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This paper treats linear quasi-differential operators of the
form

3 n n X ’ AN
Liy] = > posy? — <Z Disy — ( = <Z, pmay“’> : ) ) ,
=0 J=0

J=0

based on an integrable (m + 1) X (r + 1) matrix function [p;;],
#t=0,+--,m; 5=0,---,n), about which suitable regularity
assumptions are made. Results obtained by Reid (Trans, Amer,
Math. Soc. Vol. 85 (1957), pp. 446-461) are extended to operators
of the type considered here.

A generalized Green’s function for the system {L[y] =0,
ye <} is defined, where <7 is a linear subspace of the
domain of .. Resolvent and deterministic properties of this
function are presented, together with the relationship of such
a generalized Green’s function to the generalized Green’s func-
tion for the associated adjoint system.

For a large class of two-point boundary problems in which
the boundary conditions involve the characteristic parameter
linearly it is shown that there exists a simultaneous canonical
representation of the boundary conditions for a given problem
and those of its adjoint; in particular, in the self-adjoint case
this canonical representation has the form of boundary con-
ditions and transversality conditions for a variational problem.
Finally, these results are applied to a two-point boundary
problem involving a differential operator of the type considered
in the paper of Reid above.

Since an important example of an operator of the form of L{y]
is the Kuler operator in the caleulus of variations, we shall refer to
such operators as quast-differential operators of Euler type.

Section 2 gives a more precise description of the operator, and
Section 3 is concerned with a discussion of its adjoint. In particular
it is shown that if <, is the class of functions y in the domain of
L with the property that the functions y, %', «++, 4", ¥ = S\2_s Pnst/?,
V= DGa0 Py — ¥y, @ =m — 1, ---,1), vanish at ¢ and at b, and
if T, is the restriction of L to &7, then the adjoint operator T is
given by
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0*[z] — Lsk[z] = gﬁwzm — (g ﬁﬂzm _ < e — (g ﬁmzm)’. . .>,>, .

Section 4 is a study of extensions of the operator T, and their adjoints.
Section 5 is devoted to generalized Green’s funections for Euler type
quasi-differential systems and their adjoints, and extends the results
of Elliott [3] and Reid [5] to the case where the number of linearly
independent boundary conditions may differ from the order of the
differential equation.

Section 6 is concerned with a certain class of two-point boundary
problems in which the boundary conditions involve the characteristic
parameter linearly. It is shown that there exists a simultaneous
canonical representation of the boundary conditions for a given problm
and those of its adjoint; in particular, in the self-adjoint case this
canonical representation has the form of boundary econditions and
transversality conditions for a variational problem.

Finally, § 7 is devoted to an application of the results of §6 to a
two-point boundary problem involving a differential operator of the
type considered by Reid in [7].

The symbol €,, (n = 0,1, 2, ---), will signify the class of complex-
valued functions defined on the compact interval [a, b] which have =
continuous derivatives. The set of funections y in €,_, for which y*"
is a.c. (absolutely continuous) is denoted by 2,, (r =0,1,2,.--). In
particular, €, and A, will signify respectively the classes of continuous
and Lebesgue integrable complex-valued functions defined on [a, b].
If f and ¢ belong to U, and f(x) = g(x) almost everywhere, we will
simply write f =g¢. If f is a complex-valued function on [a, b], then
f denotes the function with domain [a,b] whose value at « is the
complex conjugate of f(x). If w and v are functions on [a,b] and
7u € U, then we define (u, v) as

(u, v) = S: U

Matrix notation will be used except where it is impracticable, If
M is a matrix, then the conjugate transpose of M is denoted by M*.
Vectors are treated as matrices with one column. The symbols £, and
0,. are used to represent the n X n identity matrix and the m X n
zero matrix, respectively; the subsecripts will be omitted when there
is no danger of confusion.

A matrix function is said to be continuous, integrable, etc. when-
ever each of its elements possesses the specified property. If A is an
a.c. matrix function, then A’(x) signifies the matrix of derivatives at
values for which these derivatives exist and the zero matrix elsewhere.

2. Description of the operator. Suppose that [p;;], (# =0, ---,
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mz1l, j=0,+--,2=1), is an integrable (m -+ 1) X (n 4+ 1) matrix
function on a compact interval [a, b] and that p,, and p,,, are essentially
bounded. For suitable y in 2, define functions %, ---, %, as follows:

mngmmmwn

2.1) Wﬁme%JMnM@=§MMWW@'%A@,
(’i:m——ly...’l).

The class of functions y in 2, for which %, -+, ¥, are a.c. will
be denoted by ,. For convenience the vector functions (y9-v),
(j=1,++-,mn), and (%), ¢ =1, -++, m), will be denoted by ¥ and 7,
respectively; the (n + m)-vector function (y, =<+, ¥y, %, «+-, ¥,) will
be represented by 7.

Denote by L the operator with domain 9, which is defined by

(2.2) Lly] = on Doy — i .

The operator L is a quasi-differential operator in the sense of Bocher
[1]; in particular, it is a generalization of the Euler operator in the
calculus of variations and, as was stated in the introduction, it will
be called a quasi-differential operator of the Euler type.

Let A2 be the collection of funetions y in A, for which H(a) =0=
7(b), and denote by T, the restriction of L to . Suppose that =
is the class of funections z in 2, which are essentially bounded and
have the property that there exists a function f, in U, such that
(Llyl, ) = (y, f,) for all y in A,

A second operator L* will now be defined. For suitable functions
z in ¥, define functions %, -+, Z, as follows:

2,@) = 3 Pu@29(@) ;
@3)  if Fnel, then Z(2) = 3 u@) (@) — Bu@)
(j:n_ly"'sl)°

The class of functions z in 2, for which %, --.,%, are a.c. will be
denoted by %,. Let L* be the operator with domain %, defined by

(2.4) Le] = 51 5.d® — 7 .
1=0
If ze,, then # and # will signify the vector functions (26-7),

(¢t =1,+--,m), and (%;), (4 =1, .-+, n), respectively. The (m + m)-
vector funection (2, ++-, 2™, %, .-+, Z,) will be denoted by Z.
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Except when a statement is made to the contrary, the following
hypothesis will be assumed throughout this paper.

HyporHrsis (H). The matrix [p;4x)], (¢ =0, -++,m; 5 =0, «++, n),
is integrable and there exists an € > 0 such that | p,.(x)| = ¢ almost
everywhere on [a,bl. Moreover, p,, and p,, are essentially bounded
and 0., DmuDni S integrable, 1 =1,---,m —1; =1, -+, n — 1).

It is to be noted that if y e, and ze¥,, then L[y] and L*[z]
are integrable.

Let ovi(x), (), (x), and .7(x) be m X n, m X m, n X n,
and n X m matrices, respectively, defined as follows:

(@) = [D:1(®) — Din()Drn(@)Dmi(2)],
(i:Oy cee, M — 1; .7.:0’ e, M — 1) ’

_ 01 m—1 pOn(x)./p;iz(x) . e .
o = [—E Mx)p;;(xJ O b
%(x):[_on—11 _—E’n—-l ji’ (1=1,¢c,n—1),
D Z)Pmo®) Do) D (2)
,_Q/( ) . On-—lm-—-l On——ll J
4= [01 o =@

If £ and g belong to 2, then the equation L{y] = f is equivalent
to the following system in the vector funetions ¥ = (%), t+ =1, - -+, n),

and g:(gﬂ)r (-721, “'7m):
ﬂ,+%@+%g20,

(2.5) - . ~
Y — Y — 45 = —fe"™V

and the equation L*{z] = g is equivalent to the following system in
the veetor functions 2 = (£;), (j=1,---,m), and Z = (Z;), (¢ = 1, -+ +,n):
(2.6) ¥rogti 4 o2 =0,

) Z — M — 4 FE = —gemh

where e*, (k=1,2,38, --+), is used to denote the k-dimensional vector
whose first coordinate is one, and whose remaining coordinates are
zero. If _Z is the (m 4+ n) X (m + n) matrix

Omn ——Em
2.7) S = [E 0 :I ,

and .o~ is the (m + ») X (m + n) matrix funetion defined by
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@) )
%(”)_Lv;(x) V%(@J’

then (2.5) and (2.6) may be written as

(2.8) Zlgl = £ + g = fe™im",
and

(2.9) FHEl = —F*F + v = getmtmY
respectively.

Theorems on existence and uniqueness of solutions of L[y] = f
and L*[z] = ¢ follow from corresponding theorems for the respective
first order systems (2.8) and (2.9). It also follows that ye 9, if and
only if there exists an integrable function f such that y is the first
coordinate of a vector function 7 satisfying (2.8), and ze U, if and
only if there is an integrable function g such that z is the first
coordinate of a vector function z satisfying (2.9).

The differential system (2.5) is 4dentically normal in the sense
that if 7(x) is a solution of &[y] = 0 with #(x) = 0 on a subinterval
X of [a,b], then () = 0 on X, Indeed, if % is such a solution of
(2.5), then ¥ is a solution of ¥’ — .o4% — 0 satisfying 4% = 0 on X.
This latter condition implies that %,(x) = 0 on this subinterval, and
the differential equation %’ — .%4% = 0 implies in turn that 7;(z) = 0
on X for j=m —1,---,1, Similarly, system (2.6) is also identically
normal. It follows from the identical normality of (2.5) that functions
Y, in A, are linearly independent solutions of L[y} = 0 if and only if
the corresponding vector functions %, are linearly independent solutions
of &ly] = 0. Similarly, it follows from the identical normality of
(2.6) that functions z, in 9~Im are linearly independent solutions of
L*[z] = 0 if and only if the corresponding vector functions Z, are
linearly independent solutions of .&7*[Z] = 0.

3. The adjoint operator. If _# is the (m + n) X (m + n)
matrix defined as in (2.7), then we may establish the following Lagrange

identity by a simple inductive argument which does not use hypothesis
(H).

LemMa 3.1, If ye¥, and ze U, then
(3.1) ZL[y] — L*[zly = (Z*_7%) .

THEOREM 3.1. If fe %, then there ewists a y in Al such that
Liy]l = f 4f and only if z in U, and L*[z] = 0 implies that (f,z) = 0.
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Now if yeﬁ‘;, Lyl = f, ze¥,, and L*[z] = 0, then, in view of
Lemma 3.1,

(fy2) = (Llyl, 2) — (y, L*[z]) =22 7y [. = 0 .

On the other hand, suppose that (f,z) =0 whenever zc %, and
L*[z] =0, and let y be the function in %, such that Lly] = f and
ya)=0. If z;, (=1, ---,m + n) are linearly independent solutions
of L*[z] =0, then the (m + %) X (m + %) matrix Z(z) with column
vectors zix), (j=1,--+, m + n), is nonsingular on [a,d]. From
Lemma 3.1 we have the vector equation

0=1[(f,25) — (y, L*[z;)l = Z*_7F 4. = Z*(b)_Fy(b),

and consequently %(b) = 0 also.

THEOREM 3.2. If hypothesis (H) holds, then 2, =, and f, =
L*[z] on =%,

That ﬁmc%* follows from Lemma 3.1. Now let z,€ Z* and
suppose f,, is a corresponding function in 2, such that (L[y], z,) =
(y, f.,) when ye . Choose w, in A, such that L*[w,] = Sy and
suppose that z; €%, are linearly independent solutions of L*[z;] =0,
with (z;, 2;) = 04y (3,7 =1, -+ c,m +n). If w=w,+ 3772, — w,, 25)2;,
then L*[w] = f,, and (3, — w,2) =0 when z¢ %, and L*z] =0. It
follows that if ye @I?L, then

(3.2) (Llyl, z0) = (y, f20) = (, L*[w]) = (Llyl, w) ,

so that (L[y], z — w) = 0 when ye . But it follows from Theorem
3.1 that there is a function y in U such that L{y] = 2, — w. Con-
sequently (2, — w, 2, —w) =0 and z, = we %A,, so that =* = U, and
f:y = L*[2,]. This result extends Theorem 4.1 of Reid [7].

Now the operator T adjoint to 7, is defined to be the operator
on Z2* with value f, at z. In view of Theorem 3.2 we have &Z* =

A, and Ty[z] = L*[z].

4. Extensions of the operator T,. Let <7 be a linear subspace
of A, containing 9°, and denote by 7T the restriction of L to <
Denote by <* the class of functions z in 2[, which are essentially
bounded and for which there exists an f, in 2[, such that (L[y], 2) =
(y, f,) for all y in = It follows from Theorem 3.2 that &=* A,
and for each z in &* there is at most one f,, namely L*[z], such
that (L[y],2) = (y, f,) for all y in =. The adjoint T* of T is the
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operator on Z* defined by the formula T*[z] = f,. The operator T
is said to be self-adjoint if and only if &2 = <2* and T = T*.

The following lemma will be helpful in describing &r*. If y;e %,
(j=1,+--,m +n), then Y will denote the matrix function defined

by Y(2) = [3:)], (j =1, -+, m+ n).

LEeMMA 4.1. If n and { are (m + n)-vectors, them there exists
a function yeU,, (zeN,), such that j(a) = n and H(d) =, Z(a) =7
d anz(b) = ).

Since ifn is a vector space it is enough to show that there exist
m + n functions y; in ¥, such that 7,a)=0, (F=1, -+, m + n)
while Y(b) is nonsingular, and to show a corresponding result with a
and b interchanged. To establish the existence of funections y; in A,
such that %ie)=0, (4 =1,---,m + n), and Y(b) is nonsingular,
suppose to the contrary that for each collection of m + n functions
y; in U, satisfying 7;(a) =0, (j =1, .-+, m + n), we have Y (b) singular.
Let z; be m 4+ n linearly independent solutions of L*{z] =0, and for
j=1,-++,m+n let y; be the function in ¥, such that L[y;] = z;
and (@) = 0. Then there is a nonzero (m + n)-vector & = (§;) such
that Y(0): =0. If y(x) = S 7y (x)é and 2(x) = S772; (¥)&;, then
Lly] =z, L*[z] =0 and 2(z) == 0, moreover, y € 9. Hence it follows
from Lemma 3,1 that

0 = (Llyl, 2) — (y, L*[z]) = (2, 2) ,

which is impossible since z(x) = 0. The numbers a and b may be
interchanged and the preceding argument remains valid. The result
for ¥, follows by interchanging the roles of U, and ¥, that is, by
replacing [p;;] with [p;;]*.

Denote by <#Z the subspace of 2(m + n)-dimensional complex space
congisting of the end values (§(a), ¥(a), 4(b), ¥(b)) for functions y in .
Similarly, &2 * will denote the subspace of end values (2(a), Z(a), #(b), Z(b))
for functions z in &*. If k < 2m + 2n and the dimension of <7 is
2m + 2n — k, then let P and @ be (m + n) X 2m + 2n — k) matrices
such that the columns of [—P* Q*]* form a basis for <& If k>0
also, then let M and N be k X (m + m) matrices such that the
k x 2(m + n) matrix [M N| has rank k¥ and MP — NQ = 0. Then in
view of Lemma 4.1 we have that &7 is characterized as the class of
functions ¥ in %NI,L with the property that

4.1 s(y) = My(a) + Ny(b) =0.
If k¥ =0, then by Lemma 4.1 we have &7 = X,
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THEOREM 4.1. Dim <Z + dim <Z* = 2m + 2n; if dim <Z > 0 and
P,Q are (m+ n) X @m + 2n — k) matrices such that the column
vectors of [—P* Q*]* from a basis for <&, then <* is the class of

functions z in N, for which
4.2) P*_Z*%(a) + Q@*_F *Z(b) =0.

First note that if dim <% = 0, then <* =, by Theorem 3.2,
and thus by Lemma 4.1 we have dim <& * = 2m + 2n. Now suppose
that dim <Z > 0, ze ¥, and (4.2) holds. Then for y in & and & a
(2m + 2n — k)-vector chosen so that #%(a) = —P¢& and %(b) = Q¢ it
follows from Lemma 3.1 that

(Llyl, 2) — (y, L*[2]) = 2*_Fy . = {P*_Z*%(a) + Q*_F*2(b)}*s =0
and hence ze &2*, On the other hand, if ze < * then it follows from
Theorem 3.2 that ze¥,, since A2 c <. Then (4.2) follows from

Lemma 3.1, Lemma 4.1 and the choice of P and @. Therefore, in
view of Lemma 4.1, it follows that dim <& + dim &Z#* = 2m + 2n.

CorROLLARY I. If dim.<# >0, and R and S are 2m + 2n — k) X
(m + n) matrices, then I * is the collection of fumctions z in U,
Jor which

(4.3) Rz(a) + SzZ(b) =0

tf and only iof the 2m + 2n — k) X 2(m + n) matriz [RS] has rank
2m + 2n — k and M_F*R* — N_Z*S* =0,

COROLLARY II. The adjoint of T* 4s T.

The index of compatibility for a system Lly] = 0, y € & is defined
to be dim{y: ye & and L|y] = 0}. The next two theorems are con-
sequences of the equivalence of the equations L{y] = f and L*[z] = ¢
to the systems (2.8) and (2.9), respectively, and corresponding theorems
on first order systems. Analogous theorems for nth order linear dif-
ferential equations are given in [2, Chapter 11], and those results
may be extended to first order systems.

THEOREM 4.2, If dim &Z#* =k and the index of compatibility of
the system Lly] =0, ye & isr,then p =k + r — m — n is the index
of compatibility for the system L*[z] =0, z€ &*,

THEOREM 4.3. If fe U, then there exists a function y in Z
such that L{yl = f if and only if (f,2) =0 for all z in =Z* satis-
Sying L*[z] = 0.
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The next two theorems are analogues of Theorems 6.1 and 6.2 of
Reid [7]. The second of the two gives necessary and sufficient condi-
tions for the operator T to be self-adjoint when [p;;()] is Hermitiail.
If y;e¥, and Y=[y], (j=1,--+,m+ n), then the symbols sSY)
and s(¥) are used for the k x (m + m) matrices MY(a)+ NY(b)
and MY(a) — NY(b), respectively. Similarly, if z;e ¥, and Z = [7,],
(j=1,+-,m+ n), then #(Z) and t~(Z) denote RZ(a)+ SZ() and
RZ(a) — SZ(b), respectively.

THEOREM 4.4. Suppose that 2(m + n) > dim <& > 0, y; and z;,
(7=1, -+, m+ n), are linearly independent solutions of L[y] =0
and L*[z] =0, respectively, and let 4 = (Z * Z f’)‘l. Then 4 1s
constant on [a,d] and Z* 1is the collection of fumctions z in A,
satisfying (4.3) tf and only +f the 2m + 2n — k) X 2(m + n) matriz
[R S] has rank 2m + 2n — k and

(4.4) s(Y)A{t=~(Z)}* + s~(V)a{t(Z)}* = 0 .

THEOREM 4.5. Suppose that m =mn, [pjix)], (¢,5=0,---, n;
z € [a, b]), s Hermitian and dim <& =2n. Lety;, (j=1,.--,2n), be
linearly independent solutions of Lly] =0, and let 4 = (Y* 4 YY)
Then 4 is constant on [a,b], and T 1is self-adjoint if and only if

the 2n x 2n matric s—(Y)4{s(Y)}* is Hermitian.

5. Generalized Green’s functions. The subspaces &2, Z* of
9, and A, respectively, and the subspaces <&, F* of 2(m + n)-
dimensional complex space are as defined in § 4., If 0 < dim <& < 2m +
2n, then the matrices M, N, P, and @ are as specified in § 4.

If feA, then we are concerned with solutions of the quasi-
differential system

(5.1) Llyl=f, ye=.
Of prime importance is the homogeneous system
(5.2) Liy]=0, ye=z,
and its adjoint system
(5.3) L*[z] =0, reg*,
By definition a generalized Green’s function for the system (5.2)
18 an essentially bounded and measurable function g on [ =

{,t): a =2 =b, a <t =< b} with the property that if f is a function
i Wy, for which (5.1) has a solution, then a particular solution y
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of (5.1) is given by

(5.4) y(@) = | (e, 7@

Reid [5] has shown the existence of a generalized Green’s
matrix for a compatible first order system with two-point boundary
conditions, where the number of independent boundary conditions is
equal to the number of differential equations. If dim <& = m + n,
then Reid’s results could be used to obtain a generalized Green’s
function for (5.2). In this section the existence and some properties
of a generalized Green’s function will be shown when dim < is not
necessarily equal to m + n. The technique used here may be modified
to extend Reid’s results to the case where the number of independent
boundary conditions is different from the number of differential
equations,

For a wth order linear differential operator >Y_;q;(x)y" with
q;€C;, (7=0,1, --+,v), and q,(x) # 0, the generalized Green’s function
has been treated by Greub and Rheinboldt [4] and Wyler [10]; a
more comprehensive treatment of an algebraic theory of operator
solutions of boundary problems, which includes this case as a special
instance, is given in Wyler [11].

Lemma 5.1. If y;, (7 =1,---, m+ n), are linearly independent
solutions of Lly] =0, then there exist m + n linearly independent
solutions z; of L*[z] = 0 such that

(5.5) Z* FY = Epi -

This result follows from Lemma 3.1 and the existence and uniqueness
theorems for the equations .&[y] = 0 and &*[z] = 0.

If yjegln and z;¢€ N, (j=1,++-,m+ n), then define matrix
functions ¥, ¥, Z, and Z as follows: Y(x) = [7.0)], Y(x) = [7;()],
Z(@) = [}4()], and Z() = [Z@)], (=1, -+, m + n),

COROLLARY. If y; and z;, (j =1,+++, m + n), are as tn Lemma
5.1, then

5.6) Y@)Z*@) = 0,,, Y@)Z*x)=E,,
‘ V@)z* (@)= —E., Y@)Z*@)=0,,.

THEOREM 5.1. Ifce]a,b], & is a constant, y, and z;, (j =1, -+,

m + n), are as wn Lemma 5.1, then the solution y of Lly] = f satis-

Sying y(t) = Smy(t)é; is given by the first component of the

vector
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(6.7 i) = 25,85+ | Sneao s

Indeed, if € = (&), (j =1, +++, m -+ n), and we set 7(x) = Y (x)u(x),
for u an (m + n)-vector function, then ¥ is a solution of <[y} = fe™ ™",
7(t) = Y(7)¢ if and only if

/f’(x)u’(x) = glmth f(x), uw(z) =¢&.
Hence w'(z) = Z*(x)e™ ™ f(x) and

z
T

w(w) = & + S Z4(s)emmf(s)ds |

from which the theorem follows.

Now suppose that y;, (j =1, «-+, m + n), are linearly independent
solutions of L[y] =0 and that z;,, (=1, +--, m + n), are chosen as
in Lemma 5.1, If dim <Z =2m + 2n — k, k > 0, then s(Y¥) and s~(Y)
are k x (m + n) matrices defined as s(Y)= MY(a) + NY(b) and
s(Y) = MY(a) — NY(b). If r is the index of compatibility for (5.2),
then s(Y) has rank m + n — r. If » > 0, then let S be an (m + n) X »
matrix with the property that S*S=E, and s(Y)S=0. If r>m+n—Fk,
then T will represent a k X (K — m — n + ) matrix such that T*T =
E. .ir and T*s(Y)=0. It follows that the (k+ ») x (k -+ 7)
matrix

s(Y) T

5.8

(5.8) s 0}

is nonsingular, and its inverse is of the form
D 8

5.9 .

5.9 > o]

The (m + n) x k matrix D is the generalized reciprocal of s(Y) in the
sense of E. H. Moore, (see [9, Section 14]). If » = 0, then the matrix
S does not appear, if »r = m + n — k, then T does not appear.

Now if dim &Z < 2(m + n), let G(z,t) be the (m + n) X (m + n)
matrix defined by

G(x, t) = %?(x)[_‘.HLEM + Ds( ?)]Z*(t) L wt
G(e, x) = %Y(x)Ds—(f’)Z*(oc) . wela,b].

If dim & = 2(m + n), let G(x, t) be defined by
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G(z, t) = l-—Lﬂﬂff(m)z*(t) , x#*t;
2 x—t
G(x,x) =0, xz € [a, b].

Let g, be the function with domain [J whose value at (x,t) is
the element in the first row and first eolumn of G(x, t), that is

go(x: t) = go,l(x: t) + go,z(x: t) Q,f dim &Z < 2(m + 77/) ’
go(x, t) = go,.(x, t) if dim & = 2(m + n),

where
1 m-+n _
gou(x, t) = 5 sgn (v — t) Z{ Y:(2)Z;(%),
Qoo 1) = 2 3 0:@). A0

provided [.5¢;] is the matrix Ds~(Y) and sgnwu = |u|/u for u # 0,
sgn0 = 0,

THEOREM 5.2. The function ¢, defined above is a generalized
Green’s function for (5.2).

If dim <% = 2(m + n), then this result follows directly from
Theorem 5.1. Now suppose that dim <& < 2(m + n), and f is an
integrable funection for which (5.1) has a solution. If y is a solution
of L{y] = f, then for a suitable vector & one has

() = %[ P)e + S V(@) Z*()e™ > f(t)dt — S" Pa) Z*(t)etm o f(t)dt] :

Thus, since (5.9) is the inverse of (5.8), it follows that y is a solution
of (5.1) if and only if

T*s~(7) S" ZH(B)em i f()dt = 0 ,
and for some r-vector 7 we have
£ = Ds~(T7) Sb Zx(t)em 0 f(t)dt + Sp .
Therefore,

() = %[ Y(@)Sy + Y(@)Ds~(T) S" ZH(t)emmn £()dt

+ g" ?(x)%_z—' ZH(t)emtmd f(t)dt] ,
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from which the theorem follows since » may be chosen to be zero.

The symbol ¢{*” will be used to signify the partial derivative
oitig jot'dx’. Generalized partial derivatives g{*® will now be defined
for g, If a« <n and B < m, then ¢g*F(x,t) = gi~P(x,t). If a < mn,
_then g{*™+# (j =0,---,n — 1), is defined as follows:

g5, 1) = 25 Pualt)gs™ (@, 0) 5
if g™ is a.c. in its second argument, then

g, 1) = B 008, 1) — 00t g5, 1)
(.7: 1y e, N — 1) .

If 8 < m, then ¢g§"**® (4 =0, -+, m — 1), is defined as follows:
98P (x, 1) = 2, Du ()95 (@, 8) 5
“~
if g»—+4P ig a.c. in its first argument, then

g (@, 8) = 3 Pai (@08 (w, 8) — 0Jow g (e, 1)
=1
(t=1,-,m— 1),

THEOREM 5.3. If a+B8<m+n—2, and g, ts the function
of Theorem 5.2, then g{*P ewists and s continuous on [1.

This result clearly holds for g,, hence one need only consider
specifically ¢,,,. Let o + 8 =< m + n — 2, and suppose first that a < n.
If 8 < m, then the theorem follows from the fact that f’(ac)Z *(x) = 0.
If g=m—-1+74, (j=1,-+-,n —a—1), then use the identity
Y(x)Z*(x) = FK,. On the other hand, if #<m and a=n—1+ 1,
(1=1,+--,m — 8 — 1), then use the identity Y(2)Z*(x) = —E,.

THEOREM 5.4. The generalized Green’s function for the system
(5.2) is not unique. If u,, «--,u, form a basis for the solutions of
(5.2), v, +++, v, form a basis for the solutions of (5.3), and g, is one
generalized Green’s function for (5.2) then a functron g on O s also
a generalized Green’s function for (5.2) tf and only if there exist
essentially bounded and measurable functions v, ++<, v, @iy ***, Py
such that if (x,t)€ O, then

(5.10) 0, 8) = 0@, 8) + 3@V + 3 2D0) -

If ¢ is a function on [ satisfying (5.10), then in view of Theorem
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4.3 it follows that g is a generalized Green’s function for (5.2).

To establish the converse we may assume without loss of generality
that (u,;, u;) = 31:.1'! (t,3=1,---,17), and (v,, vﬁ) = 3::5’ (a,8=1,---, P).
If we, and f(x) = w(®) — X1 (w, v;)v(x), then (f,72.) =0, (@ =
1, ---,0). Thus for this choice of f it follows from Theorem 4.3
that (5.1) has a solution. Suppose that g is a second generalized
Green’s function for (5.2) and let d(x, t) = g(z, t) — g,(x, ). Then there
are constants &,, ---, &, such that

[, d@, 0. Odt = 3 ua)és
and if O(a, t) = d(x, t) — SE_, T,t) g" d(z, s)v,(s)ds, then

b r
(5.1) [ 0@, 07 @)t = 3 e,
Multiplying (5.11) by ,(x), and integrating with respect to «, we have
Sb Sb u,(x)P(x, 1) f(H)dtde = &; , (t=1,c0,7),

and consequently
S" [q)(x, 5 — 3 o) S" 5(s)0(s, t)ds]w(t)dt —0.
But w is an arbitrary integrable function, and hence
D(x, t) — é () SZ #(s)P(s, t)ds =0 on [,
and

(e, 1) = 3w | 5606, Hds + 55:0) || d@, s)osts)ds .

Hence (5.10) holds with +; and @; defined by yr(t) :S" u(8)0(s, t) ds.
b a

and @;(x) = S d(x, s)vi(s)ds, (t=1,--+,7;5=1,---,0), and clearly

these functions are essentially bounded and measurable.

We now show that a generalized Green’s function g for (5.2) has
the property that the function & defined by h(x,t) = g, x) is a
generalized Green’s function for the adjoint system (5.3). Preliminary
to this result we shall prove the following theorem.

THEOREM 5.5. Suppose that u, -+, u, form a basis for the
solutions of (56.2), vy, -+, v, from a basis for the solutions of (5.3),
and @ = {0, ++-,0,}, 2 ={w,, --+, 0} are sets of integrable functions
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with the property that the matrices {(u; 0;)], (¢, =1,++-,7), and
[(va, wp)], (@, 8=1,++-,0), are nonsingular. Then there exists a
unique generalized Green’s fumction g.(,; @, 2) for (5.2) satisfying
the conditions

S‘b gL(.')J, t; @, Q)(D,X(i)dt =0 , (a = 1, cee, p) ,
(5.12) :
S 0.(2)g,(x, £ 6, Q)dz = 0, (G 1, ).

Without any loss of generality we can assume that [(u,;, 6,)] = E,
and [(v,, wg)] = E,. Let g, be the generalized Green’s function for
(5.2) described in Theorem 5.2. We now determine functions +, «- -, ¥,
and functions ¢, +++, @, such that the generalized Green’s function
given by (5.10) satisfies conditions (5.12). Such a generalized Green’s
function g will satisfy the conditions (5.12) if and only if the functions
vy, (0=1,+-+,7), and @,, (@ =1, ---, ), satisfy the equations

wlx) + SZ SZP:,X 0.(s)pp(s)Ve(2)ds + S: 0,(s8)g,s, x)ds = 0,
(7’ - 1’ ’°',’}") ’
V go(®, 8)w,(s)ds = 0,

o

(5.13) .
Pu(0) + || Sus)y s)on(e)ds +

(azly *",‘0).

A particular set of solutions for equations (5.13) is

@a(x) = —S: go(x’ S)wa(S)dS ’ (C( = 1! fey, [0) )
(5.14) i) = ||| 0.00.t, o) mass
=\ d0gst, war , (=1, e, 7).

Moreover, if +; and @,, (t =1, -, 7; &« =1, --+, 0), is any collection
of solutions of (5.13), then after substituting the value of +;(x) given
by the first equation into the second equation of (5.13) it can be
shown by straightforward computation that the value of

3 w(@yt) + 3 pu@)(0)

is independent of the particular +,; and ¢,. Hence there is a unique
generalized Green’s function for (5.2) satisfying (5.12).

The conditions of Theorem 5.5 are clearly satisfied by the sets
0; =uy;, (t=1,+-+,7), and @, = v,, (@ =1, --+, p); in particular, for
linear homogeneous differential operators whose coefficients satisfy
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suitable differentiability conditions, the treatment of Greub and
Rheinboldt 4] is limited to this specification.

It is to be remarked that, in view of the definition of g, if r;
and @,, (t=1,+--,7;, a =1, -+, 0), is any collection of solutions of
(5.13), then @, e, (@ =1, -+, 0), and ¥,€%,, @G =1, ---, 7).

Correspondingly, there exists a unique generalized Green’s function
grx(, ; 2,0) for the system (5.3) which satisfies the conditions

S" Bo(@)gr+(@, t; 2, O)de = 0 , @=1,---,0),

(5.15) ,,
|, g0, t; 2, 000,008 = 0, (E=1,0007).

For brevity, denote by b, and b, the functions defined on O by
the formulas

bo(, ) = S, 0,@TH) ,  blw, 1) = 3 @A) -

THEOREM 5.6. If gi(,;0,92) is the unique generalized Green’s

function satisfying (5.12), then the following conditions (5.16)—(5.20)
are satisfied:

(5.16) g&%(,:0,9), (=0, -+, m+ n — 2), exists and is continuous
on O while gi™t*2%(x, t; 0, 2) and o/ox g™t x,t; 0, 2) exist on
the individual domains a <t < 2z, a < x<banda =x<b, x<t=b;

(5.17) 4f tele,b], then the function whose wvalue at x+1t 1s
gimtruO( £ 0, 2) has a right and o left limit at t, denoted by
gimrnhOt s 0, Q) and gimtvhO(t, € 0, ), respectively, and

gim (T, 15 0, Q) — gfm O, 15,0, 2) =1
(5.18) if tela,b], then Llgi(,t; 0, 2)] =b2(,t) on [a,t) and (¢,b];
(5.19) f te(a,b), then the funciion whose value at x is g (x, t; 6, £2)
satisfies the boundary conditions which characterize the set <7;

(5.20) Sb F.@)gu(x, t; 6, Qdx = 0 , (G=1,- 7 te[a,b]).

Conditions (5.16)—(5.18) may be verified directly using the properties
of g, and the remark following the proof of 'I_‘heorem 5.5. Condition
(5.20) is merely one of the conditions in (5.12). If &5 =¥, then

(5.19) is trivially satisfied. Otherwise, let w be any integrable func-
tion, and define f by

@) = 0(@) = 3 o)W, 1) = w(z) [ (e, yw(eyds .

Jao
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In view of the assumption that [(v.,®p)] = E,, it follows that (f, v.) =0,
(¢ =1, .-+, p), and therefore the function « defined by

w@) = | i@, t; 6, DF s
is a solution of (5.1). But it follows from (5.12) that
[ i@, 8,0, 250t = | gl t; 6, ity .
Therefore,
0 = Mii(a) + Nu(b)
= ' (Ma.(a,4,6,9) + N30, 1; 6, Dty
from which (5.19) follows in view of the arbitrariness of the function w.
COROLLARY. If we ¥, and y is defined by
y(@) = | (0,1 0, Quityat
then
Liy) = w — || b, @)t ,
Yye Z, (y,0,) =0, @G=1 7).
It should be noted that the unique generalized Green’s function

gx(,; 2,0) for (5.3) which satisfies (5.15) also satisfies conditions
analogous to (5.16)—(5.20).

THBROREM 5.7. If x,te]a,bd], then gz, t; 2,0) = g.(t, x; 0, Q).

Let w and & be arbitrary integrable functions and define y and
2z by

y(@) = | 9u(e,t; 6, Quityit
am=ywmua@ww,

respectively. Then it follows from the corollary to Theorem 5.6 and
its analogue that yc &7, z¢ &*, and therefore

(L[y]: Z) - (yy L*[Z]) =0.
But it also follows from the corollary to Theorem 5.6 that L[y] =



230 JOHN 8. BRADLEY

bg( tw)dt, L*[z] =h —S be (, )R(t)dt, and therefore in view
of 5. 12), (5.15), and the definition of b, and b,, we have

[ ] Fegone, o5 2,6) - guw, t: 6, Qu()itds = 0,

from which the theorem follows since w and & are arbitrary integrable
functions.

CoROLLARY I. The function g.(, ;®,$) is characterized by con-
ditions (5.16)—(5.20), and the function g.x(,; 0, 2) is characterized by
analogous conditions.

As a consequence of Theorems 5.4 and 5.7 one has the following
result:

CoROLLARY II. If g is a generalized Green’s function for (5.2),
then the function h defined by h(x,t) = g, x) is a generalized
Green’s function for (5.3).

6. A canonical form for boundary conditions. Let [f;;] and
lg:s], G =0,---,m=1;,7=0,--+,m=1), be m+ 1) X (n + 1) inte-
grable matrix functions. Suppose that the matrix function [f};],
(t=0,++-,m; j=0,---,n), satisfies hypothesis (H), and g,{x) =
gm(x) = 0: (i: 0,.--,m; =0, “',/I’I/).

For a complex number M let p;;( ; A) be the function defined on
la, b] by

pw(x’ >") :f”(x) + ng(x) s (7’ = 0; s, M .7 = 07 Ty n) .
It follows that for each number A\ hypothesis (H) holds for the matrix
function [p;;(;\)]. For suitable v in A, let #.(;N), -+, F.(;N) be
defined on [a, b] as follows:

Pal; M) = J;. Puf%; My (2) = %fmj(w)y"’(w) ;

G 5 G0 e A, then Fiw\) = 3 Pu@ VY @) — T V)

(G=m—1,+++,1).

The class of funetions y in A, for which %,(,\), -+, ¥.(; \) are a.c.
will be denoted by %,(\), and L[ ;] will be the operator with domain
A, (), and defined by

(6.2) Lfy; N\ = Zg Doi( 3 MYY — T M) .
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The vector function (F(;\)), (¢=1,---,m), will be represented by
J(;N), and P(;N) will signify the (n + m)-vector function (y, ---,
Yy G N), o+, Tu( 3 N)). For a complex number v let p%( ;v) be the
function on [a, b] defined by

pE(@; V) = fi(@) + v7:(x) , (6=0,00,m;5=0,+-+,m).

For suitable z in %, define Z,(;v), ++-, Z,(; V) by

73 9) = 3 ph( e @) = 3 Fu@a (@) ;

(6.3) if Zi ;) €U, then Z;(x;v) = ilp;’;(x; V)2 (x) — 22 ) ;

(Gg=n—-1,---,1).
The class of funections z in %, for which Z,(;v), ---,Z,(;v) are a.c.

will be denoted by %,.(v) and L*[;v] will be operator with domain
A,.(v), and defined by

(6.4) Lfe; vl = 33 pi(5 92 — B3 9) .

The vector funection (Z;(;v)), (4 =1, ---,n), will be represented by
Z( ;v), and z( ;v) will denote the vector function (2, - - -,z 2, Z,(,v), - -,
Z.(;v). Let Ay, Ay, Ay, and A, be &k X n matrices, and let B, and
B, be k X m matrices, (1 <k =2m + 2n — 1), such that for each number
A the & X 2(m + ») matrix

[Al(k) ""B1 Az()") Bz]

has rank &, where A,(\) = A, + M4, and A,(\) = A4, + M, Let Z7(0)
be the collection of functions y in A,(\) for which

(6.5) A,(Mi(a) — Big(a; M) + A,(MF(0) + Bij(b; ) =0,

This section is concerned with the particular Euler type quasi-differen-
tial system

(6.6) Liy; 7] =0, ye z(\).

It follows from Theorem 3.2 that the system adjoint to (6.6) is

(6.7 L*[z; ] =0, ze 2*(x),
where 27*(\) C ﬁm(i). The following assumption is made about = *(\):

HypoTHESIS (H,). There exist (2m + 2n — k) X m matrices A,(v) =
Ay + VA, A(Y) = A, + YA, and 2m + 2n — k) X n matrices B,, B,
such that for arbitrary ) the set *(\) is the collection of function
z in A, (N) for which
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(6.8) ANHa) — BE(a; N) + ANED) + BE(B; X)) =0,

It shoud be noted that the assumption used by Zimmerberg to
obtain Theorem 2.1 of [13] does not imply that hypothesis (H,) holds.
For if m =n =1 and k = 2n, then let the matrices A,, A, B, A,
A,, B, be defined as

A =[11], Aj=[01], Br=][21],
Ay =1[10], Afj=[01], Bf=[01].

Then the hypothesis of Theorem 2.1 of [13] is satisfied, but hypothesis
(H,) does not hold.

If hypothesis (H,) holds then for each complex number v the
@m + 2n — k) X 2(m + n) matrix

(6.9) [As(¥) B; A(») Bl

has rank 2m + 2n — k. Moreover, by a proof quite analogous to that
used by Reid to obtain (11.11’) of [6] one may establish the following
result.

LeMMA 6.1. If hypothesis (H,) holds, then < (\) is the collection
of fumetions y in A, (N) for which there is a (2m + 2n — k)-vector e,
such that

§(a) = Bie,,  Hla;N) = Af(Meo

(6.10) "~ s -
§(b) = Bfe, , Fb; N) = —AF(Me ,

and 2*(\) is the collection of functions z im A,.(N) for which there
18 a k-vector e, such that

#(a) = Bte,, Z(a; N) = Ar(Ne, ,

(6.11) § o~
Z(b) = Bfe, Z(b; N) = —AF(MNe, ,

where A*(v) = (A4,(0)*, (i = 1,2, 3, 4).

Now let Klo = AwBs* + A2OBZKy Ku — AnBa* + A21ny Kl()’) - Km +
)‘Klly KZO = ASOB{’: _l_ A40B;k, K21 — AalBl* + A41B;k, and K2(7\4) = K20+ >\:K21.
Then the next result follows from Lemma 6.1 and Lemma 3.1.

LEMMA 6.2. If hypothesis (H,) holds, then Ki(\) = Ki(\).

LEMMA 6.3. Suppose that hypothesis (H,) holds, the kX 2m matrix
[B, B,] has rank k — p, and the (2m + 2n — k) X 2n matrix [B; B
has rank 2m 4 2n — k — q. Then there exist p X n matrices ¥, .
and q X m matrices s, o, such that the p X 2n matric [, 4,] has
rank p, the q X 2m matric [y;+,] has rank q, and
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(6.12) @) + ¥ =0,  for yez(N),
(6.13) Yda) + pE®) =0,  for ze 2*(X) .

Suppose that R is a p X k matrix of rank p such that R[B, B,] = 0,
and define +, and +, as +, = RA,, +, = RA,. In view of Lemma 6.2
and the fact that for arbitrary complex )\ the & X 2(m + m») matrix
[A,(x) B; A,(\) B;] has rank k it follows that there exists a p X p
matrix V such that

[RA.(N) RA;(N)] = (B, + MNV)R[ Ay Az .
Hence K, + AV is nonsingular and the equation (6.12) is equivalent to
RA,(Mg(a) + RAMN)H() =0 .

If R,is a ¢ X 2m + 2n — k) matrix of rank ¢ such that B [B; B,] = 0,
and s, ¥, are defined as v, = R,4;, v, = R,4,, then equation (6.13)
may be verified in a similar fashion. The conclusion concerning the
ranks of [+ v.] and [+r; ] is clear.

From Lemma 6.2 it then follows that [B, By|[vs+.]* =0 and
[B; BJ{v: 4]* = 0, sothat ¢ < 2m — (kK — p) and p < 2n — [2m + 2n —
k—q]l=k-+ q— 2m, from which one has the following result.

LeMMA 6.4. If hypothesis (H,) holds, then the columns of [rs ¥r,)*
form a basis for the null space of [B,B,] and the columns of
[, ¥s)* form a basis for the null space of |B; B,].

The following theorem gives a simultaneous canonical representation
of the boundary conditions for (6.6) and (6.7) in terms of parameter
matrices +;, @;, G;, (¢ =1,2,3,4), and is the central result of this
section.

THEOREM 6.1. Suppose that hypothesis (H,) holds. Then there
exist m X n matrices Q; and G;, (t =1,2,3,4), such that ye Z(\)
if and only if there exists a q-vector u, such that

vii(a) + 4:5(0) =0,
(6.14)  (Q, — MG)F(a) + (Q: — NG)F(b) + v — Fla;A) =0,

(Qs — MGR)F(@) + (Qs — MGYF(D) + i, + J(b;N) = 0.
Moreover, ze 2*(\) if and only if there exists a p-vector 7, such
that

yeE(@) + v£(0) = 0,
(6.15) (QF — NGHE(a) + (QF — NGHZ(D) + ¥in — Z(a; M) =0,
(QF — XGHE(@) + (QF — XGHE(D) + ¥in. + Z(b;N) = 0.,
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Suppose that the matrices K, and K,, have ranks ¢, and gq,,
respectively. Let D,, and D,, be (2m -+ 2n — k) X Cm + 2n — k — q,)
and (2m + 2n — k) X (2m + 2n — k — q,) matrices, respectively, whose
individual column vectors form orthonormal bases for the null spaces
of K,, and K, that is, K,,D,, = 0 and K.,.D,, = 0. As K, = K;} and
K,, = K by Lemma 6.2, there exist matrices D,, and D,, of respective
orders k X (k — q,) and k X (k — ¢,) whose individual column vectors
form orthonormal bases for the null spaces of K,, and K,. Then

(6,16) KJ.O D20:|’ Kll D21 , K2O Dlo , K21 Dll
Di 0 500 Di 0 Di 0

are nonsingular and have inverses of the form

6.17) [Hjo DmJ I:Hn Du:l [HKS Dzo} [Hﬁ‘ Dzl]

' Dy 0] [Dx o] |Ds 0] [Dx 0]’
respectively. The matrices H,, H,, H{i, and H; are generalized re-
ciprocals of the respective matrices K,, K., K, = Kif, and K,, = K.
Let Q, and G;,, (1 =1,2,8,4), be defined as Q, = A3H,A,, Q.=
A:?:)HloAZOy Qs = A;‘:)HwAwy Q4 - A:’?)H10A20y Gl - '—AsﬂiHuAuy Gz = —A;HMAZU
Gy, = —AfH, A, and G, = —AfH,A,.

Now if y e &2(\) then in view of Lemma 6.3 we need only verify
the last two equations of (6.14). Suppose that ¢, is determined by
(6.10). Then it follows from (6.10) and the fact that the matrices
(6.17) are the inverses of the matrices (6.16) that

e, = H, Aj(a) + HAyy(b) + D, Die, ,

(6.18) ’ /
€, = HuAuy(a') + HuAmy(b) + Dllpﬁeo .

Now it follows from (6.10) and (6.18) that
(Q1 - )\’Gl)g(a/) -+ (Qz - )"Gz)g(b) + (A;(()DLOD{’(() + KA:;leuDlﬂ;)eo

| @Q; — NGy)(a) + (Q, — ANG)F(b) + (ALD.Di + MALD,Di)e,
+ gb;n) = 0.

But B,(A%D, D5 + NAZDD3) + By(ALD, Dy, + MNALD.D3) = KD, D3 +
MNKiFD DY = 0, and consequently the two equations of (6.19) may be
written in the form of the last two equations of (6.14) involving the
parameter vector 7.

On the other hand, suppose that y e ,(\) and (6.14) holds. Now
the first equation of (6.14) implies that there is a (2m + 2n — k)-vector
e, such that §(a) = Bfe, and (b) = Bfe,. Hence it follows from (6.16)
and (6.17) that (6.18) holds for this value of ¢,. Solving the equations
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(6.18) for H,,Ayufi(a) + HiAH(b) and H, Ayf(a) + HiA.4(b), multiplying
the first equation on the left by A and A}, and the second equation
on the left by MA% and MAjJ, respectively, and adding it ean be shown
that the last two equations of (6.14) may be written as

A(e, — Dy Diie,) + NAf(e, — D, Die,) + i — Ja;n) =0,

6.20
(6.20) Af(e, — DyDie,) + MNAk(e, — DyDiey) + iy, + %(b; N) = 0.

In view of Lemma 6.2, the definition of the matrices D, D,;, and the
choice of the vector ¢, one sees after multiplying the first equation
of (6.20) by B,, the second equation by B,, and adding the two equa-
tions, that y satisfies the boundary conditions of (6.6). The conclusion
concerning D*(\) may be established in a similar manner.

The next theorem is an application of Theorem 6.1, where it is to
be noticed that if m = n and [f;(%)], [g:;(x)] are Hermitian, then
9,00 = A, (\); in particular, if ze ﬁn(x), then zZ(; N) = 2(; M\).

THEOREM 6.2. Suppose that m =mn, [fijx)] and [g;;(x)] are
Hermitian on [a,b], k = 2n, and 2*(N\) = @ (N). Then the system
(6.6) is equivalent to the Euler-Lagrange equations and transversality
conditions for minimizing the functional

b

7*(@[QF(a) + @I + 7*0)Q:¥(e) + Qu(d)] + S YO asy®

n
a & B=0

subject to the restraints
V(@) + 0 = 0,
I @IGH@ + GIO) + *OI6:3@) + GO+ || S 7.
= const .

, If m = n, the problem is restricted to the field of real numbers,
g.:x) = fi;(x) =0 for i37, and if f};, 9.,€€,, (4,7 =0, ---, n), then
the results of this section are the same as obtained by Zimmerberg
[12], provided that the formula (2.4) of that paper is corrected by
replacing f;, firs, =+, fams DY fi — NGiy  fivs — Mivsy 0y fai — N,
respectively. If, moreover, ¢,(x) =0 for ¢ =1, then these are the
same results as obtained by Reid [6, Section 11].

7. An application. In this section the results of Section 6 and
a theorem of Reid [7] will be used to show that the boundary condi-
tions for a rather large class of linear vth order differential operators
may be written in the form given by Theorem 6.1.

Reid [7] has considered vth order linear differential operators L of
the form
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.1 Liyl = 3 ¢,@y” =1,

with integrable coefficients. Functions 4;(y; p), (4 =20,1,2, --+), were
defined as

A(y; ) = p@)y ,  Aoly; p) = (P(T)Y™)™
Ay (y; D) = %[(p(x)y"“”)‘“ + (p@)y") ], (r=12,--+),

with the understanding that pe 2, in the definition of 4, and 4,,_,.
The primary result of that paper, and the one of most interest here,
is Theorem 3.2, to the effect that if the polynomials 1, =z, «--, z"/n!,
where n = v/2 or » = (¥ + 1)/2 according as v is even or odd, belong
to the domain of the adjoint operator Ty, then there exist functions
T, (=0, --,v), with 7,e ¥, 7€, T W, such that Lly] is
given by

(7.2) Lly] = % A;(y; 75)
while 2, is contained in the domain of the adjoint operator T7 and

(1.3) Ti(z) = L*[z] = ; Az (—1F)  for zedl,.

In view of the differentiability properties of z;, (=1, ---,V), it
follows that (7.2) and (7.3) are of the form (6.2) and (6.4), respectively,
which in turn reduce to (2.2) and (2.4), respectively, provided that
m=mn, g;;(#) =0 when 2 =1 or =1, and for ¢,7=20,:--,n one
defines fi,(%) as follows: fi(®) = (—1)'m.i(®); fiis(®) = (—1)"(1/2)72_i(®),
(=1, <+, 0); fisri(®) = (—D(1/2)7..(2), (¢ = 0, -+, m — 1); fi;(2) = 0,
(j<i—1and j>15+ 1.

In particular, if v = 2n and 7, (x) == 0, then the vector #(x) con-
sists of y(x) and its first » — 1 derivatives. Similarly, 2(x) consists
of z(x) and its first n — 1 derivatives. The coordinates #;,(x) of the
n-vector %(x) are defined by (2.1), and may be expressed in terms of
y(x) and its first 2n — 5 derivatives, ( =1, .-+, n — 1), and similarly
for the coordinates of Z(x), defined by (2.83). Consequently, L[y] and
L*[z] are defined for y,ze¥,.

If v=2n—1, and 7, (x) == 0, then L is an operator of odd order
and we modify the above defined matrix [f;;(x)] in the following way:
delete the last row, replace f,_..(¢) with (—1)"~'m,,_,(x), and replace
Jocinos(®) with (—1)" 7, _s(x) + (1/2)7},_(x)). This change from an
(n 4+ 1) X (»n + 1) matrix [f;;(x)] to the n X (» + 1) matrix [ f7] changes
neither the value of L[y] nor the value of L*[z]. Now if =, ,c¥,,
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then x},_,e%A,_, so that #,(x) may still be differentiated out and
written in terms of ¥ and its first 2n — j derivatives, (j =1, -+, n — 2),
and similarly Z,(x), (¢ =1, ---, n — 1), may be written in terms of z(x)
and its first 2n — ¢ derivatives. Consequently we still have that L
and L* have the common domain 20,.

If now it is assumed that there is an ¢ > 0 such that |g.(x)| = ¢
almost everywhere, then it follows from Theorem 3.2, or Theorem 4.1
of [7], that the domain of the adjoint operator Ty is 2A,. Moreover,
in view of the formulas which give the canonical variables %;(x) and
Z,(x) in terms of y(x), «+-, y*"(x) and z(x), -, 2" Y(x), respectively,
we see that there exist nonsingular linear transformations 7T and T,
which transform the vector functions (y, ¥’, <+, ¥*") and (2,2, ---
z*~Y) into the vector functions (y, %', -+, y" ", ¥, -+, ¥.) and (z, 2/,
Zmv Z, ... %), respectively. Therefore, in view of Theorem 3.2 of
Reid [7] and Theorem 6.1, it follows that boundary conditions for a
vth order differential operator of the type deseribed above which involve
linearly ¥ and its first ¥ — 1 derivatives at two points may be written
as (6.14), and the adjoint boundary conditions may be written as (6.15).

’
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