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Inverse problems
Our investigations deals with inverse problems of determination the un-
known function p in non-divergent parabolic equation

p(t, 2)uy — a(t, ) Au+ (b(t, x), uy) + c(t, 2)u +y(t)u = pg(t, ) + r(t, ),

(t,2) € Q = [0,T] x Q.



Inverse problem I (IP I).
The first inverse problem is following: It is required to define a pair of
functions {u(t, z), p(z)}

p(t, 2w — Au+ (b(t, 2), uz) + c(t, z)u = p(z)g(t, z) + r(t, z), (1)

uw(0,7) = up(z), z€Q, (2)
u(t,z) =0, (t,z) € [0,T] x 0N, (3)
/0 u(t,z)x(t)dt = o(z), =z € Q. (4)



Inverse problem II (IP II).

The second inverse problem is following: It is required to define a pair of
functions {u(t, z), p(t)}

uy — a(t, ) Au+ (b(t, 2),ug) + ct, x)u+ y(t)u = p(t)g(t, z) + r(t,z), (5)

u(0,2) = ug(z), x €, (6)
u(t,z) =0, (t,z) € [0,T] x 0N, (7)
/ alt, D)X (t) de = o(t), ¢ € [0,T]. (8)

Q



It is assumed that the equations concerned are not uniformly parabolic.
Namely, for the equation (1) we suppose that

1

0<plt,z)<p, ——
p(t, x)

€ L,(Q),qg>1.

and for the equation (5) we suppose that

0< CL('[I,ZE’) < P1, € Lq(Q)vq > 1.

a(t, )



Previous results

Inverse problems for nonuniformly (in particular, for degenerate) parabolic
equations in the various posing earlier were considered in several papers of
V. Isakov, I. Bouchouev, Lishang Jiang, Yourshan Tao, P. Cannarsa, J. Tort,
M. Yamamoto, V.Kamynin, A.Kostin, A.Kozhanov, D.Lesnic, M.Hussein
and many other mathematicians.

It should be noted that the direct and inverse problems for degenerate
parabolic equations arises in various applied problems of hydrodynamics, cli-
matology, problems of studying porous media, as well as in financial mathe-

matics.



Method of investigation

Our method based on the estimates of the solution of corresponding direct
problem with the constants computed explicitly.

Namely, the question of existence and the uniqueness of solutions of the
inverse problem can be reduced to the question of the unique solvability of
some operator equation

p=A(p)

in a certain Banach space and knowledge of these constants allows you to
specify conditions on the input data of the inverse problem under which the
operator considered is the contraction operator. Moreover we can give the
explicit estimate for the unknown function p.

It is important that all the conditions of our theorems are issued in the
form of easily verifiable inequalities.



Investigation of DP associated with IP I.

Let p(z) € Ly(2) be known function. Put f(t,z) = p(x)g(t,z) + r(t, z).
Suppose that f2(t,z)/p(t,z) € L1(Q).

Definition 1. A generalized solution of the direct problem (1)—(3) is a
function

u(t, z) € C0,T5 Li(2)) () Lo 0, T WHOQ) (Y WEA(Q), 5 > 1

this function satisfies the equation (1) almost everywhere in (), and the initial
condition (2) in the norm of C(0,T; L1(2)).

General assumptions
All functions occurring in the input data of problem are measurable and
satisfy the following conditions:

0 < p(t,x) < p1,p(0,2) < po, p(T, ) < ps3, (t,2) € Q;

1/p(t,z) € Lo(@), ¢ > 1, [11/pll ) < ps; (A1)

6t 2)/p(t, 2), (1, 2)/p(t,2) € Loo(Q),
b(t,@)[*/p(t,2) < Kipo E(t2)/plt,0) < Koy, (2) €Q; (BY)
r2(t,x)/rho(t,x) € Li(Q), ¢*(t,z)/p(t,x) € Li(0,T; Loo(2)),

2 2 .
| /pHLl(Q) < Krpi |9 /pHLl(O,T;LOO(Q)) =< Kgpi (1)
0
uo(x) EW5(Q); (D1)
either p; € L1(Q), pr <0,
or i (t,z)/p(t, ) € Lo(Q), |07 /0|, (o) < K5 (E1)



Uniqueness theorem.

Theorem 1. Let conditions (A;) — (E4) be satisfied. Then there is at
most one generalized solution to the problem (1)-(3).

The proof is based on an energy estimate, but the nuance is that the
higher derivatives of solutions only from L (@) and s can be less than 2.
Therefore, the proof must be carried out more carefully.



Existence theorem.

Theorem 2. Let conditions (A;) — (E;) be satisfied. Let us put

) 4
q*:qTq1(<2)forq7é3 and ¢° = forq =3, (9)

N =3 (K + £ (n, Q) K,.,) (10)
where k%(n, ) is a constant form Poincaré-Steklov inequality.
Then there exists generalized solution of the problem (1)—(3) for s = ¢*
and we have the estimates
f? )
L1(Q)

sup [lua(t, )l + louillzye) < e (IIonlli + 3'
0<t<T

L1(Q)>
el - @) < C1,

||U(t2, ) - u(tb )”1 < 02|t2 — tll(q*fl)/q*.

f2

lullz,. @) < pae™™ (HuozHg + 3‘



Sketch of the proof.

Put p,,(t,x) = p(t,z)+1/m,m = 1,2,... and consider in @) the boundary
problem for the equation

Py — o)
pm(tvx)ut — Au" + pm(tax> \/m + pm(t’ ) p(t,:c) =

= \/pm(t,x)\;(t—’i, (11)

with the boundary conditions (2),(3).
The equation (11) is uniformly parabolic with bounded coefficients and
with the right hand side from Ly(Q), the principal coefficient matrix is scalar.
Therefore, by virtue of results of O.Arena (1969), the solution u™ (¢, x) of

the problem (11),(2),(3) exists and is unique in the space Ly (0, T I/?/%(Q)) N
NW,*(Q).

Next we obtain estimates uniform with respect to m for the solution of
the uniformly parabolic problem. Then we make the passage to the limit as
m — 00, prove the existence of a solution to the original direct problem and
the estimates.
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Investigation of the IP 1.

Assuptions

We suppose that conditions (A;) — (F;) are satisfied.
Additionally assume that

X(t) € Loo(0,T), (px)e € L2(0, T Lo (), [X(1)] < Kyt € 10,77,

T 1/2 T -
(/!WwMtMiﬁ) SJQWL/Q@JM@M4Z%>0w€Q;
0 0
(F1)
) € W (Q m W2 ;1A < K. (G1)

Definition 2. A generalized solution of the inverse problem (1)—(4) is a
pair of functions {u(t,z),p(x)} that

01 1,2
u(t, 1) € CO,T; L1 (@) () Lo (0, T5 WA (YWE2(Q), 5 > 1, pla) € Laf9);
these functions satisfy the equation (1) a.e. in @), and function u(¢, x) satisfies

the initial condition (2) in the norm of C'(0,T"; L,(2)) and overdetermination
condition (4) a.e. in ).
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Operator equation.

Let us derive an operator equation for finding the unknown function
p(x) € Ly(Q). We multiply the equation (1) by x(¢) and integrate on [0, 7.
Using overdetermination condition (4) we obtain

T T
Glowla) = [ a(Tar) + [ ex = (ogudt+ [ Fuvar] -
0 0
= [p(0,2)x(0)uo(2) + Ap + R(2)]; (12)

here
Gz) = / g(t,x)x(t)dt, R(z) = / r(t,2)x(2) dt
Denote
dle) = ~ g 0. NO)n(z) + A+ R

By virtue of assumptions (A) — (E), (F1), (G1)
1
ldll> < Ka = %[P2|X(O)|||U0||2 + Ko+ KK, T, (13)

We introduce the operator A : Ly(§2) — Lo(2)

AT NTlTa) + [ (ex= (rogude + | <6,ux>xdt}+d<x>,

(14)
here p(z) — is arbitrary function from Ly(Q), and u(t,z) = u(t,x;p) — is
a solution of the direct problem (1)—(3) with this p(z) in the equation(1).
Them the relation (12) can be written as operator equation

p=Alp). (15)
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Equivalence of inverse problem and operator
equation.

Lemma 1. Let conditions (A;) — (Gy) be satisfied. Then the operator
equation (15) is equivalent to the inverse problem (1)—(4) in the following
sense. If the pair {u(t,z), p(z)} is a generalized solution of the inverse
problem (1)—(4), then p(z) satisfies the equation (15). Conversely, if p(x) €
Lo (2) is a solution to the operator equation (15) and (¢, x) is a solution to
the direct problem (1)—(3) with this function p(x) on the right part of the
equation (1), then the pair {a(t,z), p(x)} is a generalized solution of the
inverse problem (1)—(4).

13



Existence of the solution of IP 1.

Theorem 3. Let the conditions (A;) — (G1) are satisfied, the constant
¢* be defined in (9), the constant \* be defined in (10). Suppose that

(38Kgp)'"? yerya 1/2
o= ST [(, ) (IN(T) s + TR+ T ) +
0

+TK,K,] <1. (16)

Then there exists a generalized solution {u(t, z), p(z)} of the inverse problem
(1)-(4) with u(t,z) € W;;Q(Q). Moreover, such a solution is unique, and the
following estimates hold:

AN T/2
Iolla < o [500,0) (X(T)lps + TRCK o+ T2 Ky ) + TR K]
1
% (lluo. I3 +3K5,) "+ 3= Ko, (17)
sup [fug(t, )3 < 7 (o, I3 + 6K, + 6K, Ip113) . (19)
0<t<T

where the constant K is defined in (13).

We prove that due to (16), the operator A is contractive. So the equation
(15) is uniquely solvable and can be solved by the iteration method, whence
we obtain the estimate (17). And by virtue of the Lemma 1, the inverse
problem is also uniquely solvable.

14



Example.

Consider in () the inverse problem

(T —t)’a(z)u, — Au = p(z), (t,z) € Q,

u(0, ) = up(x Q, wu(t,x)=0, (t,z)€][0,T]x 09,

xr e
—/ (to)dt = o), e

Here 6 = const € (1/2,1), a(z) — is arbitrary function which satisfies the
condition 0 < a; < a(x) < ag, ¢(z) is an arbitrary function from WZ(2) (N
0 0
) W3(), ug(x) is an arbitrary function from W3().
The condition (16) will be written as

1/2
<a1(1 . 0?(29 - 1)) Gazn(n, ) TEE <1 (19)

Note that the constant x(n,€2) from the Poincaré condition tends to zero
as |Q2] —0. Therefore, the condition (19) is satisfied either for a sufficiently
large T' (and a fixed domain €2), or if the size of the domain € is small (and T’
is fixed). In both these cases, the conditions of the theorem 3 are satisfied for
our inverse problem , and, consequently, this inverse problem has a solution
and, moreover, the only one .

15



Investigation of DP associated with IP II.

Let p(t) € Ly(0,T) be known function. Put f(t,z) = p(t)g(t,z) +r(t, z).
Suppose that f2(t,z)/p(t,z) € L1(Q).

Definition 3. A generalized solution of the direct problem (5)—(7) is a
function

u(t, x) € C0,T5 Li(2)) () Luo(0, T WHOQ) (Y WEA(Q), 5 > 1

this function satisfy the equation (5) almost everywhere in ), and the initial
condition (6) in the norm of C'(0,T; L1(2)).

General assumptions

0<a(t,z)<ay, (t,x) € Q; 1/a(t,x) € Ly(Q),q > 1, ||[1/al L) < as;

- (A2)
b(t, z)]* (¢, x)
at,z) * a(t, ) € Lo(Q), (1) € La(0,T),

it aF . ) | |
ot z) < Ky, ot 7) < Keg, (tx) € Qs [l < Ky (Bs)
uo () EV([)/;(Q) (Cy)

az,, (t,2) € Lo(Q),k=1,2,...,n, |%Et x;| € Loo(Q), ‘azgai;| <K,

JAa € L1(0,T; Loo(R)) Aa (D)
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Uniqueness and existence theorems.

Theorem 4. Let conditions (Ay) — (Dy) are satisfied. Then there is at
most one generalized solution to the problem (5)—(7).

Theorem 5. Let conditions (Ay) — (D3) are satisfied. Let us put

. 2q
+1

4
for g #3 and q*:gforq:?).

Then there exists a generalized solution u(t,z) of the problem (5)—(7) with
s = q*. Moreover /a(t,z)Au € Ly(Q)) and we have the estimate

sup s (t, )z < 2luo, 13 + 6[11%/allLi@.,), (20)

0<t<7o

where 7, satisfies the relation

g (Ko + Kook (n, Q)70 +

To
2

1
+ K»YTOI/Q = Z’

and the estimates

sup [[ua(t,)|I3 + la(Au)*|[1, @) < C1 (luo, 15+ 1117 /allzi@n)

0<t<
V7 € [0,7T], C; does not depend on T,
uell2(@) < C2, Ntaallr, @) < Cs,

Ju(ts, -) — uty,)|l1 < Culta — 1] V/?, t1,t2 € 0,7,

Remark. We note the importance of the estimate (20) in Theorem 5.
Although it is local in time, it contains explicitly written constants on the
right-hand side, which allows it to be effectively used in studies on the unique
solvability of coefficient inverse problems for degenerate parabolic equations.
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Investigation of the IP II.

Assuptions

We suppose that conditions (Az) — (D2) are satisfied.
Additionally assume that

g;((tt’ Z)) € Lo(0,T: L1(Q)), f((tt’j)) € L(Q),
1% /all b 011000 < Ko 172 /alla(@) < Koa (Ey)
aft, (o) € Lun(0.TsWHO), w(z) € W), sup [(a(t, oDl < Ko
lwll: < Ko / o(t, 2)w(x) dz| > go > 0 ()
o(t) € WH0.T), (0) = / uo(z)(z) da. (Ga)

Definition 4. A generalized solution of the inverse problem (5)—(8) is a
pair of functions {u(t,z),p(t)} that

0
u(t, ) € C(0,T; La() [ Loo (0, T; W) (Y W(Q), s > 1, p(t) € L2(0,T);
these functions satisfy the equation (5) a.e. in @), and function u(¢, x) satisfies

the initial condition (6) in the norm of C'(0,7"; L,(2)) and overdetermination
condition (8) in the classical sense.

18



Operator equation.

As in the case of IP I, we derive an operator equation for finding the
unknown function p(t) € Ly(0, 7).
We introduce the operator B : Ly(0,7) — L2(0,7) by the formula

BO)®) = g5 |#0)+ 710020 + B0 + [ (@) o+

Q
—i—/(&u,uﬁdm%—/aoudm . (21)
Q Q

where p(t) is an arbitrary function in L9(0,7), and u(t,z) = u(t, x;p) is a
solution of the direct problem (5)—(7) with this p(¢) in the right hand side of
the equation (5). Here

Then we prove that inverse problem (5)—(8) is equivalent (in the sense of
Lemma 1) to the operator equation

p=B(p). (22)

19



Existence of the solution of IP II.

Theorem 6. Let the conditions (As) — (G) are satisfied. Then the
generalized solution of the inverse problem (5)—(8) exists and is unique.

To prove this theorem we establish that some power of the operator B
defined by the formula (21) is a contraction in space Ly (0, 7). So the operator
equation (22) has a unique solution in Ly (0, 7).

20
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