Electronic Journal of Qualitative Theory of Differential Equations
2013, No. 48, 1-22; http://www.math.u-szeged.hu/ejqtde/

Bounds and optimization of the minimum
eigenvalue for a vibrating system

Don Hinton
Department of Mathematics

The University of Tennessee
Knoxville, TN 37996, USA

Maeve L. McCarthy*
Department of Mathematics & Statistics

Murray State University
Murray, KY 42071, USA

Abstract

We consider the problem of the oscillation of a string fixed at one end
with a mass connected to a spring at the other end. The problem of minimiz-
ing the first eigenvalue of the system subject to a fixed total mass constraint
is investigated. We discuss both a Sturm-Liouville and a Stieltjes integral
formulation of the boundary value problem. For small spring constant, the
minimum eigenvalue for both formulations is obtained by concentrating all
the mass at the end with the spring. For large spring constants, the Stieltjes
eigenvalue is minimized by a point mass at an interior point. We also formu-
late the problem with an a-norm constraint on the density p in which case
the optimal eigenpair satisfies a nonlinear boundary value problem. Numer-
ical evidence suggests that this case tends to the point-mass case at the end
asa —1+.
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1 Introduction

We consider the vibration problem of a string fixed at one end with a mass m at
the other end which is connected to a spring. The mass is free to oscillate in the
vertical direction. If the sum of the mass of the string and m is fixed, we pose the
problem of finding the least eigenvalue of this system, and to determine also the
eigenfunction which gives rise to this minimal eigenvalue.

Some motivation for this problem is provided by the classic paper of Krein
[12] where a string of length L and fixed mass m is considered. The eigenvalue
problem considered by Krein is

Krein solves the problem of determining the maximum and minimum of the eigen-
values \,(p), n = 1,2, ..., when the density p is subjected to the constraints

h < p(x) < H, /0 p(x)dr =m.

In the case h = 0, H = oo, Krein points out that the only conclusion is A, (p) >
4n?/mL, n = 1,2, ..., and the inequality is an equality and attained when the
string is divided into n equal parts, and at the center of each part is concentrated a
mass of value m /n.

A related problem is that of a maximum or minimum of the lowest eigenvalue
of the Schrodinger equation —Au + V(z)u = Fu on a domain {2 where V' is
subjected to an a-norm constraint, [, [V (z)|*dz < co. For a > 1, it is possi-
ble to derive a necessary condition for V' to be an extremizer which is given by
u? = ¢|V]*~! where u is the associated eigenfunction. We refer to the paper of
Ashbaugh and Harrell [2] for a discussion of this problem.

Our design problem is to see how to minimize the lowest frequency of vi-
bration for a certain vibrational system subject to having a fixed amount of mass
to distribute. In section 2 we define the minimization problem we are studying,
discuss a self-adjoint formulation and a Stieltjes integral formulation. In order
to achieve the minimum of the lowest eigenvalue under a total mass constraint,
the Stieltjes extension of the problem is necessary. Section 3 gives two discrete
examples which turn out to be minimizers of the Stieltjes design problem. These
examples of concentrated mass are analogous to those of Krein’s n = 1 case.
In section 4, we establish new lower bounds for the eigenvalues of each of the
two formulations. In section 5 we prove that the infimum of the Sturm-Liouville
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eigenvalues and the minimum Stieltjes eigenvalue are equal. Finally, in section
6, the problem is reformulated with an a-norm constraint on the density p with
a > 1 and contrasted with the first problem where @ = 1. First we prove that
a mimimizer exists. Then we derive a necessary condition for a minimizer anal-
ogous to that of the Schrodinger equation, but with an additional complication
that involves the terminal value of the eigenfunction in the associated nonlinear
equation. We provide numerical evidence that this case reduces to our point-mass
cases with all mass concentrated at the endpoint as &« — 1 + . There is a critical
value of the length of our string so that for a length less than the critical value,
the minimum eigenvalue is right continuous at & = 1, while for larger lengths the
limit as & — 1+ is greater than the minimum eigenvalue for o = 1.

We use £%(0, L) to denote the Banach space of (equivalence classes) of com-

plex valued functions satisfying fOL |f(x)|*dz < co. The norm is given by || f||a.

2 The model and eigenvalue problem

A string of density p(x) is distributed over the interval [0, L] and is fixed at the
end z = 0. A mass m is attached at the end x = L and also to a spring with spring
constant k. The mass is free to move vertically in a frictionless groove which is
perpendicular to the string. The string tension is 7. As we see below, this leads to
an eigenvalue problem with the eigenvalue parameter in the boundary condition.
Such problems occur frequently in vibration and heat flow problems. An extensive
list of references where such problems occur has been given by Fulton [7]. Further
discussion of the vibration model given here can be found in section 4.3 of [8].
If the deflection of the string is denoted by u(z,t), then we have by the wave
equation that

0%u 0%u
The boundary condition at x = 0 is
u(0,t) = 0. (2.2)

It is assumed the equilibrium position of the string is u(z,0) = 0. At the end
x = L, we have by Newton’s second law (assuming small vibrations as in the
derivation of the wave equation) that

d? ou

m@u(l}, t) = —ku(L,t) — T%(L,t). (2.3)
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Employing separation of variables, setting u(x,t) = h(t)¢(x), and substitut-
ing into (2.1)—(2.3) yields after some simplification that

¢'(x) = —Mpl2)d(z), 0<z<L. (2.4)
»(0) = 0. (2.5)

Bo(L) + (L) = Amo(L), k=1
It is well known how to cast (2.4)—(2.6) as a self-adjoint problem. This shows
the eigenvalues are real. The form of the Rayleigh quotient shows the least

eigenvalue \o(p, m) is also positive. Here we follow Fulton [7] and Hinton [9].
Let £,(0, L) be the Hilbert space of (equivalence classes) of Lebesgue measur-

able functions f satisfying fOL p(s)|f(s)|?ds < oo. Let H be the Hilbert space
£2(0, L) @ C, and define the inner product in H by

<Ej ’ {gib = /OL p(s)Fi(s)G1(s) ds + %FQGQ.

We define the domain of an operator A by

(2.6)

D(A) = { [?j - (4), (1), (iii) below hold } .

(i) Fy, F] are absolutely continuous on [0, L].
(1) F1(0) = 0.
(i17) Fy = mFy(L).
The operator A is defined on ©(A) by

A([5) = i YR

It follows from [7, 9] that A is self-adjoint, A has compact resolvent, and the
eigenvalues of A are the same as those of (2.4)—(2.6). Also the Rayleigh quotient

is given by
<A ([?;D ’ E;D _ RFYL)+ [y Fi(s)?ds

<Eﬂ{2b (L) + fy o) Fi(s) ds

EJQTDE, 2013 No. 48, p. 4



We will need the Rayleigh quotient for (2.4)—(2.6). By multiplying (2.4) by ¢
and integrating by parts, we have after applying (2.4)—(2.5) and solving for A that

2 /
A\ = ko*(L +f0¢ (2.7)

me?(L) + fo ds
The set of admissible or test functions in the Raylelgh quotient requires on F}
that F1(0) = 0, F} is absolutely continuous on [0, L], and fOL F{(s)*ds < oo.
Since F7 = ¢ in the self-adjoint formulation, these are also the conditions on ¢ in
2.7).
Let A\o(p, m) be the least eigenvalue of (2.4)—(2.6). Now subject (2.4)—(2.6) to
a total mass constraint

L
K = m+/ p(zx)dz, (2.8)
0

where K is a given positive number, and consider the problem of minimizing
Ao(p, m) subject to the constraint (2.8). We suppress the dependence of \g(p, m)
on K, kto simplify the notation. In the last section we will also subject (2.4)—(2.6)
to a constraint

L
K:m+/ pt(x)de, o >1,
0

and investigate the behavior as « tends to one.
The eigenvalue problem (2.4)—(2.6) will be defined over an admissible class
A, defined by

A ={(p,m) : p(z) >0 ae,m>0,pe L0,L), K = m—l—/o p(s)ds}.

The minimization problem is then to find

AN(K):= inf  Ao(p,m). (2.9)
(pm)eAL
It turns out that the value A*(K) < Ao(p,m) for all A\o(p, m) € A; so that
the lowest eigenvalue of (2.4)—(2.6) has no minimum within the class A;. Ti
achieve this minimum it is necessary to allow for point masses distributed along
the string. To allow for point masses distributed between + = 0 and x = L as
in [12], we change to the Stieltjes integral formulation of (2.4). We change the
eigenparameter to A to distinguish the two problems.

¢ (x) = ¢'(0) — /Ox Ag(s)dP(s), 0<z<L. (2.10)
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and the boundary conditions become

k
T
Here P(x) is the cumulative mass distribution function, i.e., P(x) is the total mass

on [0,z] for 0 < = < L. In the case where there are no point masses on [0, L),
then

$(0) =0, ko(L)+¢'(L—)=Ame(L), k= (2.11)

P(x):/oxp(s)ds, 0<z<L, P(L):m+/0 p(s)ds =K.

By a solution of (2.10)—(2.11) we mean an absolutely continuous function ¢
on [0, L] so that (2.10) holds except at the jumps of P, and the conditions (2.11)
hold. The class A, of admissible P(x) is defined by

Ay = {P : Pisnondecreasing on [0, L], P(0) =0, P(L) = K}.  (2.12)

The conditions on P ensure that ¢’ has one-sided limits at each point. Further
¢’ is bounded on [0, L]. We denote the smallest eigenvalue of (2.10)—(2.11) by
Ao(P). Thus our new minimization problem is to find

AT(K) = inf Aq(P). (2.13)

In analogy with (2.4)—(2.6) for P € Ay, we will always let m = P(L) — P(L—)
so m > 0 is the mass concentrated at x = L.

In section 4 we prove that there is an element P € Ay so that A*™*(K) =
Ag(P). Following this in section 5 we prove A*™*(K) = \*(K).

We also need the Rayleigh quotient for (2.10)—(2.11). Multiplying (2.10) by
¢, integrating over [0, L], applying (2.11), and solving for A gives

7. 42 L orea)2
Ao ko*(L) —|—_f0 &' (s)*ds (2.14)
me?(L) + fo »*(s)dP(s) ds

with the same conditions on ¢ in (2.14) as in (2.7). The L-limit in (2.14) indicates
the possible jump in P at L in not included in the integral; this jump is the first
term of the denominator. Alternatively, the denominator could be written as a
single term fOL ®*(s)dP(s)ds.

The existence—uniqueness theory of (2.10) can be found in Reid [14], see also
Hinton-Lewis [10]. For P € A, and given initial conditions ¢(0), ¢'(0), there is
a unique solution of (2.10).
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3 Two degenerate cases

Example 3.1. Let P;(z) = 0for 0 < z < L, and P,(L) = K, i.e., all the mass is
concentrated at x = L. We solve (2.10)—(2.11) by normalizing ¢ with ¢/(0) = 1
We compute that

o)==z, 0<z<L ¢x)=1 0<zx<L.

A substitution of these expressions into the second boundary condition of
(2.11) and use of the constraint P(L) = K yields that
Lk +1
LK
In our next example we concentrate all the mass at a point z, 0 < z < L.

Ao(Pr) =

(3.1)

Example 3.2. Let m = 0 and p(z) = Kd(z — Z), where 9 is the delta function,
ie.,, Py(x) =0for0 <z <z and P(z) = K for z < x < L. We then compute

1, if0 <z <z,
¢'(z) = o (3.2)
1 —Ao(P)Kz, ifz<x<L.
Computing ¢ yields
ifo<z<z
OERN A X
T+ [1—=AN(P)KZ|(x — ), ifz<az<L.

A substitution of these expressions into the second boundary condition of (2.11)
yields that .

Lk+1
KzZ(1+ k(L — 7))

Ao(P,) = (3.4)

Note with this value of Ag(P,),
B T
14 k(L — )

In Example 3.2 we now minimize Ag(P,) with respect to z. A calculation
gives

—~0as k — oo.

¢(L)

d\o  (1+kL)(1+k(L—z)— kz))
dz K[z(1+ k(L —1))] (3.5)
L 1
=0atxr=—+ —.
2 2
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For k > 1/L, we see that 0 < L/2+ 1/2k < L. Hence Ay(P,) is minimized
with respect to Z at = L/2 + 1/2k and the minimum value attained is

Ao(Py) = 4k/K (1 + Lk). (3.6)
Note that for k& — oo, the value of Ay(P,) tends tends to the Krein value of
4/K L (fixed endpoints). For k < 1/L, the critical point 7 = L/2 4 1/2k > L.
In this case Ag(P) is minimized at z = L with minimum value of \o(P) =
(1+ Lz:) /K L. Thus for a single point mass of K, we see that as k varies from 0
to 0o, the minimum value of Ay(P) is achieved by locating all the mass at x = L
for k < 1/L, and is achieved by locating all the mass at = = L/2 + 1/2k for
k>1/L.
Some algebra shows that with 7 = L/2+1/2k and A¢(P) given by (3.6), then
(3.3) reduces to

X fo<z<zx
" =F=% 3.7
¢(@) {Zx —u, ifz<z<lL -7

4 Lower bounds for )y and A\

We begin by establishing some inequalities which will be needed in the sequel.
For these inequalities we suppose that ¢ is a function such that ¢ : [0, L] — R,

¥(0) = 0, 1 is absolutely continuous, and fOL Y'(s)?ds < oo.
By application of the Cauchy—Schwarz inequality we obtain

$(@) < o} ( ' |w'<s>|2ds)2, @

0

and

Adding (4.1) and (4.2) gives

20() - wit) <t ([ |¢'<s>|2ds)% -0t ([ ) |w'<s>|2ds)% ,

which by another application of Cauchy—Schwarz gives

20(x) — (L) < L2 (/OL Ill/(«‘i)IQdS)é : (4.3)
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Note that we have equality in (4.1) and (4.2) only for ¢ linear on each subinterval.
Further equality implies that if ¢/ = c on [0, z], then ¢' = £c on [z, L].
From (¢?)" = 2¢)¢/, and Cauchy—Schwarz we obtain

<2/ W) ()| ds, ¥ (x) <2/ [ (s)¥'(s)] ds,

and by adding these two inequalities we have

2% (z) ) <2 / 19 (s)y' (s)| ds. (4.4)

We will also need Opial’s inequality [13], see also [1],

/ (s (s)| ds < = / /() ds. 45)

4.1 Lower bounds for Ay(P)

Our first theorem is a lower bound for eigenvalues of (2.10)—(2.11) for small k.

Theorem 4.1. If Ao(P) is the least eigenvalue for (2.10)=(2.11) for some P € Aj
and k < 1/L, then

1+ kL
> .

(4.6)

Proof. Let ¢ be the eigenfunction corresponding to Ay(P). By the Rayleigh quo-
tient (2.14), (4.4), and (4.5), for z¢ € [0, L],

FgA(L) + [ ¢>' )2 ds
me*(L) + [ ¢*(s)dP(s)ds
k262 (w0) — L [ ¢' )2ds] + [ ¢/(s)2ds
me*(L) + [, ¢2 dP(s)ds

Now choose x4 so that ¢?(x) is the maximum of ¢*(x) for z € [0, L]. Then

AO(P) =

mae*(L)+ _qbQ(s)dP(s) < ma*(zo)+¢*(x0) /O . dP(s) = ¢*(xo) K. (4.7)

0
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Thus with this substitution in the above we have

K262 (w0) — L [[F ¢/(s)2 ds] + [ ¢/(s)2 ds

Ao(P) >
' fK(bQ(@;ozl 4.8)
2 S
R sy

However (4.1) gives ¢?(x¢) < L fo #'(s)? ds, and when this is substituted into
(4.8) we have

AO(P)z%Jr(l—l%L) L _ L1k

KL KL

We now treat the case k > 1/L.

Theorem 4.2. If Ao(P) is the least eigenvalue for (2.10)—(2.11) for some P € As
and k > 1/L, then
Ak
No(P) 2 ————. (4.9)
K(1+kL)

Proof. Let ¢ be the eigenfunction corresponding to Ay(P) which we normalize
by making ¢'(0) = 1. Choose x so that ¢(z) is the maximum value of ¢(z)
on [0, L]. Since ¢'(0) = 1, we have ¢(zo) > 0, and the left hand side of (4.3) is
positive with z = zy. Square both sides of (4.3) to obtain

26(z0) — (L) < L / ¢ (s)? ds. (4.10)

For the remainder of the proof we need ¢(x) > 0 on [0, L] so that we have
that ¢? (o) is the maximum value of ¢?(x) on [0, L]. In the case that P is given by
(p,m) € Ay, itis known that ¢ has no zeros in (0, L), see Linden [11] or Binding
et al. [5]. Thus ¢(xg) > ¢(x) on [0, L] so that (4.7) holds. We assume this case
first and indicate below how to do the general case.

Using (4.10) and (4.7) in the Rayleigh quotient (2.14) gives

() > L L o) o0
 me3(L —i—fo ®*(s)dP(s) ds

1 ) )
= KLy L+ 1>¢ (L) +46° (o) — 4d(wo)o(L)] (1D

- zz! (aﬁé) /
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where f(y) = (kL + 1)y® — 4y + 4. It follows that f'(y) = 0 at yo = 2/(kL + 1),
so that the minimum value of f(y) is given by f(y,). Hence

Ao(P) > [ (o) _ 4~k ‘

KL (14+kL)K

For the general case of P € Ay, we can choose a sequence of absolutely
continuous, increasing P, such that P, € A and such that P,(z) — P(z) as
n — oo for each z € [0, L]. Then (p,, m,) € A; with p, = P/, m,, = 0. By
choosing a fixed test function, we can bound the sequence \y(P,,0) above. Since
the \o(P),0) are also bounded below, we can assume without loss of generality
that the sequence \o(P/,0) converges with limit x. Let ¢,, be the eigenfunction
corresponding to \g( P, 0) with ¢,,(0) = 0, ¢/, (0) = 1. The theory of Battle [3, 4]
now applies to give that if ¢ is the solution of (2.10) with A replaced by p, and
initial conditions ¢(0) = 0, ¢'(0) = 1, then

én(x) = ¢(x) uniformly on [0, L], ¢/ (x) — ¢'(z) pointwise on [0, L],

and further the sequence ¢!, is uniformly bounded on [0, L]. Substituting ¢,,, P,
into (2.14) and letting n — oo shows that 1 = Ay(P). Since Ag(P),0) satisfies
(4.9), v will as well.

[

Theorems 4.1 and 4.2 combined with the examples of Section 3 solve the
second minimization problem yielding

00 = Jof, Mol

kL ¢ 1.
:{%lmg%, (4.12)

4k e T 1

The minima are realized by point masses of mass K located at x = L in case
k < 1/L,and located at x = L/2 + 1/2k in case k > 1/L. Note that for k — o,
the value of A**(K) tends tends to the Krein value of 4/ K L (fixed endpoints).

We now show that the functions P and P, from examples 3.1 and 3.2, respec-
tively, which realize the minima in (4.12) are unique. We consider the case of P;
as the other case is similar. If & < 1/L, and P is such that Ao(P) = (1+kL)/KL,
then in the proof of Theorem 4.1 we have equality in all inequalities of the proof.
In particular with the first use of (4.4) in the Rayleigh quotient the function ¢ must
be linear on [0, L] and ¢'(0) = 1 implies ¢(x) = x on [0, L]. We can substitute
this function into (2.10) to conclude P(x) = 0 for 0 < x < L ; hence P = P,
since P(L) = K.
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4.2 Lower bounds for \;(p, m)

Here we give a general lower bound for eigenvalues of (2.4)—(2.6). Upper bounds
can be obtained by the use of test functions.

Theorem 4.3. If \o(p, m) is the least eigenvalue of (2.4)—(2.6), then

-k 1+ kL
m > kL/ p(s)ds = Xo(p, m) Z Tk (4.13)
0 L(m + [ p(s)ds)
and .
m < EL/ p(s)ds = No(p,m ! (4.14)
0 Lfo

Proof. Let ¢ be the eigenfunction for \y(p,m) with ¢'(0) = 1. Set Q(z) =
fo p(s) ds. Then integrating by parts and applying Opial’s inequality (4.5) yields

[ o= [ @@

L
- [ 2000()0(s) as
(4.15)
<2Q(0 / lp(s)@'(s)|ds
QL [ ot as
0
Using (4.15) in the Rayleigh quotient (2.7), we obtain
k 2 /
Nopom) > 2¢ )+ foL¢ :
me*(L) + LIy qu s (4.16)
k+y _ Jo #'(s)*ds

= Y
m+ Q(0)Ly ¢*(L)
From (4.1) we see that y > 1/L. For the function f defined by
k+ Y

f(y):W(O)Ly’
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we compute that

m — kQ(0)L
fly) = ©) 5
(m + Q(0)Ly)
We can now draw the following conclusions. If m > kL fo s)ds = kLQ(0),

then f is increasing which implies

1+ kL
Ao(p,m) > ;quf( y)=f(1/L) = LT+ [ o) d5)

Ifm < kL fo s) ds, then f is decreasing which implies

Yolprm) 2 L HW) = 100) = G0 = T iy s

5 The relationship between \*(K) and A*™*(K)

We come now to the question as to whether \*(K) = A**(K). Since A**(K) is
obtained as a minimum over a set which contains the set of which \*(K) is an
infimum, it is clear that

A (K) < X'(K).

To show that equality holds when k<1 /L, we consider

if 0 < L-—1
{e H0<zx< - 5.1)

n(K—n),n=¢eL—2) ifL—+<z<L.

Let gg(x) = x be a test function in the Rayleigh quotient expression for A\o(py,, 0).
Then

k 2 /
A(K) < A (K) < Apn,0) < 2L *fo ¢
fo pn(s ds
B kL2 + L

T rL-1/n L ’
JEmes? ds + [, (K —n)s*ds

(5.2)
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Letting € — 0 and then n — oo in (5.2) yields
N(K) < (1+kL)/KL (5.3)
which demonstrates that
A (K)=MN(K)=(1+kL)/KL, k<1/L (5.4)

For the case k& > 1 /L, we use as test function (3.7) and take p,, as

e ife ¢ [z —
pu() {n(K—n) ifoe [z —

&

Y

_ (5.5)
, .

S|= 3=

where 7 is an is (3.7). The calculation proceeds as in the case k<1 /L.

6 The constraint K =m + fOL p*(x)dr, a > 1

We now consider the problem (2.4)—(2.6) subject to the constraint, for some a >
L,

L
K:m+/ p*(x) de. (6.1)
0

Letting A\o(p, m) be the least eigenvalue of (2.4)—(2.6) as before we consider the
minimization problem,

A (K) = inf  Ao(p,m),

(p,m)EAg

where
L

As ={(p,m) : p(x) >0ae,m>0, pe L0,L), K= m—l—/ p“(s)ds}.
0

We first establish existence of an optimal design pair (p,m) that minimizes the
least eigenvalue subject to our new constraint (6.1). We will use Calculus of Vari-
ations to characterize our design pair and investigate the optimality conditions
numerically.

Theorem 6.1. There exists (pg, mo) € Az such that

Ao (K) = Xo(po, mo). (6.2)
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Proof. Let (pn, my) € Ajs be such that A\o(p,,, m,) — A:(K) as n — oo. Since
M, ||pnlle are bounded by the constraint in A3, the sequence {m,,} contains a
convergent subsequence, and the sequence {p,} contains a weakly convergent
subsequence. Without loss of generality, we assume

My, — Mo, pPn — po (Weakly) as n — oo.

Let ¢, be the eigenfunction of (2.4)—(2.6) corresponding to (p,,, m,,) normalized
by ¢'(0) =1 ie.,

QSZ(‘T) = _)‘O(pmmn)pn(w)gbn(x)u ¢(0) =0, ¢/<0) =1, 0<z<L.

Define the functions @Q,,(x), Q(x) by

Q) = Ao(pnymin) [ pu(s)ds, if0<z <L,
! B )\O(pnymn)Ka ifo = L7

Ao(po,mo)K, ifx = L.
Now with 1/a+1/5 =1,

Qz) = {Ao(ﬂo,mo) fox po(s)ds, if0<uxz<L,

loall = | () dr < (/ ) dﬂf) s cgepn 63
0 0
Applying (6.3) and the weak convergence of the p,, to
Qua) = Qa) =Dl ) = Nalpasmo)] [ pa(s)ds
+alpom) [ [puls) = pol) s,
we conclude that Q),,(z) — Q(x) asn — oo forall z in [0, L]. The results of Battle

[3, 4] now give that ¢, (z) — ¢o(z) uniformly on [0, L], and ¢/ (z) — ¢y(z)
pointwise on [0, L] as n — oo. The convergence of ¢/, also follows from

B(x) =1 / AP ) p(8)n(5) ds, 0 < < L,

EJQTDE, 2013 No. 48, p. 15



which also implies {|¢/,(x)|} is uniformly bounded on [0, L]. Now we let n — oo
in
kﬁ ¢2 + fo ¢/

Mo (pn, mp) =
0(Pnsmn) M2 (L +f0/)n ¢2()

(6.4)

The only problematic term is

/O pu($)62(s) ds = / pu()63(s) ds + / pu($)[62(5) — 63(s)] ds

The weak convergence of the p,, the uniform convergence of the ¢,, and the
uniform boundedness on ||p,|| allows to take the limit inside the integral for this
term as well. Thus

lim Ao(pn, M) = Ao(po, mo)

n—oo

which completes the proof. [

Having established existence of the optimal design over the class .43, we now
obtain necessary conditions for optimality using the Calculus of Variations tech-
niques.

Recall that the first eigenvalue of (2.4)—(2.6) is given by the Rayleigh quotient
in (2.7)

k> (L) + [ qb’
me?(L) + fo ds

where ¢ is the eigenfunction corresponding to )\o(p, m). When (p, m) € A; the
first eigenvalue \o(p, m) exists, is real and isolated because we have a discrete set
of eigenvalues. Consider the functional

)‘0(p> m) =

F(p;m) = Ao(p,m) + p lm+/0Lp"‘(x)de—K]- (6.5)

Minimizing F with respect to p and m is equivalent to solving our constrained
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problem. Note that

oF 0
" am (Ao(psm)) + p
:i< RA(L) + Jy ¢/ )\ ds >+u
om \ m¢?(L) + fo s)ds
= (k@) + fy 0(s) 2d3) 6*(L) (6.6)
= 5 -+ i
(m(;ﬁ2 +f0 ds>
B —Ao(f% )¢2( )
m¢2 )+ fo (s)ds G

and

2 o)+ / Cap (@) i)

_ _)\0 pa fO ¢2 ( k a—1 d)
C m@(L) + [ p(s)d3(s ds+M /oap (r)de ).

The necessary conditions for optimality are %—f = g—f = (. These are satisfied by
p m

(6.7)

_ >\0<p7 )¢2( )
= ma@?(L) + fo ds
and (]52(Q3) 1/(a=1)
olz) = (o@?(L)) (©8)

Using (6.8) in the original Sturm—Liouville problem (2.4)—(2.6), we find that our
optimal design (pg, my) satisfies the nonlinear system

% 2(p) \ Ve
¢"(z) ==X (&(];2((2)) o(z), 0<z<lL.
- ?(0> B i (6.9)
ko(L) +¢'(L) = Amop(L),  k=k/T
( a/(a—1)
\ m =K — / ( ) dz.
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Without loss of generality, we can assume that ¢’(0) = 1. We find the least eigen-
value by using a shooting method to find the first zero of the function

FA) = ko(L; A) + ¢/ (L; A) — mAG(L; A).

We computed several numerical examples and include just a few here for illus-
trative purposes. We expect that as « — 14 and k<1 /L, our optimal density will
approach the point-mass case discussed in Examples 3.1. In particular, we expect
that all of the mass will be located at z = L, the string will have no mass and the
eigenvalue will satisfy A = (14+kL)/K L. For K = L = 1 and k = 0.1, we expect
m = 1 and A\ = 1.1. Figures 1-2 support this conclusion. For X = L = 1 and
k = 10, however, the eigenvalue \ and mass m seem to approachm =1, A = 11
which is not the value of \*(1) = 4k/K (1 + kL) = 40/11. Figures 3—4 support
this conclusion. Furthermore, we see in Figure 5 that the density of the string p(x)
approaches zero on the interval [0, L) as & — 14, demonstrating that all of the
mass will be concentrated as a point mass at v = L.

For 0 < « < 1, it turns out that \*(K) = A*(K) = 0, and there is no
minimizer as A\o(p,m) > 0 for all (p,m) € A;. To see that \*(K) = 0, let
0<d<1, L=1,and set

o {0 ifo<z<1-04
PO =Y (K60, if1—6<a<1.

With m = 0, and using ¢(x) = z as a test function, it follows that

J 1 / ~
N(p,0) < ke?(1) + [, ' (s)?ds P

= m¢2(1) —|—f01 p(S)(ﬁQ(S) ds - K(S(O‘_l)/a[l — 5+52/3]. (6.10)

The right hand side of (6.10) tends to 0 as 6 — 0+ implying A*(K) = 0. The
situation here is analogous to the Dirichlet problem ¢” = —Ap¢, ¢(0) = ¢(1) =0
with fol p(s)*ds = K, 0 < a < 1. This problem is discussed in section 5.2 of
[6].

Acknowledgements: The authors wish to thank the referee for helpful com-
ments that have improved this manuscript.
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Figure 1: Massmasa — 1for K =L =1and k = 0.1
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Figure 2: Least eigenvalue \g as @ — 1 for K = L =1 and k=0.1
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Figure 3: Mass mas o — 1 for K = L = 1 and k = 10.

)\0 vs.a

1.05

11

1.15

1.2

1.25

1.3

1.35 14 1.45 15

Figure 4: Least eigenvalue Ao as @ — 1 for K = L = 1 and k = 10.
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Density function p(x)

0.45 T T T T
0=1.01
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Figure 5: Comparison of densities for a = 1.01,1.05,1.1,1.5 for £ = 0.1 show
that the point mass case is approached when « is close to 1.
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