386156764794647527412850873294721261778719053013+
369498081778510649278115671231977442547311370622954768383456099275125664187
90132774962854396888849713666555222358873133556135648809301742430502813" 494+
.43760154311354

Shifted terminal end boundary condition

1

V4 = (—2y-2k0+3+—+—
y+ko-2 y+ko+1

zZ/zl
u:l-l(i ko
2 4 \ke
W
4 y+V1
V2 = N[Apart -y+=>—=1,6
It =g ——1s 8]

va
0.336736 0.451354
-0.0365750 + 0. x 107492 y - -
~3.66679+1.00000y -2.17397+1.00000y

Removing the very small term

Chop[V2]
0.336736 0.451354
-0.0365750 - - =
-3.66679+1.00000y -2.17397+1.00000y
vi/v2
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2 | Problem 9.nb

1
inft14p= V3 = Apart[E]

0.68 588.4

oui14= —27 .34 + 4
-3.0540+1.00000y 18.760+1.00000Yy

bvl

4 4
nitek= V6 = N[[ +v1] [—], 5]
9xV1 Vi
oufitel- 4,7705
cvo
-1
= VT = N[—, 5]
ke
oufi17)= 0.81745
cvl
4
n[i18:= V8 = N[—, 5]
V1
ouyitg 2.6334

bve

1
1n[118]:= V9=N[7 (k@+ ), 5]
k@ 4 ko
oufitg 1.1671
vl/v(-)
Vo
rizop- V1@ = N[ —= -y, 5]
v7
oufizo)= 1.4277 -1.0000y
Eigencondition

V7
rizii- NSOlve[VB#V2-V6+ —— +y«V8 =0, y, 5]
vie

oupzi- {{y - 3.873}, {y - 2.6700}, {y > 1.7233}, {y > 0.8501}}
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Chapter 4 Problem 1

ini= Clear[b@, bl]

Initial end condition

1 1
nzp= initialcond = |[x+1-—-
X x-=2
1 1
ougz= 1 - - —+X
-2+x X
Terminal end condition
5= terminalcond = 3 -x
ougs= 3 - X
Eigencondition
: 2 il 4
ne- eigencond = [-x -— % 1n'|t1alcond] (— +4x-1]|+3
3 terminalcond
[ v 2 1 1 3
Guua=1—3+|—l+ +4XJ‘—X——[1— ——+XH
\ -x \ 3\ —2+X X )

inss- NSolve[eigencond = 0, x, 5]

ounse- {{X > 3.339), {x>2.1778}, {x > -1.2183}, {x > 0.5901}, {x > -0.03827})

/- Smallest eigenvalue is x@

= X0 =
-1.21817757879154778567448867424862598843640655278332980394819418736042795167
708295294559851320767212142250946209448618487812335107209186563172706194819+
139642399724205174974056286401206534958043666630292519934606731472014181584
188108349718419268988448821621320903823914456334300889903639215554728621968+
158430263216727121100011424519081935111009153534398487357479975846477647351+
194343947763893043964394122667676931931460254199511777494443672406743751405+
79075427410272594153693545047015386501312045899067032812412870683059549° 492

.95569598882764
z (-1) z0
1 1
|n|,9_—X=N[XB+1-—- ,5]
x0 x0-2

- 0.91346

Out[159

be 2
iieoj- 2120 = N[ == - x@ - = # X, 5]
3 3

ouieo- ©.60921 + 0.33333 b0

3
ez bl = N[ +4 %0 +
z1z0 3-x0

3.0000
0.60921 +0.33333 b0

, 5]

oufiez= —3.9244 +
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bl 3 1
iea)= Z2z1 = N[ —_— - — &
4 4 z1z0
[ 3.0000 ) 0.75000

ouie3- 1.2182 + 0,25000 [—3.9244+ ‘ -
0.60921+0.33333b0/ 0.60921+0.33333b0

- x@, 5]

Shifted initial condition

1

- shiftedIBC =y +x0+1- —
y+XxX0 y+x0-2

Shifted terminal condition
4= shiftedTBC = 3 -y-x@

Finding the transformed boundary condition at the initialendv (-1) /ve

i i 1 1
ries- initialTBC = N[Apart[= — 15 5]
Xz —~x
3~ X-shiftedIBC
0.17 0.28

ouyie4= ©.6568 - -
-3.365+1.0000y -1.524+1.0000y

Finding the ratiov (2) /v (1) (called TBCTE)

4 1 z2z1*y
riies- TBCTE = N[Apart[— « -y+ 1. 5]
5 z2z1 7271 - —1
shiftedTBC
oupiesl- —0.84 +0. x 1074y
inise- €q1200 = Chop [TBCTE]
oufieel- —0.84 + 0. x 107y
cv (-1)
In[167]:= eq5064 =2X
ouyie7- 1.8269
cvo
Ines- €q5030 =
z1z0
3
out[168]= s
0.60921 +0.33333 b0
cvl
In[169]:= eq5031 =
z2z1
4
Out169]=
1.2182 + 0.25000 (-3.9244+ 3.8600 ) - 8.75088
0.60921+8.33333 b 0.68921+0.33333 bo
bve
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3 1
170~ €q5032 = (7 * + zlz@]
z1z0 \4 z1z0
3(0.60921+ —— 32— .0.33333b0
— 4 (0.60921+0.33333 bO)
‘ 0.60921 + 0.33333 b0
bvi
4
Wi~ eq5033 = (— % 3 zzzl) *
5 z2z1 z2z1
4
ougi7i)- [4 1.2182+ +
‘ 5{1.2182 4925088 (~3.9244 . D)  ___p.meee )
\ 0.60921+6.33333 bo 0.60921+0.33333 bo
( 3.0000 0.75000

0.60921+0.33333b0/ 0.60921 +0.33333b0

0.25000 {73.9244+

3.0000 \ 0.75000 ]
0.660921+0.33333b0/ 0.60921+0.33333b0

|1.2182 + 8.25000 [73.9244+

Eigencondition

€q5030
z41- Poll = eq5031 » €q1200 - eq5033 + 3 +eq5031l xy
203032 _ £4306% , pitialTBC -y
€q5030  eq5030
-301.71-63.842b0 - 17.466 bo” +
(577.61+200.82b0 +23.685b0”) y+ (-378.06 - 167.05b0 - 8.8916 bo* ) y* +

(99.979 + 50.377 b0 + 1.0000 b6?) y* + (-9.1381 - 5.0060 bo) y*

The eigenvalues

nfi7s= Mul = N[
3.33862872026802210739521502621566777607830916678499412781559548268454601320

975246313574460537654968364096193693117065198762323080587911629460113254999+
352436795575075176194511036531581582116486416253793499482738381562375336849+
590754696892745858994928826734292618710456240429918647717296680679005248620+
802465602196528757290123200668381059700915532480665319872125250310275987081+
771876030289393763918086284451810996063187410310494200292278626589776003791+
60425963602166445652012407452262616453399832609360975721684364617677315 492+
.95569598882764 - x0, 5]

ouf175)= 4.5568

ii7e- Mu2 = N[
2.17770747677286584556008114780883898122885410574457777128297440315761855459

117311716823126124694112635907265453484687049127631861710487469169131565136+
815458890734799820089547023823507435915667956231235218542112221163565549616+
117482337792698196728528143845252049689133466752609796026244567492070424962+
266376252138210596260106823711147447389977572324443343657704018315109838722+
455527197270867603728319051536599395967687816605117375314669525242876509219+
9780118630930127234448756169452117989352202444892974936919308943910346° 492+
95569598882764 - X0, 5]

oufizel= 3.3959
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In[177]):=

outf177]=

In[178]:=

In[179]:=

ou[179]=

In[180]:=

Out180}=

Mu3 = N[

0.59010801161917422465858365204259752889359257237495068906896499974735306268
770248576549164406703624989116854459922791588220923737926245270216053398145+
418389528391513226343122339887616909204772237346952725040969929259536965155+
227207582689484375282613184213304416153224244985246156842112268674180979036+
964615673218744961546280364808784729461596265021022378452425172831574446908+
187103630402733344910778273576629187766924030078170345612550784249227229815+
78640230346281939217314212896703729629296594284903449185529401375915193 492
.95569598882764 - x0, 5]

1.8083

Mu4 = N[

-0.038266629868514391939391151818478297764349292121192784219340698229089679
411545113123868997482854938468693673970759253482985435730154578056725920+
234624466428149771830476531241138414993922788829432016889231312138005134
636700367473362676565091620176213331715281807288994958334737106820143012
905280306518750272643367571939964989646692313014414802162917325546247744-
656104826253612201629101991016685927894868973626478663390027942701437250+
552636751359914215779195284747706306012063699647213947490640544412714146-
3994036460090267 " 492.95569598882764 - x0, 5]

1.1799

The eigencondition (remember we lost the eigenvalue G)

econdl = (x-Mul) » (x - Mu2) » (x - Mu3) « (x - Mu4)

(-4.5568+x) (-3.3959 +x) (-1.8083+x) (-1.1799+Xx)

Collect[econdl, x]

33.02-63.21x+41.372 x2-10.941 x3 + x*

polyl= (1/

(-9.

5

138106951696945047370716027626338995445621536050269068843310256530368+
627083701584499055401425509773800461274447760215813870086170649987811
076653297488008387453480334110327072821708935133940362211798353057746+
560100432160188634352288139378388295733956568587582639211350770596593+
860314107136707932244539666510185965685424367329257188663805430957431
286219767771214610904511284716794457140445933148434407443797637024278+
089470542590585644617088495302642219996362838378596026963597015859753
407793726498314356 485.2213687700219 -
PoleleleloloTolelolofolelelefoloTelelofoleTelolofolofeTelofoleleloloTeloTelolofoleTelofolelelele ToTeTeTolofoleTolofoloTeTeloTole ool foTo kY
oleelofoloTelefolofolelolofololclefelolefolofofololelolofolelolololelelofelo ToleTelofolelelofeTole ofeTeofololefololelofelol efofofeTo oo kY
oleelofoloTelefolofolelolofololclefelolefolofofololelelofolelolololeTelofelo Tolelelofolelelofelole ofeTeoTololefololelofelol efofofe o oo kY
oleelelolalelefelelolelelefelelefefela e folelelelolelelaleleolelole[efeleTe olelelelelefeToleTa e [ofeTe e [oleTe elole ofeTol e olo e fo [o o RS
oleelelolalelefeleloelelefele e efela e folelelelolelelaloeolelele [efeleTe ofelelelolefeToleTa e [ofeTe e [oleTe ool e ofeTol e olo e fo [o o RS
oleelofoloTelefolofolelolofololclefelolefolofofololelelofolelolololeTelofelo Tolelelofolelelofelole ofeTe oo ol efoTolelofelo elofofeTolofo kY
oleelofoloTelefolofolelolofololclefelolefolofofololelelofolelolololelelofelo ToleTelofolelelofelolc ofeTeoTo ol efololelofelol efofofeTolofo kY
@@00@06@@006‘485.2213687790219b@))*Xl
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ez A4 =N[

(—9.13313695165694504737071602762533395544562153605ﬁ26536884331825653836862\
T0837015844990554014255097738004612744477602158138700861706499878110766
53297488008387453480334110327072821708935133940362211798353057746560100
43216018863435228813937838829573395656858758263921135077059659386031410
T1367079322445396665101859656854243673292571886638054309574312862197677
71214610904511284716794457140445933148434407443797637024278089470542590
58564461708849530264221999636283837859602696359701585975340779372649831+
4356°485.2213687700219 -

5. a a a a P

000+
(<] ¢] 0 000+

[¢] [¢] 0000000000+
000
000+
6" 4-

85.2213687700219 bo) , 5]
oufiez- -9.1381 - 5.0000 bo

nf183}= A3 = N[

(99.979003721512162633135585759812096428739865178035789836271651936896690159
5964500949225413684009086504787163797501874406601963857680667221601881773:
1258278563889756378895361501194567543425605472709688828750890221116661539+
8097020629128792147851574027711359198525097444373336027485985946079884157+,
8645864589912667371594186704109069371686256087915016318309802570023596977+
5043257997594646087217439298766636599215558595028483339994461513131925792+
3109907169684022923890509574732289651268436796549214089123232715"485.2213:

687700219 +
50.3765189850623312526708880368217633486502292894567456552902783788559964+
094602248999632652907554805639111229881978745158104128205727600469974918:
117080157418000359946642902547124458944916545005048630670750510593905189+
847492577427799970147370797381459604400232400134872047413725802261932284:
922917937771096551589204985715159445406810660876696996942845146581892635+
©21081766961989078171487271265239899895855594300999111075960276807805538:
80902084783012647949527980936379683079199348587070498283843573480374077 "+

485.2213687700219 b0 + 1. " 485.2213687700219 b0?) , 5]

ouliea= 99.979 + 50.377 bo + 1.0000 b2
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misa:= A2 = N
(-SLS.BG36994380638437623962962744928512463311595749330556626859368183742@1z

00863371754820717050426443846998302986710979893200090811518995940080476+
64058701805671973982821045230342984863714025471938785342645504697257433
88008735803619790457337518783358907072150301239894799433638889012887122+
92612694662364953541842720474100030005550726850051342978990965910071133
88521733788292057429236544491913372763509593246865327268317498885097105+
45771459757320423208489619932639686952836690683346621791246135740608566+
612636 485.2213687700219 -

167.051872701136134260238539958760243052770823881402565779601206396344883
518879029232145694336394965592478146871545828983335164937449687537602151
444243806222312142168524868009330911218281388884488415981090125436517489+
021869344406191308754529002373338536318077677698997515120865809167701815:
888937185660550791757631726765504225576124541465297434805996446018880166"
858780967440864625804644247824542625829385961850340662798667048525519497
477341046529574374553921075030725812243662825986420274149397809942465066"
'485.2213687700219 b -

8.89160194015304066296486029201067312147581444366600856435612907814955658
573161396366709232888640360040769668456717830965140440959563414425532823
426151223160051181766774389729671229847557596204981783855568855594838505
952162816130082438018808772591534560904793565888984235410764339178968925"
744275524595876006874449381567521410072073485163061260902430749797356705"
207873438231488094821198216853703241659958745734518193579308471933471240:
5959009349352909843198198932713533359391971332078170870325761046235535" 4
85.2213687700219 bo?), 5]

oufiss- —378.06 - 167.05 b0 - 8.8916 bo?

Equating powers
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20~ NSolve [{ a3 +
A4

10.9408878939577389283724433712431299421820327639166490197409709368021397+
553854147647279925660383606071125473104724309243906167553604593281586353
097409569821199862102587487028143200603267479021833315146259967303365736+
007090792094054174859209634494224410810660451911957228167150444951819607 -
T777364310984079215131608363560550005712259540967555504576767199243678739+
987923238823675597171973881946521982197061333838465965730127099755888747
221836203371875702895377137051362970768467725235076932506560229495335164

062064301704843897"492.9526686057167 = 0,

A2

A4

41.3722111632604031768347934421776502808237204795572708137404663157285204+

401345586565712879325208997854011169024880976108810240355245709562996916:
184188405823626098255034983335775217120001376382433795921621941362325163
780069432080308844358400813198000404002725581872196215209207554286034385+
772454788116568796713703747357312636648003575015615991560978869017477491 -
615860339689122192081480718695322386379610300653876684022172364052502089+
29241683698814918460464352814603027493541338938456576294620171427429283
492.6507626570335 == 0}, bo]

o- {{b@—=0}}
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Chapter 5 Problem 1

iriss= Clear [b®, bl]

Initial boundary condition

1
4= initialcond = -2x+3+ +
x-2 x+1
oupat= 3+ -2 X+
-2+ X 1+x
Eigencondition
4
wissr- NSolve[L-xs *+4x-2] =0, x, 5]
initialcond

ounes- {{X > 2.6498}, {X > 1.4467}, {x > -1.2233}, {x - 0.5000}, {x > -0.3732})

Smallest eigenvalue is ko

jea- kO =

-1.22331224937197078818494886105739574443131505111460192512135166243610427320+
T48307579658021911297095082622271069411750113274264963765962921034920083563
190318802698896278088183888707245439087502721845159432741598937307110045001+
174197353518427601072424617768592031795764436846367484302715455606076997826+
659344956208359719229162784386156764794647527412850873294721261778719653013
369498081778510649278115671231977442547311370622954768383456099275125664187
90132774962854396888849713666555222358873133556135648809301742430502813 494+
.43760154311354

Shifted Boundary Condition

[44):= eq102=-2y-2ke+3+—+;
y+ko-2 y+ko+1
z(—l)/z(-)
5= €qlee = -2
zl/ze

iier- €ql04 = N[bO - k@, 5]

1.2233 + b0
iiesj- b1 = N[ +4ko+ » 5]
eqled eqloe
1
oufiga= 1.1825 + ——
1.2233+b0O
zZ/zl
b1 1 1
i~ @qle5 = N[ — - = & -ke, 5]
4 4 eqlo4d
0.256000 [ 1 \
oufioo= 1.2233 - ——————— +0.25000 [1.1825+ ——————— |
1.2233 + b0 \ 1.2233 + b0/
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In[191]:=

Oulf191]=

In[192]:=

Out{192]=

In[194]:=

Outf194]=

Out[54]=

In[196]:=

Out[196]=

In[197]:=

Outf187]=

In[198]:=

Qut{198]=

1

€qle6 =N[-2k0+3+ + s 5]
ko-2 ko+l
0.65835
BC at initialendv (-1) /v (0)
1 1
eqlel = N[Apart| —] 1> 5]
qu@@ eqlog+2
0
BC at the terminalend v2 /v1
Yy * eql05

€ql103 = N[Apart|

15 5]

-y +
9 105 o
*eq quBS eqlez

©.2926 (-0.153-0.125h0)

1.22+1.00b0
3.6+5.8b0+2.39b0?-1.18y-1.93b0y-0.79bo?y

+

(1.22+1.00b0) (9.752+7.971b0-7.145y -5.841 b0y +1.2233 y? + 1.0000 be y?)

v1/v2
0.67591 588.45

~27.341+ - +

~3.0540 +1.0000y 18.760+1.0000y
bvo

1

eqles = N| [— + eq1@4] s 5]

eqle4 \4 x eqlo4

1.2233 + b@ + —2:25000
1.2233+b0

1.2233 +bo

bvl

4 1
€q20001 = N[4 [— * + eqms] s 5]

eqle5 \9 eqles
4.0000 [1.2233- -0.25000_, g 35000 (1.1825+ 1 ] i 044444 ‘
\ 1.2233:b0 1.2233:b0 1.2233- 25 35000 (1.1825. |

1.2233 - 2:25008 . 5 55000 {1.1825 +—L1—

1.2233+b8 1.2233+b0
cvO
1
eql16001 = N[ s 5]
eqlo4

B

1.2233+bo

cvl
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infioo)= €q20000 = 4 %
eqles

4

Out[199]=

1.2233- 02:25000 5 7500@ (1.1825+ —L1—
1.2233+be 1.2233+b@

Polynomial giving the eigencondition

eql6001

9= eqlO7 = eq20000 x eql6000 - eq20001 + T R +Yy % eq20000

-y

eq16001

eigen - values

nzoop= @aa = N[

Problem 9 chapter 5.nb | 3

-0.373171987236412254458991039667813402744068497208322700312315547222238436"
224524276448660155975068589027065064969933302107378171900537840965508723
342592076598813298105310723511259205972720006801537640210470537537037148+
114064904685586179015292344848110490951252106492068010681436065033809396+
833442646118489180314348278546668694628327878182819510156440496865232473+
220696959578952824913253970597270048530274854884342123820402352109383950+
275902575147401447883139442411116804262190177104405506318274766132403981+

7746699631663442°494,43760154311354 - kO, 5]
0.85014

inzoi= ab = N[

o0

500

LY

LY

.43760154311354 - ko, 5]
oufeotl= 1.7233

inzozp= @c = N[

18376661865 494+

1.44671977537417502500980235784269873721635659759105788540457690840957155440+
334695645758065883745994873108842090967088836844859611601665725780236856124+
778989762876119700954917806025635269160466193959716137584281332675806669894
795358177581302161663646410772241339070534612652800908038848414218018135979+
320647511362900702311067902267483165030820521989582020102725469890186184107+
686517235567349148007456361498950996604832085858596404813621018707518180845
03321336308555421147119057666687792015871269201106525897621523786398019 494+

.43760154311354 - ko, 5]
oulzoz- 2.6700
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inzosp= ad = N[
2.64976446123420801763413754288251040995902695073186674002909030124877115502

866039578765971625057959112219935475437991487167222542218081291805555561697
618988921152587108205617208602207441927716681649464342211071308346114781596+
847397793838654673893589256091475903374436625261710182767247981071403126459+
187615476280286871584964344951461418045778021067318539715243113958228826800+
965472171608221228275512337218514880154861324999569301964862670825122223487+
65642833078410143784352557770911485406184612016353162729426796466289757 494+
.43760154311354 - ko, 5]

oufzo3= 3.8731

The eigencondition (remember we lost the eigenvalue 0)

nzos- @11l = (X - aa) # (x-ab) » (x-ac) » (x-ad)

(-3.8731+x) (-2.6700+x) (-1.7233+x) (-0.85014 + X)

inzosi= Collect[eqlll, x]
ougeosi- 15.151 - 36.20 x + 28.645 x2 - 9.1166 x> + x*

Solving for b@

mizos:- K4 = N [

(- 1.22331224937197078818494886105739574443131505111460192512135166243610427+
32074830757965802191129709508262227106941175011327426496376596292103492+
00835631903188026988962780881838887072454390875027218451594327415989373+
07110045001174197353518427601072424617768592031795764436846367484302715+
45560607699782665934495620835971922916278438615676479464752741285087329
47212617787190530133694980817785106492781156712319774425473113706229547
68383456099275125664187901327749628543968888497136665552223588731335561
3565°486.1391347080717 - 1. 486.1391347080717 bE)) i 5]

-1.2233-1.0000 b0
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2071 K3 = N[

(11.152401045433466584814982111187960751370208054281110247961605023943518155+
8940741413946292252970487884442617338939366511137950224460237186460340320+
2418656915380571052896754894410331080238491588111731381677745578178714768:
2513871900096822533499465973453451086672061766412459228710192067535709054
5551526704084206544090433683141286070747131759055459086136430078424431769+
2350685656295020422963043463372042695431636527817185400744052847012172798:
9865568017621762138987290858875822190271511547996638759629976345"486.1391:
347080717 +

10.1355103010391451361432497969215146629999427207252759378941430260220975+

953234718832354680986718639601341613177747502612067391364797356480441519+
987109853576622491255209170155411008816741390969803693538423729918952132+
530284630886863112966705723370053474581386931771118595205590922762769493+
992819921699222843022820199768629481041672495457060702143108683727458592+
739101325512185630015431693374409853587753190379819547418915996522931843+
8591845097542670714041987550288457177543779683679076132688429915853484" 4+,
86.1391347080717 b0 + 1. 486.1391347080717 be?), 5]

ouzor- 11.152 + 10.136 b0 + 1.0000 bo?

irj2osj= K2 = N
(_3L.0413s2524934159455549m122sez9231119711sss99391534553529771442455971449\

25154801345132839313820399871630998667916575299013319281788216562127518+
66002470538099539935133038492616921390117302113420070071513876662058422+
22490720605535124788318563275888803614749941068111858392863840516693015+
80053254777988858778522133873444620411558732359465114872692796382258427+,
28285167982212734911180848534794063219784323474810031907634006653243086+
88105348189267134226718823222060362425047561497709171107305294668380212+
80523°486.1391347080717 -

36.7896757850870146570865039707479525081133929244376423680084976676338189:
298692294673023582369624405210390653795093112666204356470918646469523419+
994258778010068520959960422684435900658151421566894168699005590616163033
488384164644034716492223108571553704158276840448813909921432505470533752+
126472670348434693572158930471734001466294958929149606720186096589298504:+
396813047967916607265908969139248984524173861946724917617650876360121330+
9532215995160142540827214695282814090426286537230285092634584267311692" 4+
86.1391347080717 b0 -

7.68888580229520355977335207480672317413731261849607208765143970114988904+
890850573164230766044592205848171589638651525894125383720441638962345359+
703972155128619514759535525186332673676535734692593245065371815991646711
082756306520236422630202031555685510276685254119657078363174259022264028+
716045221338909740315785278247836484847952641041017726376261135527996484
867455817015829561158153376722799979646189439843310379566418719319781671+
6796465472913423382393320510313692397667854103479716855109672447307711 4+
86.1391347080717 bo?) , 5]

ouzos- —35.041 - 36.790 b0 - 7.6889 ba?

Equating just the quadratic powers
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72~ NSolve [{ L= +
K4

9.11656124685985394092474430528697872215657525557300962560675831218052136+
603741537898290109556485475413111355347058750566371324818829814605174600-
417815951594013494481390440919443536227195437513609225797163707994686535
550225005870986767592138005362123088842960158978822184231837421513577278-
030384989133296724781041798596145813921930783823973237637064254366473606+
308893595265066847490408892553246390578356159887212736556853114773841917-
280496375628320939506638748142719844442485683327761117943656677806782440

K2
46508608719697452°494.4034277373633 == 0, — -
K4

28.6446755870987578987396573887202959693283064152498320466513200225036619+
510330467375687397652719232818458597319525783090240459427180052125541632
690621645574357733548346203889215290563311150819255453371995194074998127-
219677278142520348561726549962923839682888660312786911292394694422979987
544737301749403775386813196698903780242773188322394899434619983384133681-
620605701568939280702933659715082241277941825513771091823902522583430432
508219362386758865176039429522943558849542087429562294086013993936340786+
0599893043@1716188'494.@921526@572995==@}, b@]

ourz= {{b@ > @}}
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