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Abstract

We present some integral transform that allows to obtain solutions of the generalized Tricomi equation
from solutions of a simpler equation. We used in [13] [14], [41]-[46] the particular version of this transform
in order to investigate in a unified way several equations such as the linear and semilinear Tricomi
equations, Gellerstedt equation, the wave equation in Einstein-de Sitter spacetime, the wave and the
Klein-Gordon equations in the de Sitter and anti-de Sitter spacetimes.
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1 Introduction

In this paper we construct solutions of the generalized Tricomi equation. The construction is based on the
extension of the approach suggested in [41]; this extension allows to write solution of the generalized Tricomi
equation via solutions of a simpler equation. The particular version of this approach was used in [13] [14],
[41]-[46] to investigate in a unified way several equations such as the linear and semilinear Tricomi equations,
Gellerstedt equation, the wave equation in Einstein-de Sitter (EdeS) spacetime, the wave and the Klein-
Gordon equations in the de Sitter and anti-de Sitter spacetimes. The listed equations play an important role
in the gas dynamics, elementary particle physics, quantum field theory in curved spaces, and cosmology.

Consider for the smooth function f = f(z,t) the solution w = wa r(x,%;b) to the problem
wy — Az, 0)w = 0, w(z,0;b) = f(x,b), w(z,0;b) =0, t €[0,T] CR, =€ QCR", (1)

with the parameter b € I = [t;,, T] C R, 0 < t;, < T < 00, and with 0 < T7 < oo. Here Q is a domain in
R", while A(z,0,) is the partial differential operator A(z,0z) = 3|, <, @a(x)07 with smooth coefficients,

aq € C*(Q). We are going to present the integral operator
t [6(t)—¢(b)] _
Klw](z,t) = / db/ K(t;r,b)w(x,mb)dr, xze€Q, tel, (2)
tin 0

which maps the function w = w(z,r;b) into the solution u = u(x,t) of the generalized Tricomi equation
uy — (WA, d)u=f, xe€Q,tel, (3)

where a%(t) = t*, ¢ € C. In fact, the function u = u(z,t) takes initial values as follows

w(z, tin) =0, ug(z,tin) =0, x € Q.
In @), ¢ = ¢(t) is a distance function produced by a = a(t), that is ¢(t) = f: a(t)dr. Moreover, we
also introduce the corresponding operators, which generate solutions of the source-free equation and takes
non-vanishing initial values. These operators are constructed in [4I] in the case of £ > 0, A(z,0;) = A,
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Q= R™, where A is the Laplace operator on R", and, consequently, equation (1)) is the wave equation. In
the present paper we restrict ourselves to the smooth functions, but it is easily seen that similar formulas,
with the corresponding interpretations, are applicable to the distributions as well.

In order to motivate our approach, we consider the solution w = w(z, ¢;b) to the Cauchy problem

wy — Aw =0, (t,xz) € R, w(x,0;b) = p(x,b), we(x,0;0) =0, xz€R", (4)

with the parameter b € I C R. We denote that solution by w, = w,(z,t;b); if ¢ is independent of the
second time variable b, then we write simply w,,(z,t). There are well-known explicit representation formulas
for the solution of the problem (). (See, e.g., [19], [23], [35].)

The starting point of the approach suggested in [4I] is the Duhamel’s principle (see, e.g., [35, Ch.4]),
which has been revised in order to prepare the ground for generalization. Our first observation is that the
function

t t—b
u(x,t) :/ db/ wy(x,r;b)dr, (5)
tin 0
is the solution of the Cauchy problem uy — Au = f(z,t) in R and u(x,t;,) = 0, u(z,tin) = 0 in R™ | if
the function wy = wy(x;¢;b) is a solution of the problem (@), where ¢ = f. The second observation is that
in (B) the upper limit ¢ — b of the inner integral is a distance function. Our third observation is that the
solution operator G : f — u can be regarded as a composition of two operators. The first one

WE: fr—w

is a Fourier Integral Operator, which is a solution operator of the Cauchy problem for wave equation. The
second operator
K:w—u

is the integral operator given by (Bl). We regard the variable b in (B]) as a “subsidiary time”. Thus, G = KoWE
and we arrive at the diagram of Figure 1.

f w f
Y < ¥

Uu Uu

Figure 1: (a) Case of wave equation A(x,d;) = A (b) Case of general A(z,dz)

Based on the first diagram, we have generated in [44] a class of operators for which we have obtained explicit
representation formulas for the solutions, and, in particular, the representations for the fundamental solutions
of the partial differential operator. Here we emphasize that the integral transform /C is less singular than
fundamental solution (Green function) given by G since the operator WE takes essential part of singularities.

Our fourth observation is that if we plug in (@) the solution w = w(x;t;b) of the Dirichlet problem
for the elliptic equation wy + Aw = 0, (t,z) € R w(x,0;b) = f(x,b), x € R", then the integral
) defines the solution u of the equation wuy + Au = f(x,t) + f:n we(z;0;b) db, such that u(x,t;,) = 0,
ut(x,t;n) = 0. Thus, integral (@), regarded as an integral transform, can be used for elliptic equations as
well. That integral transform is interesting in its own right. If we want to remove the integral of the right
hand side of the equation, then we have to restrict ourselves to some particular functions f since the Cauchy
problem wy + Aw = 0, w(z,0;b) = f(x,b), we(x,0;b) = 0, is solvable, even locally, not for every, even
smooth, function f.

In the present paper, by varying the first mapping, we extend the class of the equations for which we
can obtain explicit representation formulas for the solutions. More precisely, consider the diagram (b) of



Figure 1, where w = wa (z, t; b) is a solution to the problem (Il) with the parameter b € I C R. If we have a
resolving operator of the problem (), then, by applying (2)), we can generate solutions of another equation.
Thus, G4 = Ko&E4. The new class of equations contains operators with z-depending coefficients, and those
equations are not necessarily hyperbolic.

In this paper we restrict ourselves to the generalized Tricomi equation, that is a(t) = t¢, £ € C. This class
includes, among others, equations of the wave propagating in the so-called Einstein-de Sitter (EdeS) universe
and in the radiation dominated universe with the spatial slices of the constant curvature. We believe that
the integral transform and the representation formulas for the solutions that we derive in this article fill up
the gap in the literature on that topic.

The transform linking to the generalized Tricomi operator is generated by the kernel

y _ rtbiy) = o 2 _ 2\ (o) = o(b)* — 12
K(tv ab) - E( 7tvb7 FY) : 2 ((d)(t) + ¢(b)) ) F <77’75 17 ((b(t) ¥ ¢(b))2 — 7‘2) ’ (6)

with the distance function ¢ = ¢(t) and the numbers =, ¢, defined as follows

2 2
t2

(+2\ 7
=rrz )

V::L, LeC\{-2}, Cg—< 1

o(t) 20+ 2)

while F(a, b; c; C) is the Gauss’s hypergeometric function. Here ¢;, = 0.
According to Theorem [ZT] the function E(r,t;b;~) solves the following Tricomi-type equation:

Bu(r,t:b;7) = t' By (r,10;9) =0, 0<b<t. ®)

The proof of Theorem 211 which is given in Section ] is straightforward. In fact, that proof is applicable to
the different distance functions ¢ = ¢(t), see, for instance, [47], where the case of a(t) = e is discussed.

There are four important examples of the equations which are amenable to the integral transform ap-
proach, when ¢ = 3,1,—1,—4/3; those are the small disturbance equations for the perturbation velocity
potential of a two-dimensional near sonic uniform flow of dense gases in a physical plane (see, e.g., [21], [38]),
the Tricomi equation (see, e.g., [3] [l 8] [TT], 15} 16, 20, 22| 24| 25| 26], 29, B30, BT, B3], 37, B9] and bibliography
therein), the equation of the waves in the radiation dominated universe (see, e.g., [0, [I7] and bibliography
therein) and in the EdeS spacetime (see, e.g., [10 17, 18] [32] and bibliography therein), respectively.

To introduce the integral transform we need some special geometric structure of the domains of functions.

Definition 1.1 The set Q C R’}rﬂ 18 said to be backward time line-connected to t = 0, if for every point
(x,t) € Q the line segment {(z,s)|s € (0,t] } is also in Q; that is {(x,s)|s € (0,¢]} C Q.

Henceforth we just write "backward time connected” for such sets. Similarly, if Q@ C [0,T] x R™, T > 0,
then one can define a forward time line-connected to ¢ = T' set. The union and intersection of the backward
time connected sets is also a backward time connected. The interior and the closure of the backward time
connected set are also a backward time connected sets. For every set there exists its minimal backward time
connected covering. The domain of the dependence for the wave equation is backward time connected, while
domain of influence is forward time connected.

Definition 1.2 Let ¢ € C(R}) be non-negative increasing function and Q be a backward time connected set.
The backward time connected set {1y C Rf_"H defined by

Q= |J {@mn)|re0,6)]}

(z,t)€Q
1s said to be a ¢-image of ).

On Figures 2,3 we illustrate the dependence domains for hyperbolic equations with £ = 0, —%, 1,3 and

A(z,0,) = A.



Figure 2: ¢(t) = (2/(0 +2))t+2/2 o(t) + 2| <1,z € [-1,1], t €[0,2], £=0,—2,1,3

Figure 3: ¢(t) = (2/(¢+ 2))t+2/2 ¢(t) + x| <8,z € [-8,8], t€[0,18], £=0,—%,1,3

Figure 4 illustrates the part of the domain in the hyperbolic region of the Tricomi problem (see, e.g., [24]
and references therein) that has the form Q := {(z,t)||z] < xo — %t%, —z9 < x <z, t >0} for zg =1/2

and zp = 100. Corresponding ¢-images of Q are Q4 := {(z,?) ||z| < zo — (%)5/2 1, —x0 < x < 20} with

xo = 1/2 and ¢ = 100, respectively.

Figure 4: Q and Q, with zo = 1/2; Q and Q4 with zo = 100

The next theorem describes the main property of the integral transform ([2]). We denote U,, a neighbor-
hood of the point zy € R™.



Theorem 1.3 Let f = f(x,t) be a function defined in the backward time connected domain Q. Suppose that
for a given (zo,t0) € Q the function w(x,r;b) € CI5°%(Uy, % [0, ¢(to)] x [0,t0]) solves the problem

Wrp — Az, 05)w =0 in Uy, forall re€(0,|o(to)—oD)]), 9)
w(z,0;0) = f(x,b) in Uy, forall be(0,t). (10)

Then for £ > —2 the function

L plem—ew)] a2 2
)= [ v [ ((@(0)+ 60 =) F (117325 2GS Y wa by,

defined in the past Uy, X [0,t0) of Uz, X {to}, is continuous in Uy, x [0,t0) and it satisfies the equation

utt—tZA(:v,am)u = f(x,t)

¢ 2
- (¢(t) — ¢(b)
sl OF [ (00 +00) F (71
0 (¢(t) + (b))
in the sense of distributions D' (U, x (0,to)). The function u(x,t) takes the vanishing initial value u(x,0) =0
for all x € Uy,,. Moreover, if, additionally, £ < 4, then u; is continuous in Uy, X [0,t0) and ui(xz,0) =0 for
all x € Uy, .

) wy(2,0;0)db, (11)

We stress here that the integral transform w —— wu is point-wise in  and non-local in time. Let 7, be a
projection 7, : @ — R™ of the backward time connected domain €2, and denote 2 := 7, ().

Corollary 1.4 Let f = f(x,t) be a function defined in the backward time connected domain Q. Suppose
that the function w(x,r;b) € C;’?;?go satisfies

Wy — Az, 0p)w =0 forall (z,7)€Qy and (z,b)€Q,
w(z,0;0) = f(x,b) forall (z,b) €.

Then for £ > —2 the function

t [6(t) = (b)] _ 2 _ .2
)= [ [ ((0(0)+ 000 =) 7 F (st SO Y wtarin)an
defined on ), is continuous and satisfies the equation
g — tP Az, 0)u = f(x,t)

: _ 2
+eld OF [ o0+ 000 F (i1 (0TS0

in the sense of distributions D'(Q). The function u takes the vanishing initial value u(z,0) = 0 for all z € Q.
If, additionally, £ < 4, then u; is continuous in Q and ui(x,0) =0 for all x € Q.

) wy(2,0;0)db, (12)

If the initial value problem for the operator 07 — A(z,d,) admits two initial conditions, then we can
eliminate the function w, from the right-hand side of equations (IIl) and (I2)).

Theorem 1.5 Let f = f(x,t) be a smooth function defined in the backward time connected domain €.
Suppose that the smooth function w(z,r;b) € CT%Y satisfies

x,r,t

Wy — Az, 05)w =0 forall (z,7) €Qy and forall (x,b) €Q,
w(z,0;0) = f(x,b), we(z,0;0) =0 forall (x,b)€ .

Then for £ > —2 the function

o [ [ 2 2y 1 (00 = 6(0) =12 .
u(z, t) = Cg/o db/O (¢(t) + ¢(b))* —r*) ' F (7,7,1, 00 o) —r2> w(z, r;b) dr,



defined on €, is continuous and satisfies the equation
Ut — teA({E, 8m)u = f(I, t) ’ (13)

in the sense of distributions D'(Q). The function u takes the vanishing initial value u(zx,0) = 0 for all z € Q.
If, additionally, ¢ < 4, then us is continuous in Q and us(x,0) =0 for all x € Q.

For instance, the Cauchy problem for the second order strictly hyperbolic equation admits two initial
conditions. We remind here that for the weakly hyperbolic operators 97 — Z\a|<2 ao ()0, which satisfy the
Levi conditions (see, e.g., [40]), the Cauchy problem can be solved for the smooth initial data. If m = 1 then
the problem with two initial conditions can be solved in Gevery spaces. (See, e.g., [40].) The case of m > 2
covers the beam equation and hyperbolic in the sense of Petrowski (p-evolution ) equations. On the other
hand, the Cauchy-Kowalewski theorem guarantees solvability of the problem in the real analytic functions
category for the partial differential equation (I3]) with any positive £ and m = 2. Furthermore, the operator
Az, 0;) = Z\MS? aq(z)0% can be replaced with an abstract operator A acting on some linear topological
space of functions.

Example 1. Consider equations of the gas dynamics. (a) For the Tricomi equation in the hyperbolic domain,

uy — tAu = f(z,1), (14)

o(t) = %t% and A(z,0;) = A. Then for every f € C(R™ x [0,T]) we can solve the Cauchy problem for the
wave equation

2
wy — Aw =0, w(x,0;b) = f(x,b), wi(x,0;0) =0, zxecR", tE[O,ng]

in R™ x [O, %T%} x [0, T]. (For the explicit formula see, e.g., (24)),([25).) The solution to the Cauchy problem

for (I4) with vanishing initial data is given as follows

t 2¢ —Eb% 2 -8
2 2
ay = v [l [0 (50 50) )
0 0

2
(gt%_gb ) g2

5 w(x,r;b)dr, te€0,T].
(gt% + %b%) — 72

Nl

Nlw

xF ;1

11
6’6
For the Tricomi equation in the elliptic domain,

uy +tAu = f(x,t), t>0, (15)

we have A(z,d,) = —A and, since the Cauchy problem is not well posed, Theorem [[3] gives representation
of the solutions only for some specific functions f.
(b) The small disturbance equation for the perturbation velocity potential of a two-dimensional near sonic
uniform flow of dense gases in a physical plane, has been derived by Kluwick [21], Tarkenton and Cramer
[38]. Tt leads to the equation

uy — t*Au = f(x,t), (16)

with £ = 3 and ¢(t) = %t%, and A(z,d,) = A. The solution to the Cauchy problem for (4] with vanishing
initial data is given as follows

5 5 _ 3

3 t %t?—%bi 92 . 9 . 2 10
t) = — [ db “tr 4 b2 ) —1?
u(z,?) 10 J, /0 (52+52> !

iz w(z,r;b)dr, t>0.




Example 2. Consider the wave equation in the Einstein-de Sitter (EdeS) spacetime with hyperbolic spatial
slices. The metric of the Einstein & de Sitter universe (EdeS universe) is a particular member of the
Friedmann-Robertson-Walker metrics

dr?

2 _ 2 2
dS = —dt + a’sc(t) {m

+ r%mﬂ : (17)
where K = —1,0, or +1, for a hyperbolic, flat or spherical spatial geometry, respectively. For the EdeS the
scale factor is as.(t) = t>/%. The covariant d’Alambert’s operator,

1 0 ik OV
Dgw—m@ <\/Eg W)’

in the spherical coordinates is

2 \ — 5
st = - () 05 (2) v+t AL (Vs Rl

020 t \ 90 or

.1 a (. o a1 o\
” ‘m%@“”%)” m(%) v

The change ¢ = t~'u of the unknown function leads the equation gges® =g to the equation
Ugp — t_4/3A(3:, O )u=f,

where

VI=EKZ 0 [, ——0u 1 9 (. ou 1 9\’

The spatial part X of the spacetime ([I7) has a constant curvature 6 K. Operator A(z,d,) is the Laplace-
Beltrami operator on X. The explicit formulas for the solutions of the Cauchy problem for the wave operator
on the spaces with constant negative curvature are known, see, for instance, [19, 23]. Thus, Theorem
gives explicit representation for the solution of the Cauchy problem with vanishing initial data for the wave
equation in the EdeS spacetime with the negative constant curvature K < 0. In order to keep down the
length of this paper, we postpone applications of Theorem to the derivation of the Strichartz estimates
and to global well-posedness of the nonlinear generalized Tricomi equation in the metric (['f). We note here
that v = —1 for the metric (IT) (see [I3]) that makes the hypergeometric function polynomial. Moreover,
the hypergeometric function is polynomial for v = —1, —2,... that essentially simplifies calculations.

The next theorem represents the integral transforms for the case of the equation without source term.
In that theorem the transformed function has non-vanishing initial values. For v € C, Re~ > 0, that is for
£e C\Dy(—-1,0) ={z € C||2+1| > 1}, and, in particular, for £ € (—oo, —2) U (0, o), we define the integral
operator

.f 272711(27) lv " s — )14
(Kov)(z,t) = 2 FQ(W)/O (z,0(t)s)(1 — s%)71d

_ 1—2y 2—271—‘(27) ¢(t)v . 20\ 2\y—1

= ol [ e - )

For v+ € C, Rey < 1, that is for £ € C\ D1(-3,0) = {z € C||z + 3| > 1}, and, in particular, for
l € (—o00,—4) U (—2,00), we define the integral operator

(K1) (z,t) = t2%7



Thus, both operators are defined simultaneously for v € C, 0 < Re~y < 1, and, in particular, for ¢ €
(—00,—4) U (0,00). Denote

o, £T (27) _
=217 s b = 2)227!
“ 2912 (y) 2= (E42)

T'(2-27)
2(1—9)

The next theorem describes the properties of the integral transforms Ky and K; in the case when £ is a
positive number.

Theorem 1.6 Let ¢ be a positive number and let ) C Ri"’l be a backward time connected domain. Suppose
that the function v € C;?f (Q) for given (zo,t9) € Q solves the equation

O2v — A(x,0,)v =0 at x=uz9 and all t € (0,9(ty)) - (19)
Then the functions Kqv € O;’};Q(Q) and Kiv € C;’?t’Q(Q) satisfy equations
(07 —t'A(z,0,)) Kov = agtéflatv(:zr, 0) at z=uwmz¢ forall te(0,t), (20)
and
(07 —t'A(z,0,)) Kiv = bgtgatv(:v,O) at x=ux0 forall te(0,t), (21)
respectively. They have at x = xq the following initial values
(Kov)(z0,0) = v(x0,0), (Kov)¢(z0,0) =0,
and
(K1v)(20,0) =0, (K1v)e(20,0) = v(w0,0).

Thus, the value v(zg, 0) of the solutions of (I9]) is invariant under operation Ky, while the operator K acts
similarly to the Dirichlet-to-Neumann map.

Corollary 1.7 Let ¢ be a positive number and  C Ri"’l be a backward time connected domain. Suppose
that the function v € C;?f (Qy) solves the equation

02v — A(z,0,)v =0 for all (x,t) € Qy.
Then the functions Kov € 0;7?52(9) and K1v € sz(ﬂ) satisfy equations

(07 —t*A(z,0,)) Kov = agtéflatv(:zr,()) for all (x,t) € Q, (22)

and
(07 —t"A(z,0,)) Kiv = bgtgatv(:v, 0) forall (z,t) €, (23)

respectively. They have the following initial values

(Kov)(2,0) = v(z,0),  (Kov)i(,0) =0 forall z€Q,
and

(K10)(2,0) =0,  (K1v)(z,0) =v(x,0) forall z€Q.

For the Cauchy problem with the full initial data, we have the following result for the generalized Tricomi
equation in the hyperbolic domain.
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Theorem 1.8 Let ¢ be a positive number and ) C be a backward time connected domain. Suppose

that the functions vo,v1 € C; (Q¢) solve the problem
02v; — Az, 0,)v; =0 for all (z,t) € Qy,
v;(x,0) Z dikpr(z Opv;(z,0) =0, i=0,1, forall (x,t)€ ﬁ;
k=0,1

Then the function u = Kyvg + Kjv; € C;Tff(ﬂ) solves the problem

(07 —t"A(z,0,))u=0 forall (z,t)€Q,
u(z,0) = (), dyu(x,0) = @1 (z) forall z €.

In order to make this paper more self-contained, we remind here that if A(z,d,) = A, then the function
vy (z,t) is given by the following formulas (see, e.g., [35]): for ¢ € C§°(R"™) and for x € R", n = 2m + 1,
m €N,

0 /10\"2 "2
= —(22) F ty) dS 24
wlet) =g (o) T o [ et s, 21)
while for zx € R", n =2m, m e N,

8(1 8)" 2 gt

vpla ) = 2 (12 /
ot \t ot e S ,/1_| |2

The last formulas can be also written in terms of Radon transform; for details, see [19] 23].

z + ty) dV, . (25)

The case of negative ¢ requires some modifications in the setting of the initial conditions at ¢ = 0. For the
EdeS spacetime these modifications are suggested in [I3]; they are the so-called weighted initial conditions.
For the negative ¢ operators Ky and K7 and corresponding weighted initial conditions will be discussed in
the forthcoming paper.

One can consider the Cauchy problem for the equations with negative ¢ and with the initial conditions
prescribed at t = t;, > 0. For ¢ < —2, the hyperbolic equations in such spacetime have permanently
bounded domain of influence. Nonlinear equations with a permanently bounded domain of influence were
studied, in particular, in [6, [7]. In particular, Choquet-Bruhat [7] proved for small initial data the global
existence and uniqueness of wave maps on the FLRW expanding universe with the metric g = —dt*> + R?(t)o
and a smooth Riemannian manifold (S, o) of dimension n < 3, which has a time independent metric o and
non-zero injectivity radius, and with R(t) being a positive increasing function such that 1/R(¢) is integrable
on [tin,00). If the target manifold is flat, then the wave map equation reduces to a linear system.

In the forthcoming papers we also will apply integral transform approach to the maximum principle (see,
e.g., [24, [34]) for the generalized Tricomi equation, to the derivation of the L, — L, estimates (see [20] [43]),
to the mixed problem for Friedlander model (see [12] and references therein), global existence problem for
the semilinear generalized Tricomi equations on the hyperbolic space (for wave equation see [2] Bl 27]), and
Price’s law for the corrsponding cosmological models (see, e.g., [28] and references therein).

This paper is organized as follows. In Section 2l we prove the main property (8] of the kernel function E.
In Section ] we prove Theorem [IL3l In Section [4] we present some properties of operators Ky and K; and
prove Theorem In Appendix we separated some technical lemmas.

2 The kernel function F

The function E defined by (@) contains the hypergeometric function F (v,v;1;z), where v = ﬁ. The
hypergeometric function is defined by the Gauss series on the disk |z| < 1, and by analytic continuation over
the whole complex z-plane and for all complex £ € C\ {2} (see, e.g., [36]).

According to the next theorem, the function E(r,t;b;v) solves the Tricomi-type equation. The similar
property (see Theorem 1.12 [47]) possesses another kernel function, which is used to solve Klein-Gordon
equation in the de Sitter spacetime, that is, the equation with a(t) = e~* and the mass term.



Theorem 2.1 The kernel function

Elrtibig) = co((6(0) + o)’ —12) " F (w 1 Ej

where £ € C\ {2}, ¢(t) = Zi2te+2, v = ﬁ, solves the equation

Eyu(r,t;0;7) — (¢/(t))2EM(T, t;b;v) =0, forall t>b>0, r>0, r? £ (p(t) + ¢(b))2 )

Theorem 2] generalizes corresponding statement from [3], which is due to Darboux [9]. In fact, in
[3] the Tricomi equation is considered, that is, £ = 1, n = 1, A(x,0;) = 92, and the statement is made
for the reduced hyperbolic Tricomi operator, which is the Tricomi operator written in the characteristic
coordinates. For the case of reduced hyperbolic Tricomi operator with ¢ € R, , see Lemma 2.1 [41]. The
proof of Theorem 1] which is given below, is straightforward. It works out for different distance functions
¢ = ¢(t), see, for instance, [47], where the case of a(t) = et is discussed.

The case of v = 0 is trivial, and thereafter we set v # 0. In order to prove Theorem 2.1l we need the
following technical lemma. Denote

atbr)i= (90 + 600 ~1) " (e = |

then the next identity is evident

T
AT = T e (26)

Lemma 2.2 The derivatives of the functions o = «(t,b,r) and 8 = B(t,b,r) are as follows

dra(tbr) = —2@(1)(6(1) + Gb)altbr) T,
Da(t.b,r) T —2v(¢' (1) %a(t,b,r) T

ORalt,br) = —29¢"(1)(b(t) + 6(b
iy (y + 1)( (0)2((1) + (b)) 2™ (8,b,7),
DB, 1) = dad (8,b,1)¢ (1)S(b) (B> (1) — P> (b) +72),

a28(br) = 100) ((60) +6(1)* —?) loﬁ”(t) (6%(t) = 62(0) + 2)

(6 (1) (60) + 6(0)) (6*(1) — 6 0) +72) ((6(0) +6(1))* —*) " + 2¢<t><¢'<t>>2]

and
dralt,b,r) = 2yr(a(t,b,r)T |
O2a(t,b,r) = 2y(a(t,b,r) T +dy(y+ 1)r? (alt,b,r) T,
0B(0T) = S f(;)(i’)(g oy = (1= (b)) (at,b )
B(t,0r) = St (600 + 6 + 37
= 2Bt b,1) = a7 (t:b,7) [(6(6) + $(0))” +317] .
Proof. These identities can be verified by straightforward calculations. Lemma is proved. O

Proof of Theorem [2.7]. It is sufficient to consider the function

Ee,(r,t;b;y) == aft,b,7)F (7,7 1;8(t,b,7)) ,
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since E(r,t;b;7) = ceEe,(r, t; b;y). We have

OpEe,(r,t;0;7) = (Ora(t,b,7))F (v,7: 1; 8(t,b,7)) + a(t,b,r)F. (v,7v; 1; B(t, b,7)) 0, 6(t, b, 7).

Hence,

O E.,(r tib;y) = am«(t by ) F (7,73 1; B¢, b,7)) + 20 (t, b,7) B (t, b, 7) F (v,7; 15 B(¢, b, 7))
+a(t,b,r)Fz. (7,715 B(t, b, 7)) (Br(t,b,7))?
+a(t,b,r)F, (v,7; 1; 8(¢, b, 7)) Brr(t, b, 1)

while

aEECl(Tat;b;’Y) = att(tvbaT)F (7577 laﬁ(tabv T)) + 2at(tab7 T)ﬂt(tabv T)Fz (77’73 1,ﬂ(t,b,’l”))
+a(t7 b7 T)FZZ (’77 ’7; 1; ﬁ(tv bu ’I")) (ﬁt(tv b7 T))Q
+a(t7 bu T)Fz (77 v 17 ﬁ(t7 bu T)) Btt(ta bu T) .

Thus, we obtain

OF Ee, (r, t;b;7) — t'0F B, (r, £ b57)

= au(t,0,7)F (7,7 1; B(t,b,7)) + 20 (t, b, 1) Be(t, b, 1) Fz (7v,7; 1; B(t, b, 7))
+alt,b,r)Feoz (7,7 1 B(t, b, 7)) (Bi(t, b, 7))
+a(t,b,m)Fy (7,7 1; B(t, b, 7)) Bee(t, b, 7)

—t" (8,0, 7)F (v, 7v; 1; B(t, b, 7)) + 200 (£, b,7) By (£, b, 7) Fy (7,75 1; B(t, b, 7))
(t b T) zz (,-)/ 77 1aﬁ(t b T)) (ﬂ’l“(tabv T))Q

-‘rOé(t, b7 T)Fz (’77 v 17 B(tu b7 T)) ﬁ’f"l‘(t7 b7 T) .

It follows
OF Ee,(r,t;b57) — t°07 Ec, (1, t; ;)
= I(t,b,7)F (7,7 1;B(t,b,7)) + J(t,b,7) = (7,7 1; B(t, b,7)) + Y (t,0,7)Fo (v,7; 1; B(t, b, 7)) 5 (27)
where
I(t,b,r) = oau(t,b,r) — tza”(t, b,r),
J(t,b,7) = 204(t,b,7)Be(t, b, 1) 4+ alt, b, 1) B (t, b, 1) — t° (200, (t, b, 1) B (t, b, 1) + (t, b, 7) By (t,b,7))
Y(t,b,r) = a(t,br)(Bi(t,b,r)* — t'alt,b,r)(B.(t,b,7))*.

We have due to Lemma

I(t,b,r) = =29¢"()(¢(t) + ¢(b))a(t,b,7r)
+Ay(y+ 1)(¢ ())2( () 3(b)*a
1 (29 (alt.b,1)) T +4y(y+ Dr

a+1 a+1
>

27((;5/@))2&(15, b,r)
(t b,r)

(alt,b,r) ) -

|+

NJ =2
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We can write
It,b,r) = —2v¢"(t)(6(t) + 6(b)) ((o(t) + <b>> ) T2y (¢ (1)) ((6(1) + B(B)? —12) T
a0y + 1)( (0)2(6(t) + 6(0)? ((6(E) + $(b))? —r2)
—t (29 ((6(6) + 0(b))? =1%) 7" 1+47(7+1) ((6(6) +0(6)* =1*)"7)
= (((t) + (b))? —r*)

><{ = 290" (0)(a(t) + 6(b)) ((D(t) + ¢(0)* — %) — 29(¢'(1))* ((6(t) + B (b))* —1?)

(
(

Fy(y + 1)(¢'(1))%(6(t) + 3(b)* — t (27 ((B(t) + B(b))* — 1) + 4y(v + 1)r?) } :

Then we use the identities

1 i _ /
55 06 = (@ (1)*, (28)

and derive
I(tbr) = ((8(1)+ o) —r?) "7
{ — 296" (1)(6(1) + 6(0)) ((6(1) + 6(0))* — %) — & (B)6(1) ((6(t) + 6(b))* — 1)
+2(y+ 1" (1)6(0) (B(1) + 6(b))?
—%«ﬁ“(tw@ [29 ((6(t) + 6(0))* = 12) + 4y (3 + 1)r?] } .
It follows
I(tbr) = (60 +60)? —r2) "7
{ — 296" (1)(9(1) + (b)) ((&(1) + 6(1))* — 17) — & (B)6(0) ((&(t) + $(1))? — 1)
+29¢" (DS (S(1) + B(0))? + 268" (D)S(1) (B(2) + H(b))?
~8"(08(1) [(9(8) + 3(5))* —12) +2(y + 1)r?] }
= (1) ((9() + B(0))? — %) 7
{ — 290(b) (((t) + B(1)? — %) — 26(t) (((t) + B(1))* — 1)

+26(t)(6(t) + ¢(b))* — 2¢(t)7“2} :
Thus,

I(t,b,r) = =29¢"()s(b) ((6(1) + 6(0))* —r*) " (29)

12



Further, we consider the coefficient J(¢,b,r):

J(t,br) = 2[—2w¢'<t><¢<t>+¢><b>>a<t,b,r>“+l>”1 léxa%(t,b,r>¢’<t>¢<b><¢2<t>—¢2<b>+r2>

+a(t,b () ((6(0) + o) —*) lgb"(t) (62(6) = 6*(6) +7?)

-1

A6 ()% (6(0) + 6(1) (2(1) = 9(6) +12) ((8(6) + 6())” — 1)

+2¢(t)(¢’(t))21 — 2 [277@7:1 (t,b,r)| | —2r(1 — B(¢, b, T))a% (t,b, r)}

—t*a(t,b,r) l -8 )3 [(6(t) + ¢(b)* +3r%] | .

((¢(t) + ¢(b))* —

Next we use the identities (28)) and definition of «(¢, b, r) in order to rewrite J as follows:

—y—3

Tebr) = 16750 OOS)60) +6b) (60)+60)* =12) T (@20 - ) + 1)

+((00) + 60>~ ) 160) ((60) + 61> — ) |"(1) (2(1) — 6°0) + )

—
|
[\
3
—~
—_
|
=)
~
\,@F
S
<
S~—
S~—
~—
Q
~
\,@F
S
3
S~—
S~—
2=
_

Hence

J(tbr) = =80 (MoMoB)6() +o(b) ((60) +6(1)” =) " (6*(1) — 6 (b) + 1)

+
—_
D
ASN
N
—
~
~—
<
—~
~
~—
=
[ V)
/~
—
<
—~
=
~—~
+
<
—~
~+
~—
~
[
|
<
[ )
N—
|
1
w
<
—~
~—
=
~
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Then

~y—3

J(tb,r) = ¢”<t>¢<b){ = 80(1)(6(1) + (1) ((6(0) + 6(1)* = 12)  (6*() — 6*(B) + 1)
+((60) + o) —?) 4 [ (6°(t) = #*(b) +77)

=220 (9(0) + 0(0) (¢°(0) = *(0) +1%) ((0(0) + 6(0)° = 12)  + Mﬂ
—y—3

+166(5)r2 ((6(0) + 6(1)° = 72)  o(1)

+4%¢<t> ((6(8) + 00 ~ ) " 6(0) [(910) + 6())* + 37 } :

and, consequently,

J(Ebr) = ¢ (D) ((90) + 6(t)? — ) { = 86(O(@(t) + 6D (1) — 6 (B) + 1)
+4 ((6(0) + 6(1)* = 1?) (6*(t) = ¢*() +1?)
—826(0) (6(0) + 9(0) ((0) = 620) + %) + 62024 ((0(0) + 6(0))° 12)
L1662 (8)r2 + 4%0;2 () [(6(2) + 6(0))? + 31] } .
The terms containing v in the denominators are
—826(0) (6(0) + 9(0) (4*(0) = 620) + %) + 620 ~4 ((0(0) + 6(0))° = 12)
(1) [(600) + 9(0)? +31°] = 8Z0()00) (62(0) = 620) +1%)
The terms without v are

—8p()(D(t) + ¢(b))(¢2(t) — ¢*(b) +12) + 4 ((¢(b) o) - TQ) (20) — (0) +12) + 16620y
= =4 ((6(0) + 6(6))* = ) ((6(1) = 6(B))* = °) .
Thus we have

—y—3

Jbr) = ¢ O6) (60) +6(0) 1)
X {8%@5(15)926(17) (¢2(t) - ¢2(b) + 'r2) —4 ((gf)(b) + ¢(t))2 _ 7«2) ((¢(t) _ ¢(b))2 _ T2) } '

Finally

J(tb,r) = —4¢"(0)p(b)(4(t) + H(b))* — 1) 7777 {—%Wﬁﬁb(t) +(¢(t) — 9(0))* ~ 7“2} - (30)

Next we turn to the coefficient Y (¢, b, r):

Y(tbr) = alt,bn){(Bilt,b ) = t(B.(t,5,1) |

14



First we consider the second factor of the right-hand side of the last expression and apply Lemma
(Bi(t,0,7))* = t(Br(t, b, 7))?

(t,b, T)(¢'(t))2{4a% (£,6,7)6° (b)(¢° () — &*(b) +72)* = r*(1 = B(¢,b,7))° }

2o

= 4o

Then we use (20)):
(Bt (tv b, T))2 — " (BT (t7 b, T,))Q

= da’(th, T)(¢’(t))2{4((¢>(t) +0(b)* = 1) 2 $* (b)(¢* (1) — &7 (b) +17)* — 1

16¢%(t)¢* (b)
((6(t) + ¢(b))* —r2)?

= 1607 (1,5, 7)(¢/(£)26* (1) ((6(t) + 6(6)2 = 72) " ((6(t) — B(b))* = 1?) .
Hence
Y(tb.r) = altbr)16a” (1,b.r)(6 (1)76(0) ((6(0) +6(0)) ) ((6(1) = 6(0))* —17)
= 16077 (t,b,7)(¢ (1)262(0) ((6(t) — &(b))* —2) .
Finally
3

Y(tbr) = 16620)(0 (1)? ((6(0) — 6(1)* =) ((6(b) + 0(1)” = 12) . (31)

We denote .

Gtb,r) = 29716 (0)0(b) ((6(8) + 6(0)> —12)

Lemma 2.3 Let z := (¢, b,r), then
I(t,b,r) = —y?G(t,b,r), J(t,b,r)=(1—(2y+1)2)G(t,b,r), Y(t,br)=2(1—2)G(tb,7). (32)

Proof. The first equation is evident. For the second one we calculate the ratio

J(t,br)  _ 2[=20(0)6(t) +v($(t) — ¢(b)* — 7]
G(t,b,7) ((o(t) + ¢(0))* —72) '
On the other hand, the following identity is easily seen
_ 2 _ _ 2 ’1”2
I-@r+l: =~ [=26(0)6(t) + 7 (6(t) - 6(0))° + 77| .

Hence the second equation is proved. For the third one we consider the ratio Y/G and reduce it to the
following

Yt 406 ((60) - 6t)’ - 1?)
Gt b,) ((6(t) +0®))2 —r2)*
On the other hand, the following identity is evident
((t) — (b)) —r*  49(t)p(b)
(¢(t) + ¢(b))> — 12 (4(t) + $(b))? — r?
Lemma is proved. O
Completion of the proof of Theorem [2.I. We use Lemma 23] in equation (27)):
a152E‘ce (Ta t; b; '7) - tgatzEcz (T‘, t; b; ’7)
= G(t,b,r) (—*F (v, L2)+ (1= 2y +1)2) Fx (7,7 1:2) + 2(1 = 2) Fez (1,73 152))
The second factor of the right-hand side vanishes due to the equation for the hypergeometric function
F (v,7;1; 2). Theorem 2.1]is proved. |

z2(1—2)

In the remaining sections Theorem 2.1 is used for the real £.
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3 The problem with vanishing initial data. Proof of Theorem 1.3
and Theorem

The proof of Theorem 2] given in the previous section is instructive in its own right. More exactly, the
proofs which are used in [3],[9],[41] are based on the transformation of equation (Bl with A(x,0,) = A and
£ =1, due to the choice of the characteristic coordinates. For Theorem [[.3] where x = xq is frozen, and even
for Theorem [0 with = running over R™ and with the general A(x, d,), that approach does not work, while,
as it will be shown in this section, the straightforward check of the solution formula can be carried out. It
is important that the proof of Theorem [[.3] presented in this section contains the key calculations inherited
from the proof of Theorem 21 The proof of Theorem also uses Lemma 23] which summarizes those
calculations.

In this section we consider the case of the vanishing initial values of u. Assume that v < 1 and consider
the function u = u(z,t) written in terms of the auxiliary functions a(t,b,r) and 5(t,b,r) as follows

D (t)—p(b)
wwt) = o / b / alt, b, 1)F (v,7: L B(t, b)) w(e, 13 B)dr, ¢ 0, (33)
0 0

where w(z,r;b) is defined by (@) and (), and where we skip a subindex 0 of zy. In the integral 0 <
Bt b,r) <1
The integrand

_ 2 _ 7.2
528 - zgiz = TQ) w(z,rib) £>0, be (0,8), 1€ (0,6() — 6(b))

of the last iterated integral is a smooth function except possibly the endpoint §(¢,b,r) = 1, since the
hypergeometric function F (a,b;c;z) may have singularity at z = 1 depending on the parameters a, b, c.
That singularity may affect convergence of the improper integral.

((6() + 6(3)* — 1) " F (m; 1

Proposition 3.1 The integral of (33) defines a continuous function u such that A(zx, 0y )u is also continuous
and

d(t)—
Az, 0z )u( = Cg/ db/ a(t,b,r)F (v,7; 1; 8(¢, b, 1)) A(z, Oy )w(x, r;b)dr, ¢t >0,

Moreover, for every compact set C' we have

max [u(z,t)] < ct*  for small t>0.
zeC

Proof. From now on we use A < B to denote the statement that A < C'B for some absolute constant
C > 0. According to Lemma [5.1] for v < 1 the integrand can be estimated as follows

2 _ 2" (o(t) — o(b))* — 2 wlz.
ot o =) (s (G ) wteri)|

S 1+ ((0(8) + 6(0)% = 2) T o)) + ((8(t) + 6(5))2 —r2) " B(1) (b)) >
On the other hand

B(t)—¢(b)

db a(t,b,r)F (v,v;1; B(t, b, 7)) w(x, r; b)dr

t »(t)—3(b) ¢ S(t)—o(b)
/ db / ((¢(t) + ¢(b))* — T2)_7 dr + gb(t)/ db (b(b)/ (((b(t) + (b))% — Tz)—w—l dr
0 0 0 o

t b(t)—(b) 1
o' [ o= [T (o) + o) =) ar.
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Then we apply Lemma and obtain

t d(t)—o(b)
/ db/ a(t,b,r)F (v,7v; 1; (¢, b,r)) w(z,r; b)dr
0 0
t

o (13 (60~ o)
S [ o) = o0) (600 + o0 F( S o) )db
K 22 l § t ¢(b))2
1—2~ ¢ 1—2v _ 27— 2 1 _ § (¢ t)_¢(b))2
00 [ abo®) > 60 = 60) (6(0) + 6(0) <2,1 ¥ o T ¢(b>>2>

Due to Lemmas B35 4I5.5] the last inequality implies

$(t)—a(b)
aft,b,r)F (v,7;1; B8(t,b,7)) w(z,r; b)dr

< / (6(t) — 6()) (6(t) + 3(5)~7"

{ [1 ! (<¢<f>(tl¢o§2»2>} - (<¢<Gf>%(>2>>2>1_7 1+ (G reor)) }db

X{ M%ﬂ (i) [ (i)

¢(t)1_2”/0 $(0)' 7 (6(t) — $(1)) ($(t) + &(b)*

o(t)9(b) ﬂ < o(t)9(b) )” [ < o(t)o(b) )]
XN+ ||+ | 14+ db.
{ { ((W) + (b)) (¢(t) + (b)) (6(t) + (b))
This estimate proves that the integral is a proper integral since ¢ > —2. Similarly we verify convergence of
the integral with A(z,d,) in the integrand. Proposition is proved. O

Proposition 3.2 The integral of the right hand side of (I1]),

e [ (g GO SO
@ 0)* [ 60+ 000 F (10751500 E ) o 0s0) .

defines a continuous function.
Proof. The proof is similar to the proof of the previous proposition, therefore we skip it. ]

For £ > 0 consider the regularization of ([33]), that is the function

o(t b)
u(g)(:t,t) = Cg/ db/ a(t,b,r)F (v,7; 1; (¢, b, 7)) w(z,r;b)dr, t>¢. (34)
15 0

We set u(®)(z,t) = 0 if t € [0,¢]. It is evident that u() is continuous and moreover, u() — u in D’ as ¢ — 0.
It will be shown that u(%) satisfies equation

ugi) t' Az, 0,)ul® = f(x,1)
t _ 2
sl OF [ 60 +00) F (vt (SO ZS0E Yunvityan, > e,

€
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The right hand side of the last equation converges to the right hand side of ([IIl); consequently u solves (ITJ).

Calculations for (82 — t*A(x, d,))u and for (97 — t*A(z, d,))ul®) are almost identical; the distinction may
be only in the terms, containing single integration in b. For the (02 — t*A(z,0,))u the differentiation is
formal because of the singularity may caused by negative powers of b at b = 0. For (9? — t*A(z,d,))ul®
those calculations are just differentiation of the integrals smoothly depending on parameters, where b > €.
Since calculations are identical, we give here only formal calculations for (92 — t*A(x,9,))u. In fact, later
on, it will be clear that the total contribution of all possibly divergent integrals is zero.

Then, for the derivative of the function u = u(x,t) we obtain

dulet) = e / & (1) (46(1)(6) ™ w(z, B(t) — B(b); b) db

B(t)— —v—1
e / d / 72 (D) (600) + 60) ((610) + 50)? — )
X F (7,7 1; B(t, b,7)) w(a, r; b)dr
o)~ b) _
e / db / )+ S0)2 = 12) T (DuB(t, b)) Fx (7,7: 13 B(E, b, 7)) wia, 73 b) dr
The second order derivative can be represented as follows:
Pu(x,t) = A+B+C,
where we denoted
t
A = 3t{0e/0 ¢'(t) (46(t) (b)) " w(z, (4(t) — ¢(b)); b) db} ,
-1

t d(t)—d(b) —
B = at{w / db / 26/ (£) (—)(6(2) + 6(b)) ((8(1) + S(8))? — 12)

XF(’%’V;l;B(tvva)) w(x,r;b)dr},
t B(t)—¢(b)
C = 6t{04/0 db/o ((¢(t)+¢(b))2_7a2)*7

X (0uB(t,b,7)) Fe (7,73 1; B(t, b,r)) w(z, 3 b) dr}-

Then
A 1 (e .
4= /qs (6(t) — 6(b)):b) db
47 (=) (@ ()26 ()T 1/¢> ) Tw(a, ($(2) — 9(6)):b) db
+477¢' (1) ()T o(t) Tw(a, 051) + 477( /d) )" wr(z, (9(t) — @(b)); b) db.
The choice of w(z,0;t) = f(z,t) implies
S = e / 6(6) (e, o(t) — H(b);b) db

—4_”7(¢'(t))2¢>(t)_”_1/ ¢(0) Tw(x, ¢(t) — ¢(b); b) db

) + 47 /¢ (2, B(t) — B(b); b) db,

&
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since

477 (D) p(t) 27 = 1. (35)
Further,
(t)— ¢(b
> - [ 60) (60 + o) ~ %)
Cy
XF (v,v;1; 8 br) w(x,r;b)dr
]/ (6( D)7 wl, 6(t) — G(b);b) db
(t)— DV
/ /‘ o0 + o)~ %)
XF (v,7;1; 8(t,b,7)) w(zx,r; b)d
é(t)—
F2(=y) (=7 — 1)@ () /U%/ (1) ((6(t) + (b)) —12) "
XF (v,7; 1; B(t,b,1)) w xrbdr
¢ B(t) .
A‘%o (1) + 6)) (6(t) + 6(1)* — %) 7~
x (0eB(t,b,7)) F. (7,7: 1; Bt b, 7)) w(z, r; b)dr .
Application of Lemma yields
o(t)— Y
B o [af" 80) ((6(0) + 60)? =) "
X F (,7v;1; B(t,b,7)) w(zx,r; b)dr
—24(¢) ()2 / (6(1) + 6(5)) (46()6(5)) " w(w, B(t) — H(b); b) db
- <z>(b )
~2y( / db / B(0)? — %) L F (3, 13 B(t, b, ) w(a, v b)dr
o(0)- ,
2y + 1)( /E%/ H(0)? ((6(1) + 6(0))? —12) 7

X F (v,7;1; B(t, b, 7)) w(zx,r; b)dr
(t)—(b) 1
—2y¢ (¢ / db / (6(t) + 6(b)) ((8(t) + ¢(b))* = %)~

(1) = () 12 P
< (10000) S (W_ﬂ>)Fw716@b» (2, 7:b)dr
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Consequently,
5o o) / db / N () ((6(t) + 3(6)) —12) "
Cy B

XF (v,7v; 1; B(¢, b, 7)) w(z, r; b)dr

2y (¢ (1)) / (6(t) + 6(b)) (46(1)(0) ™ w(z, B(t) — H(b); b) db

(1)~ b) .
(6 / b / ()2 — 12) N F (7,71 (b, 7)) w(a, 7 b) dr
(t)— ¢(b o
F24(y + 1)( / db / 6(0)? (($(t) + 6(B))2 —12) 772
XF (v,7v;1; B¢, b, 1) b) dr
¢(t b) 2 2\ —7—3
8(é / db / () ((6(t) + 6(b)) — 12
x p(b) (¢ r*)F. (7,7 1; B(t, b,r) w(x, r; b) dr .

Finally, we derive

- <z>(b o
L 0 / db / () ((6(1) +6(6)* —12) """

XF (7,7 1; B(t, b, 1)) w(z, 3 b)dr
¢

—27(¢'(t ))2/ (6(t) + ¢(b)) (46(t)p(0) " w(a, (t) — ¢(b); b) db

d(t)— b)
~2y(6 / a | (0% — 12) N F (9,3 15 Bl b, 1)) w3 b) dr
t)— ¢(b 2
L2y + 1 (1) / db / 9(0))* ((9(t) + B(0))> —12) 7~
XF (v,7v;1; B(t, b,7)) w(z,r;b) dr
(t)— b) 9 o —7—3
—8+(¢ / db / (1)) ((6(t) + B(b))* —r2)
x p(b )(¢2( r2)F, (v,7; 1; B(t, b,r)) w(zx, r; b) dr.
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Next we consider C'/cy and by means of Lemma [2:2] we obtain

= = a0 [ daswon)”
a1y 220 — 20)60) .
x(4¢<t>¢<b> e )F (7 1:0) (e, ;) d
(t)— ¢(b
o) [ / 60) ((611) + o) — 1) "
, ¢2<> i
. (4¢ <t>¢<b>((¢(>+¢( o )2) FL (3,713 (0,7 w(z, 73b)

+/t db/¢(t)_¢(b) (t) b))2 - r2)*”
0 0
, 0 |
x[a 4¢(t)¢(b)((¢ —7“2 )]Fz (v,v; 1; B(t, b, 7)) w(zx,r;b) dr
d g

+/O b/0¢t) #(b) )) )

2 2 2
< (1000 S8 >+ ijb)()ﬁ ) P G (b b ar.

If we take into account the following easily verified identity

(1) — 62(b) + 12
a( SO T o >)

o $2(t) — §2(b) + 1
= WO T 1 <>> — )
)

—¢°(t) + 3¢(t)p(b)* + 2¢°(b) — 3p(t)r* — 2¢(b)r?
((6(t) + (b))% = r2)?

+8(6 (1)) 2(b
then we can write
£~ s [ wuswon) (¢'<t>%) F. (7,7 1:0) w(a, ($() — 6(b)):)
(t)—o(b)
e / b / 2A6(1) + 0(0)) ((6() + 6(B)> —r2) 7
<4¢<>¢<> Q) - +r )memtbr» (e, r:b) dr

((¢(t) + ¢(0))? = r?)?
t o re(H)—0(b) e P2 (t) — ¢2()
+/O db/o ((o(t) + ¢(b))* — 1) l‘* We0) o) T o0))7 —r2)
+8(0/()20() IO L) = 30(0r _%(br]

)¢
((o(t) + (b)) —
v, 7; 1; B(t, b, 7)) w(zx, r; b) dr

/db/w " () + o) = 1)

2 2 2
< (16000) SHE ) b s 138 br)) i) dr
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Next we consider

1 t d(t)—¢(b) _

—A(z,0;)u = / db/ ((o(t) + o(b))* —1?) T F (y,7:1; B(t, b, 7)) Az, 8y )w(z, 75 b) dr

Ce 0 0

t d(t)—¢(b) _
= [ [+ o) =) T P st (st dr.

where we have used the relation (@). Integrating by parts we obtain

1 K _

“Aw@ou = [ 4(06(0) 7wl o(0) ~ 6():0)db

¢ 0

t
— [0+ 60)) 7 P (31713800, e, 0:)

(t)—o(b)
Jaf 04+ 60)? — 1) 7 F (3,313 6(6,b,) Jwn (o, v dr

The first term of the last equation will be canceled with the similar term of C'/¢,. We consider now the last
term and transform it as follows

d(t)—o(b)
= [ [T o 00+ o0 - )T F G100 e ar
#(t)—
/ db/ 27‘7 o(t) + p(b))? — 7“2)777 F (v,7;1; B(t, b, 7)) wy(x, 73 b) dr
(t)—
L [T 0+ 007 )7 [6050,0,0)] P :808 b )  arb) r
0 0
Then we use Lemma and the integration by parts and obtain
t)— ¢(b
— 2y / db / )+ ()% — 12) NP (3,7 15 8(t, by 1) w (2, 73 b) dr

o(t)—o(b) o
T 86(1) / db () / (($(8) + S0)® — ) 7 0E, (.75 13 Bt b)) wy (a3 b) dr-

One more integration by parts gives
1= =2y [ (610 - 600) 0(0100) " e, (66) — o0)s0)
+2v /Ot db /()¢(t)¢(b) (&«r () + ¢(0)? — ) "1 F (7,7 13 B(t, b, 7"))) w(z, r;b) dr
#8000 [ 00) 400160 (600 ~ GO (3,150 w000 — 6(0):0) b

t $(t)—¢(b)
—so) [ avo) [ (0 (60 + 600 =) P (11951 ) i)
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It is easily seen that

1

1T = —27/0 (6(1) = ¢(b)) (46(D)(6)*) " w(a, (B(t) — ¢(b)); b) db
t ¢(t)*¢(b)
—|—2’y/ db/ B(t) + 4(b))? —TQ)_V_lF(’y,”y;l;ﬂ(t,b,r)) w(xz,r;b)dr

(t)—¢(b) 9
—‘,—4’7 'Y+1 / db/ 2 +¢( )) ) T F(%y;1;ﬁ(t,b,r))w(:1c,r;b)d7‘
(t)—¢(b) o\ —v— b
T2y /0 b /O (o) + o) =) (sr o)
X F, (’7,’7;1;ﬂ(t,b,7‘)) (‘T T b) dr

+86(1) / o(b) (A6(1)D(1)) 772 (B(1) — BB)F- (7,7: 1; 0)w(zr, §(t) — b(b): b) db

¢ (&)~ (b) L
—86(1) / db p(b) / ((6(8) + S0 — ) 72 Fy (3,73 13 88, b, ) w(a, v: ) dr

—y—

t @(t)—o(b)
_86(1) / db p(b) / 2y +2) ((0(1) + d(B)? —2) 72
xF. (7,7 1; B(t, b,7)) w(z, r; b) dr
t o(t)—b(b)
—sot0) [ avo) [ (@0 o ) (s 2000
XF,, (7v,7;1; B(t, b, 7)) w(x,r;b) dr .

Then we take into account the properties F (7,7;1;0) = 1, F}, (v,7; 1;0) = ¥2 of the hypergeometric function
and obtain

1= [ 6 - 60) tot00) {—27+2”y bute, o b

/ db/¢(t b) 2{2,7 )_’_4,7(,7_’_1) }

xF(”y’ylﬂtbr))w:rrbdr

t (t)—o(b) (t)p(b)
+~/0 db/o ((¢(t) 1677“ o) 177

—89(1)9(b) ((9(t) + 6()* =12) " = 86(1)3(B)2(y +2) ((6(¢) + 6(b))* - )27“2}

XF (7,718, b,7)) w(z, r; b) dr
L oo s e GO0 (6
+/0 db/o ((o(t) + o(b))* —12) (6(0) + 6(0))% — 12)2
XF,, (7,7;1; B(t, b, 7)) w(x, r;b) dr .
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1
Consequently, for ——t‘A(z,d,)u we have
ce

—itéA(x, O )u

= @0 [ 6060) 7 un(e60) — 60):0) db
e [ (g GO SO
HFOF [ 00+ 000 F (1715 S0 S0 ) o 0:0)
02 [ (610) = 0(8) (46(0)00) 7 2103~ V(. 0(0) — 0(0):8) db

! #)=4(b) 2 2\ 72 2 2 2 2
= [ [ )+ o) =) T @0 {20 (00) + 60 =)+ 4y + 1
X F (v,7v; 1; (¢, b, 1)) w(zx, ;) dr

COR0) T I T DIPTSR ¢(1)¢(b)
_/0 db/o (1) + ¢(0))> = r2) " (¢ (1)) { L B+ o)) = 1272

—86(1)6(6) ((6(1) + 6(1))* = 17) ™" = 166(B(b) (7 +2) ((6(t) + 6(b))* =) 7‘2}

XF, (7,7 1; B(t, b, 7)) w(z, r; b) dr

¢ $(6) () o ovr2 e 64(0(1)%(4(b)*r
e [ e - o
XF.. (v,7;1; B(t, b, 7)) w(z,r;b) dr .

In the double integrals the terms with F (v,~; 1; 3(t,b,7)) in the expression of wuy — t*A(x,d,)u are:

/%/i)wl o)) —12) T 2= (D(6(1) + (1)
o) =) 77 2 ()2 + ((6(8) + 60) — 1) T (y + (S ()2(6(8) + 9(b))?
—«MU+Mm”wﬂﬂ4wﬁW{%«Mw+MW”wﬂ+MW+UF}
XE (v, L Bt b, r)) w(z, r;b) dr .

In the double integrals the terms with F, (y,v;1; B(t,b,r)) in the expression of wuy — t*A(z,0,)u are:

R0 L
[}%A [«aw+awf—ﬂ) (6(t) + D) 16(—) (& (1) 26(B)(*(t) — > (B) + 1)

+((0(t) + 6(b))* = %) 7

b B = () +
XP¢@W@KM)+MD BE

—¢*(t) + 3¢(t)p(b)* + 20°(b) — 39(t)r* — 2¢(b)r?
+8(¢/(1))?(b) (6() 1 6(b))2 — r2)3

P(t)¢(b)

(@) + o(0)Z — 22 3(t)p(b) ((4(t) + (b))> —r?) ™"

— ((6(t) + o(0))* = %) (¢'(t))28{ —29r?

~20(H)6(b)(y +2) ((6(t) + ¢(b))? —?) 7“2} F. (7,731 B(¢,0,7)) w(z, r;b) dr .
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In the double integrals the terms with F.. (y,v;1; 8(t,b,7)) in the expression of wus; — t*A(z,0,)u are:

t d(t)—o(b) —y , ¢2 (t) _ ¢2(b) + r2 2
/0 dbA (((b(t) + ¢(b))2 - 72) (4¢ (t)¢(b) (((b(t) + ¢(b))2 _ TQ)Z)
X Fo (7,73 15 B(t, b, 7)) w(w, 73 b) dr

ICRE N 1 ) M)
/0 db / (60 + 600 =) @ O (5 gy = )
XFy. (7,7;1; B(t, b,r)) w(ax, r;b) dr

t d(t)—o(b) —y—d
_ /0 db /0 ((6(t) + 6(0))> =12) "

><16(¢'(t))2(¢(b))2{ (6*(t) = ¢*(b) +17)° - 4(¢(f))27“2}Fzz (7,7 15 B(8, b, 7)) w(z, 75 0) dr .

Now we denote by I, J,Y the coefficients in the integrands in the corresponding to F), F,, F,. terms. Then

I o= ((6(t) +(0)2 = %) " 2(=9)d" (1)((E) + 6 (b))
+((6(1) + 6(1)? —12) T 2(=) (¢ (1))?
+((6(8) + (1) —12) T2 dy (3 + 1) (1) (1) + $(b))?

— ((6(t) + ¢()* = 1*) " (¢’(t))2{27 (@) +¢(b)* —12) +dy(y + 1)7"2}

= 2" (1)6(b) ((6() + 6(0)2 —2) 7",

which coincides with (29]). Further, after simple calculations we obtain

T o= ((0) +0(0)? = 17) " (6(1) + 6(b)16 (— )(¢ ()) ()( () — o (0) +17)

+ ((o(t) + o(b)) ) l4¢ ()b )(( ot )+ ( ))2 —r2)
12 — 90 (1) +36(H)p(b)? +2¢°(b) — 3p(t)r? — 2¢(b)r
+8(¢'(1))"(b) (6(t) + 6(0)2 —12)3 ]

—1

_ ((¢(f) + ¢(b))2 . TQ)—V ¢(t)¢(§))

W) 8{ R OO

—d()(b) ((6(t) + d(1))* = 12) ™" = 26(1)p(b) (7 + 2) ((B(1) + $(b))? — )" r2}

= 4 (06(0) (60 + (1) —1?) [‘2¢f)¢(” T (6(t) — o) ] ,

which coincides with (B0). Similarly, we derive
Y = 16((o(t) + ()2 — %) <¢'<t>>2<¢<b>>2{ (2 (t) — 62(b) +12)" — 4<¢<t>)2r2}
= 1667(0)(¢/(1))% ((6(t) + $(0)? —12) "7 ((o(t) — $(1))? — 1?)

that coincides with (B1l). Lemma [Z3] implies
Y(t,b,r;2)F,, + J(t,b,r; 2)F, + I(t,b,r;2)F

= G(t,b,rw){Z(l —2)Foa(v, 1313 2) + (L= 2y + 1)2]Fa (7,7 1;2) = ¥*F (v, 73 1;2)} =0,
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where z := 8(¢,b,7) .
In the expression of uy —t*A(x, 0, )u, we split into two parts the terms which contain only single integral
(without factor ¢;):

s oot [ o (g, GO =P
1)+ @02 [ 600+ 000 F (15 (A0SO Y e 050)

and
47 (1) /¢ Ve, §(t) — $(b); b) db
4y “/¢ )z, b(t) — S(b); b) db

oy (¢ (1)) / (6(t) + 6(0)) (46(1)6()) " w(z, 6(t) — H(b); ) db

0
o(t) + ¢(b)
2¢(t)$(b)

2y / (6(t) — 6(0)) (A6(D)B(1)) " w(z, (6(t) — H(5)); b) db

o) / db (46(1)p(5)) (¢’<t> ) Ve, (6(1) - 6(b));b)

+t¢

0
—872¢(t)/0 (b) (46(1)(b)) "% (4(t) — d(b))w(w, B(t) — B(b); ) db] :

In fact, it is easily seen that the sum of the second group vanishes:
A7 (6)(8) T H(b) T — 4TIy (¢ (1) (1) T (b)Y

~2 (6 O (000) + 0(0) (10(0)0(0) 7 + (1) (a0(000) (0 G500 ) 7

+ 29(6(t) — $(0)) (40(1)0(5)) 7" = 8v74(1) (b) (46(1)B(5)) 77 ((t) — ¢(b))]

= 0.

Thus, it is proved that the function u solves equation. Ii is easy to check that u takes the vanishing initial
data.

Now we consider the case of £ € (—2,4). We have only to prove that w; is continuous up to t = 0 and then
check the second initial value, that is u(x, 0), of the solution u. We differentiate integral depending on the
parameter ¢ and obtain

Opu(z,t) = Cg/ &' (t) (49(t) “Taw(x, d(t) — 4(b); b) db

o(t)— b) 1
e / db / Y(@(H) + $(b)) ((9(¢) + d(b))* —12) 77~
X F (v,7;1; B(t,b,7)) w(x,r; b)dr

o(t b)
e / db / (B(t) + 6()? — 12) 7 (BBt b,1)) Fx (v.7: 1; B(E, b, ) (e, 75 b) dr
0 0
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Next we write it as follows:
du(zt) = et / H(b)w(w, 6(t) — H(b);b) db

o(t)—
I / db / o() + o(0) ((6(0) + S(B))2 — 12) "
X F (,7v;1; B(t, b, 7)) w(z,r; b)dr

()~ b)
+e3¢) (¢ / db/ + (b)) —r?)
(((d)( )+ 6(b)2 — %) 7 () (¢%(1) — H*(b) + TQ)) E, (77,7 1 8(t,b,7) w(z, 3 b) dr
- /¢ “u(a, 9(t) — $(b):b) db

o(t)—
rerdl (1) / db / o() + o(0) ((6(0) + SB))2 —12) "
X F (,7v;1; B(t, b, 7)) w(z,r; b)dr

Fesd! (t / db / " b) +o(b)? —r2) 2

((¢2( ) = ¢2( ) +1%)) Fx (7,71 B(t, b, 7)) w(a, r; ) dr.
If we denote k = £/2, then

t
Ou(z,t) = clt%/ b_%w(;v,¢(t)—¢(b);b) db (the first term)
0

L[ o(1)-0(0) o
+eat / db ((t) + p(b)) / ((6(t) + $(b))? — r?)
0 0
X F (7,7v;1; B(t,b,7)) w(z,r;b)dr (the second term)
t o) -(0) L
+Cgtk/ db b1 / ((p(t) + p(b))* —r?) 7
0 0
x (¢2(t) — ¢*(b) + r?) F. (v,7; 1; B(t, b, 7)) w(x, 7;b) dr  (the third term).

We have to prove the convergence of all last integrals uniformly on compact (in z) sets. The first term is
convergent if £ < 4 and

k

/ b~ w(z, é(t) — G(b);b) db| <.

0
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Consider the second term. According to Lemma [5.1] it can be estimated as follows:

o(H)=6(0) .

= / db (6(2) + 6(b)) / ((6(t) + 6(0)2 —12) 7~

0
XF (7,7;1; B(t, b,7)) w(zx, r; b)dr

t @(t)—o(b)
t* / b (6(t) + 6(b)) /

0

X [14 ((6() + 6(0))? — 1)
t d(t)—d(b)
& [ o)+ o) |

. t ot~ 6(0) -
+0(1) [ abo@)o(o) + o) [ ((6(8) + 6(1)° ) " 2ar

N

((6(t) + 6(1))> —r3) 7
o) + (60 + 60) — )7 o) em) ] dr

N

((6(t) + ¢(0)* =) " dr

t B(t)—o(b) _
+t’“¢(t)1’2”/ db$(b)' 7 (p(t) + (b(b))/ ((@(t) + ¢(b)* =1*)" " dr.
0 0
Next we apply Lemma and estimate the last terms as follows

S tk/o db((t) + B(B))(6(1) — B(b))(S(t) + B(b) > ~2F G” il (6(0) — 6(0))°

+46(0) [ dbo(0)(80) + 0000 (60) — 60)) (610 + 6(6) T (5, R T

A

t 2
tk/o db(@(t) — S(0)(&(1) + ¢(b) "' F (é T+ %)

t _ 2
+50(t) [ dbo(b) (016) = o) (600 + 66) 1 F (% s z%;)
k 1—2v ! 1—2~v _ 2v-3 l A § (¢(t) — (b(b))Q
500 [ b o) (9(0) = 0(0) (010) + 0(0) 7 F (2,2 e ¢(b))2>

= A+B+C.
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Then we apply Lemma [5.4] to estimate A as follows:

oo g (1,3 @0 -
A= [ o) - o) + o) F<2’7+1’2’<¢><>+

A

t’“/o db(¢(t) — ¢(b))((t) + (b)) >

1+< 19(1)5(b) >+< 19(1)(b) ) .
(6(0) +60)* )~ \ (6(0) + (b))

1 (60 = 60)0(0) + 60) > (0l2)o0) b

X

A

+tk/0 (6(t) = ¢(b)((t) + (1))~ ((t)p(b)) " db

e / (6(t) — $()(&(t) + 6(B)~ (B(1)3(b)) ™ b

< .

~

Further, we use condition ¢ < 4 and Lemma [5.7] to estimate B as follows:

B S 1ol [ abolb) (60) — o) (6(0) + o) T F (%72+7;—;(¢§;7(;;>

N W
—
<

—~ |~

~+ |+

< | S

—~

| O

[ V)

A

t*o(t) /0 db (b) (3(t) — H(b)) (H(t) + p(b)) > 7°

Xl( 16(1)50) )‘1 +< 16(1)0(0) )‘M
(6(0)+o(0)” (6(0)+ 0(0)”

£+ / (6(t) — 6(0)) (6(t) + 6(b) >~ db

A

t

+t* (¢(t))7”/ (6(t) = $(b)) (&(t) + $(b)) " (6(b)) ™" db

0

R () / 6(b)1 (6(t) — (b)) (6(t) + 6(0)) ™ db
< ¢

Then we apply Lemma 5.7 to estimate C

C =t /0 dbo(0)' %7 (6(t) — &(b) (o(t) + 6(b)" T F (5,2—7; :

—

< tathet)? / db $(b) =27 (H(t) — $(b)) (6(1) + $(b)) " (S(£) (b))~
k 1—2v tdb p)i—2v — &b p))2Y 3 49(t)(b) )7
0, / B(0)' 27 ((t) — B(b)) (6(t) + H(b)) <( 0 1 00
< t.

~

Hence, if £ € (—2,4), then the second term is estimated as follows

—y—1

t ¢(t)—(b)
k 2 _ T2 vy
; / b / (6(t) + 6(B)) ((6(t) + B(b))% — 2)

Then we consider the third term and apply Lemma Theorem [[.3] is proved.
Theorem follows directly from Theorem L3l
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4 Operators Ky, , K;. Problem without source term. Proof of
Theorem [1.6]

First we check the initial values of the images of smooth functions. In the following lemma we consider
operator Ko, which is defined for all £ € (—oo0, —2) U (0, 00).

Lemma 4.1 Assume that v > 0 and $(0) = ¢/(0) = 0. Let Q be a backward time connected domain. Then
for every function v = v(z,t) € 023,} (Q) we have

(Kov)(2,0) = v(z,0), (Kov)i(z,0)=0 forall zcQ.

Proof. It is evident that

1
(o). 0) = 2B [0y - 2y s = u(a,0),
I'2(v) Jo
and
1
O Kov(z,t) = ¢’(t)22727r2(27)/ Orv(@, 1) |rzp(r)ss(1 — 5%)7 ds.. (36)
I'2(v) Jo
Lemma is proved. O

Remind that the operator K is defined for all ¢ € (—o0, —4) U (-2, 00).

Lemma 4.2 Assume that v < 1 and ¢(0) = 0, lim;_,ot¢'(t) = 0. Let Q be a backward time connected
domain. For every function v = v(xz,t) € C'g:i (Q) we have

(Kyv)(2,0) =0, (K1v)¢(z,0) =v(z,0).

Proof. The first relation is evident. Next, we have

re-2) [
m/o v(x, p(t)s)(1 — s°) 7 Vds

r2-2 ! _
+t¢’(t)22V112((17_1))/0 6Tv(x,r)|rz¢(t)ss(1—s2) Tds.

O Kyv(z,t) = 2%

Hence

['(2-27)
2 (1-7)

since ¢(0) = 0 and lim;_,ot¢'(t) = 0. Lemma is proved. O

(K1v)¢(2,0) = 227 /0 v(x,0)(1 — %)~ 7ds = v(x,0)

Now we turn to the equation.

Proposition 4.3 Assume that v > 0 and the domain Q is backward time connected. For v € CZ?;Q(Q_@,
such that

(0} — A(z,0.))v = 0 atz=uz¢ fordl te(0,6(T), (37)
where (z9,T) € 2, we have

(07 — t'A(2,0,)) Kov = 21_2V%22(7))t%_18{0($, 0) atx=wx¢ foral te(0,T]. (38)
Ty
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Proof. Consider (Bd), it follows:

83K0v(x,t) = ¢ 92— 2'7 / O0rv(2,7) | p=g(t)s S (1—82)771d8
On the other hand,
1
A0 Kpo(at) = 22 W Az, DeYo(, 6(t)s)(1 — 8%)7\ds
() Jo
_ F( 7 [
:22ZV 8vxrr s(1—sH)7 s,
T2 Jy 00 lms: (=)
Consequently,
1
02 —t'A(x,8,)) Kov(z,t) = ¢t 22_%M O, v(@,7)|rmpr)ss(1 — s2) 7 ds
t 2 ( ) #(t)
7) Jo

/ 252-241 (27) ! 2 2 2\v—1
0P [ Ot = s

o T(29) [ -
—¢f92 2’YF2—(”Y)/0 [8T2v(x,7°)|r:¢(t)s] (1—82)7 Lds.

Integration by parts in the first term leads to

(02 —t*A(z,0,)) Kov(z,t) = —¢''(1)2% 2y L F2 / 0rv(2,7) lr=p (1) s 21 j (1—s%)7ds

+(¢'(t))*2% 27 )/ v (x,r) #(1)s5 s3(1 — s%)7 ds

l"(27) _
—tf2% 2 D0y (2,7) | p—ays | (1 — s2) " Lds
T2 (’Y) 0 [ %2 ( )| o(t) ] ( )

(29)
2 (y)

T2y 1 /! 7
2 (v) 5/ O(t) [020(@, 1) r=g(r)s] (1 — 5%)7ds

( ) ! 2 _ v—1
Orv(z,7)r=g(t)s (1 s) ds

!

= 02 i 00(,0)5-

2y

+¢' (62"

=

+t1522*27

2 (y
_l92-2y F2(27

0
1
/ [020(2,7)|r—p(ys) (1 — %) Mds.
0
Then, (28) implies

(07 — t"A(x,0,)) Kov(z, t) = ¢"()2* =

Loy - yl—‘(27) ! ~
+_7¢ (t)¢(t)22 ? 2 (y ‘/0 [63U(x77‘)|7":¢(t)s} (1_82) ds

Proposition is proved.



Proposition 4.4 Assume that v < 1 and Q is backward time connected. For v € C:?f(Q_qb) such that

(0} — A(z,0;))v = 0 atx=ux0 forall te0,¢(T)] (39)
we have
(07 —t'A(z,0,)) Kiv = (£+2)2%7~ 11;2((17”)1% Ow(z,0) at x=x¢ forall t€[0,T]. (40)

Proof. Consider the derivative 92 Kqv(x,t). According to (B1) we have:

) - 271—‘(2—27) 1v:v (1 — $2)"Vds
O Kv(z,t) = &el2 7F2(1_,Y>/0 (z, ¢(t)s)(1 —s7)d

_ 1
—|—t¢/(t)22vr(2727))/ Orv(x, 1) |r=gp)sS(1 — s3)ds
7)) Jo

T2 (1-
Then
2 1ozl (2—27) ' 2\—
O Kyv(x,t) = ¢'(£)2% A=) ), Orv(x, 1) |r=pr)sS(1 — 57) ds
r
+t¢”<t>2hr§T / Orvt, Pyl — 52) ds
292 2 2\—
()2 WFQ — /a 5, mges(1 — 52)7ds,
that is

1

2K v(x,t) —¢'(t )227 1 — / Orv(z, ) t)s—di(l —sH1ds
1

d
i (e D22 /8 —(1—s*)'d
¢() F21— U$T|T (t)S( )d( S) S
r
#1072 LI [ G nlma? - )
Next we integrate by parts

¢'(t)0rv(x,0)

I'(2-2y)
PKiv(z,t) = 227
PR ) 1—~" T2(1—7)

_ 1
000 ;2 ) [ R0l a1 - ) s

-~
r'2-2y)

21— ) Orv(z,0)

+ t¢” (t)22'y

2(1 =)

1 F 2 —27)
O 2 e [ 0201~ 7'

) (2 29) B
+t(¢ (t))2227ﬁ/0 O2v(m, )| p— (s> (1 — s7) 7 Vds.

It is easily seen that

o (O00) 7= + 10 ()60 3 = 1o (O,
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and, consequently,

PKv(x,t) = L37%££5f3¢ﬁy+2ui ﬁwﬁﬂwgﬁff? drv(z,0)
O OPP LD [ 00t (1 - ) s
_ 1
+t<¢’(t))222”% [ et = ) s
_ 27F(2—2”Y) / QL oz
= 2 72 (1_,7)t(¢ (t)) ¢(t)ar ( 70)
_ 1
+t<¢’(t))222”% /0 O20(w, 1) r—g(0)s (1 — 52)1ds
OO [ 00wl a1 - ) s
On the other hand
1
t' Az, 0,) Kyv(x,t) = t(¢/(t))222711:2(?1 _23;/0 Az, 0z )v(z, p(t)s)(1 — s*)Vds
= t(¢'(t)? 2711:2(?1_ 215/0 (931)(:6,7‘)|T:¢(t)5(1—52)77d5.
Hence
OPK v(x,t) — t' Az, 0,) Kyv(z,t) = 227%%@5/@))2%&«0(@0)
+f(¢/(f))2227£2(?1__27; ; O2v(m, )| e grys (1 — 82) ' 7ds
_ 1
+ (¢ (t))? 271;,2(?1 _235/0 O2v(z, )| = ()5 s> (1 — s%) " Vds
O OPP L [ 00l g1 - ) s
_ 271—‘(2_27) / 2L ol
Proposition is proved. O

In particular, for £ € (0, 00) both lemmas and propositions are applicable and we arrive at the following
result.

Corollary 4.5 Assume that £ € (0,00) and Q is backward time connected domain. For given ¢ = p(x)

assume that the functions vy, € 0;7?1;2(9_(;5) and vy, € O;’};Q(Q¢), solve the problem
vy — Az, 0:)v =0, v(z,0) =pi(zx), v(z,0)=0 forall (x,t)€ Qy,

with 1 =0 and i = 1, respectively. Then the function

1
ule,t) = 2§<Z§ | vl ott)s)1 = st -tas (41)

r(@2-29)

+ 1227
I2(1-7)

1
| va@osa-27as @oen,
0
s a solution of the problem

upe — t*A(z,0,)u =0 for all (x,t) €Q,
u(z,0) = po(x), w(x,0)=p1(x) foral =€ Q.
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Finally, we remark that Theorem [[.3] Corollary[[.4] and Theorem [I.5 are applicable to the case of £ € C,
provided that ¢ € C\ D1((—3,0)) = {z € C||z + 3| > 1}. In order to carry out the continuation of the
integral transforms in the complex plane £ € C we need some analyticity assumption on the solution of (@),
(Id). That question is out of the scope of this paper.

5 Appendix

In this section r € (0, ¢(t) — ¢(b)), where b € (0,¢) and ¢(t) is defined in (7). The formula 15.3.6 of Ch.15[I]
ties together points z = 0 and z = 1:
T(c)T'(c—a—10)
F(a,b;c = ————— < F(a,b; b— 1;1— 42

7T(a+b—c)

I'(c
_ \¢—a—b _ I S 1 _
+(1-2) ORO) F(c—a,c—bijc—a—-b+1;1—2), Jarg(l—2z2)|<m.

Lemma 5.1 We have

(v T amr=r)

< e[l ((60) + 0(0)) =) " 66 (b) + ((8() + 6(b))* — 12)

2y—-1

o(t) " H6(0) ] .

Proof. We have due to (Z2) and to the condition v < 1 the following relation

F(y,7:1:2) %F(%%%;l—@
+(1—z)127%1?(1—%1—7;2—2%1—2) , Jarg(l—2)| < 7.
Here
F(%v;27;1—2):1+%7(1—2)+0((1—Z)2) ,
F(l—”y,l—”y;2—2’y;1—z)zl—l—%(l—’y)(l—z)—l—O((l—z)z)
imply
F(7,7:1;2) % {1+ %7(1 —2)+0((1 —2)2)}

1+1(1—7)(1—z)+0((1—z)2)

I EICEN

I'(7)?

(e(t)—¢(b))>—r?

GO ToENZ=12 in the last formula. Lemma is proved. O

It remains to plug z =

Lemma 5.2 For every di,ds € R we have

B(t)—p(b)
J N (OO s R

= (6(t) = 6(0)) (6(1) + 6(b)) T F (%
Proof. Indeed for T" > B > 0 we have

T-B 2

o - 1 3 (B-T)
T+ B2 —2) 7% g (T BYB+T) 2R (2 gy 4 dyy: 22 =) )

/0 (( ) T) r ( )( + ) 2; 2 17727(B+T)2

Lemma is proved. O
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Lemma 5.3 We have
o(t) ¢(b
¢> (t) + ¢(b))°

VAT =) [, 1 Ag()s(b 16()6(b) 1\
B l”2( W SHF) " <(<¢<t>+¢<b>>2>>

2I‘——

*(( <> <>> ) Wrérml

Proof. Due to ([@2]) we have
1 'l — 1
F<—,7;§;Z> - Y- § V)F<—,v;7;1—2)
2 M) \2

On the other hand,

Hence,

-7

It remains to plug z = Eiég;zgzggz in the last formula. Lemma is proved.

Lemma 5.4 We have

4()gb) 7 T(y (1 =3) [ 4e)eb) 146()p(b) '\
i ((¢<t>+¢<b)>2> Ao+ | 14 ((¢(t>+¢(b)>2) o <(<¢<t>+¢<b»2) )]
Proof. Due to [@2) we obtain
1 3. - VA=) (L .
F(renys) = gyt (o)
+(1 - Z)_VQFI(—"Y—I? 1)F (1, % -y l—y;1- z) . Jarg(l—2)| <,

where

(1-2)+0((z—1)?),

DO |

1
F(§,7+1;7+1;1—z> =1+

1
F(l’%—v;1—7;1_2> o (1—y)(1—2)+0(<z—1)2)-
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It follows

F (3
2

3 ) V(=)

y+1;=;2 =
2 2I'(3 — )

+(1-2)7"

{1—0—%(1—2}—1—0((2’—1)2)

['(v)

(v + 1)

1-—

1- (7_1)(1—2')4—0((2—1)2)] .

It remains to plug z = gigg;igggg; in the last formula. Lemma is proved.

Lemma 5.5 We have

VTL(v)
2I'(1 +7)

+
(@
Proof. Due to

1
F=1-n;
(27 ,77

where

It follows

It remains to

Lemma 5.6

S

(
49 (t)¢(b) )” I'(=)

(t) + 6(b))?

([@2) we obtain

277

2

1
F(17—+7;7;1—2

2

.3«ww—¢@f> _

F<1,1—~y;1—~y;1—z
):1+(%+1) (1-2)+0((z—1)?) .

(1)

3, ) _2¥(—F( ))F(5 I—yl—yl=-2

)
)

15()60) 19()0
(¢@+¢@P>+O<wa+ b

(

o(
( 4p(t)p
(o(t) + o(b

bigm

0 15()6(0)
m>)+O<Qaw+awV

) +(1- 2)725((1__7)7)F (1,% + 77

>—1+1_TZ+O((Z—1)2),

VT (y) {1 oo troe- 1)2)}

20(3 +7)

5

+(1—2)7 215((1__7)7) [1 + <i + 1) (1-2)+0((z=1)?)] .

2y

(6(1) =6 (b))” in the last formula. Lemma is proved.

plug 2 = o)
We have
(t) —o(b

F<”+1”+12E$w o0

i=0,1,2

Proof. Due to ([@2)) we have

2

Fy+1L,v+1;22) = T =)

+

70|

['(=2v)

(1—2)7

P (<<>¢( % —r2> ( ffggﬁl—wﬂ)_%#ﬂﬂz(<¢aw+¢w»2

2I'(27)

I((v+1))?
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F(l—v1—y1-2y1-2).



Hence

(v +1)?
2v+1
(v —1)?
2y -1

Fy+1l,y+L2y+1;1—2)=1+

(1-2)+0((z=1)%),

F(l—ml-mpl=2y1-2)=1-

(1-2)+0((z—1)?) .
Thus

Fy+1,7+1;22) = (1-2)+0(z-1)?)

2T (—2) [1 (y+1)?

T(1— )2 27 + 1
12
+(1— z)—%F(?};(ﬁ)))Q [1 - (;7 _11 (1—2)+0((z—1)) 1 .

(o(t) =0 (b))>—r>
(@@®)+(0))>—r>

(Mﬂ—d@f—ﬂ)
(6D + 602 — 12
20 (~27)

(v+1)? 49(1)¢(b) 49(t)(b) ?
T(1— )2 +2w+1<w®+¢@ﬁ—ﬂ>+O<wa+me—ﬂ>)]
( 4¢(t)$(b) >%’2F@w
(0(t) +6(b)2 —12)  T(y+1)

(-1 49(t)(b) 4g(t)¢(b) ?
XP 27—1(w@+¢@v—ﬂ)+o<wa+wmv—ﬂ))]

Lemma is proved. O

It remains to plug z = in the last formula

F(’y—l—l,’y—l—l;Q;

Lemma 5.7 For all z € (0,1) we have
1 3
’F (572—’_77572)

1 3
Flz92—~2.
’ (27 77272)

We left the proof of the last lemma to the reader.
Lemma 5.8 If ¢ € (—2,4), then

t ¢(t)—o(b)
k k+1 2 _,2 —2-y
t /0 db b /O ((¢(t) + &(b)) ) (43)

S I+(1—2) P+ (1—-2) "4+ 1 -2,

~

S 1+0 =214 (1 -2).

><(¢2(t)—¢2(b)+7°2)Fz(%7;1;ﬁ(t,b,r))w(:v,r;b)dr <t forall ¢t>0.

Proof. Indeed, according to the previous lemma we have

B(H)—(b) e
A (6(0) + 60 — ) 727 (62(t) — (1) + 12)

: oot \', ¥ onob)
Xlixww+¢@ﬁ—ﬂ>+§:wa+wmtwﬂ v




Then we apply Lemma

(¢()—¢(b))*

GO To0)? € (0,1) taking into account condition ¢ < 4 we continue as follows

For z =

SOICOE ¢<b)>2{ (6(t) +60) " 14 (1= 2)71 ]

+6(1)6(0) (6(1) + 6(8)) 7" [1+ (1 - 2)727]
+0(6)26(0)? (6(1) + 6(0) 7 [1 4 (1 - )77
HH(0)TG0) 2 (9(t) + 6(0) 7 [1+ (1 - )7+
+H)H6(0) 7 (9(8) + () [1+ (1= 2) 7]

FH0>H6(0)2 2 (9(8) + ()5 [1+ (1= 2) 7] } .
Hence, the integral ([@3) can be estimated from above by ¢1727(t) < t. Lemma is proved. a
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