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STABILIZATION OF WAVE SYSTEMS WITH INPUT DELAY
IN THE BOUNDARY CONTROL*

GEN Q1 Xu!, Siu PANG YUNG?2 AND LEONG KwAN Li13

Abstract. In the present paper, we consider a wave system that is fixed at one end and a boundary
control input possessing a partial time delay of weight (1 — p) is applied over the other end. Using a
simple boundary velocity feedback law, we show that the closed loop system generates a Cy group of
linear operators. After a spectral analysis, we show that the closed loop system is a Riesz one, that is,
there is a sequence of eigenvectors and generalized eigenvectors that forms a Riesz basis for the state
Hilbert space. Furthermore, we show that when the weight p > %, for any time delay, we can choose
a suitable feedback gain so that the closed loop system is exponentially stable. When p = %, we show
that the system is at most asymptotically stable. When p < %, the system is always unstable.
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1. INTRODUCTION

It is well known that time delay effects arise frequently in daily life practical problems. These hereditary
effects are sometime unavoidable because they might turn a well-behave system into a wild one. A simple
example can be found in Gumowski and Mira [1], where they demonstrated that the occurrence of delays could
destroy the stability and cause periodic oscillations in a system governed by differential equation. Another
examples from Datko [2, 3] illustrated that an arbitrary small time delay in the control could destabilize a
boundary feedback hyperbolic control system. On the other side, the inclusion of an appropriate time delay
effect can sometime improve the performance of the system (e.g., see [4-8]). From the analytic point of view,
a time delay system is in fact an infinite-dimensional system because the number of poles is usually infinite.
So there could be infinitely many unstable poles in the system [2]. This makes the design of a stabilizing
control a little harder that of the usual lumped parameter systems. There are many approaches that can be
used. For example, via the characteristic roots of retarded and neutral functional differential equations [9],
the Krasovskii-type approach [10,11], the Rasumikhim-type approach [9], and the control Lyapunov function
approach [12].
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Recently, boundary feedbacks are used to design stabilizing controllers to overcome the negative effect of time
delays (see [13,14] and the references therein). In this article, we shall design a collocated boundary feedback
controller to stabilize a wave system that has an input delay effect. Our model is similar to that of [2], but our
approach is different which allow us to obtain a series of new properties for the system.

A usual wave system with boundary control is:

W(x,t) — wep(z,t) =0, t>0 z€(0,1),

w(0,t) =0, t >0,

wy (1,t) = u(t), t>0 (1.1)
w(:c, ) = wO(:E), ?i)(l‘,()) = w1(l‘), S (07 1);

y(t) = w(l, 1)

where w(x,t) denotes the derivative with respect to time ¢, w,(x,t) the derivative with respect to the spatial
variable x, u(t) is a control input, and y(t) is an observation of the system.

If the control input w(t) has no delay, we can use a simple feedback control law u(t) = —ky(t), where
k > 0 is the feedback gain constant, to make the closed loop system dissipative and exponentially stable (e.g.,
see [15-17]). However, if the input has a small delay, the closed loop system becomes unstable as shown in [2].

So a nature question is how to stabilize system (1.1) when the input is allowed to have a time delay. To
investigate this question, we split the control input into two parts: one has no delay and the other has a time
delay, and a weighting of 1 and (1 — u) are put respectively. More precisely, assume that f(6), for 6 € (—7,0),
is a given function, and let v(t) be an arbitrary function that satisfies

vit—7)=f(t—71), forte(0,7).

We suppose that the control input wu(¢) is of the form

u(t) = po(t) + (1 = po(t —7),

where p € (0,1) is a parameter that denotes the weight of the time-delay effect: p = 1 means no input delay,
and p = 0 means a full input delay. With this control input, system (1.1) become:

W(z,t) — Wee(z,t) =0, t>0 x€(0,1),
w(0,t) =0, t >0,
wﬁ(L( 773) = /“)(t) + (1 - N)U(t - T)? t=>0, (1'2)

=w (:E), 71)(1‘,0) - wl(x)a T € (07 1)a

As usual, we adopt the simple feedback control law v(t) = —ky(t) and result in the following closed loop system:
W(x,t) — wee(z,t) =0, t>0 x€(0,1),
w(0,t) =0, t>0,
wy(1,t) = —kpw(1,t) — k(1 — p)w(l,t —7), ¢t>0, (1.3)
w(x,0) = wo(z), w(z,0)=wi(x), z € (0,1),
w(l,t—7)=f(t—7), te(0,7)
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Setting z(x,t) = w(l,t — 1), = € (0,1), equation (1.3) is equivalent to

W(x,t) — Wee(z,t) =0, t>0 z€(0,1),

T2(x,t) + 25 (2, t) =0, t>0, z€(0,1)

w(0,t) =0, 2(0,t) =w(l,t t>0, 1.4
wa(1,8) = —kpuio(1,8) = k(1 - p)=(1,8), >0 (1.4)
'(U(:C,O) = wo(l'), w(:c,O) = U}l(IL'), T € (07 1);

Z(:C,O) - f(*’J)T), T € (07 1)

In this paper, we shall investigate the stability of system (1 4). We find that the stability would depend on the
parameter p. More preclsely7 we ﬁnd out that when p > 5, system (1.4) is exponentially stable, but becomes
unstable when p < 5. When p = 5, we find that if 7 € (0, 1) is rational, then the the imaginary axis has at least
one eigenvalue, and so the system is unstable. If 7 € (0,1) is irrational, we find that there are no eigenvalues on
the imaginary axis, which in fact is an asymptote of the spectrum of the system, so the system is asymptotically
stable.

Our main tool is a detail spectral analysis of system (1.4). We shall show that the spectrum determined
growth condition is valid for system (1.4). Hence, various stabilities can be deduced from the information of the
spectrum. To establish the spectrum determined growth condition, we show that system (1.4) is a Riesz system
in that sense that: the multiplicities of all eigenvalues are uniformly bounded above, and there is a sequence of
eigenvectors and generalized eigenvectors that forms a Riesz basis for the state Hilbert space.

The content of this paper is organized as follows. We shall formulate our problem in a suitable Hilbert space
in Section 2 and show that the closed loop system generates a Cy group of linear operators. In Section 3, we
carry out a spectral analysis and find out the locations and the multiplicities of the eigenvalues. The Riesz basis
property of the generalized eigenfunctions will then be shown for system (1.4) and the spectrum determined
growth condition will be deduced. Finally, in Section 4, we shall discuss the stability of system (1.4) according
to different values of p.

2. GROUP PROPERTY OF THE CLOSED LOOP SYSTEM

In this section, we shall study some basic properties for system (1.4). We always assume that 7 > 0 is fixed
in the sequel. We first in the following Hilbert space H:

H = V10,1] x L?[0,1] x L?[0,1],

where V¥(0,1) = {f € H*(0,1) | f(0) = 0}, H*(0,1) is the usual Sobolev space of order k. We equip H with
the inner product

1 1 1
(W1, Wa) = / uy (z)uly(z)d —|—/ v1(x)va(z)d +/ m(x)nz(x)dz, for W; = (uj,vj,n;)" € H.
0 0 0
Define a linear operator A in H by

D(A) = {(u,0,n)" € V(0,1) x V}(0,1) x H'(0,1) | /(1) = —kpv(1) = k(1 = p)n(1),v(1) = n(0)},  (2.1)

Al v,m)" = (0., =), V()" € DA). (22)
Then, we can rewrite (1.4) as an evolutionary equation in H:
Yoy = awe), t>o0
{ dt B ’ ’ (2.3)
W(0) = W,

where W (t) = (w(z,t),w(z,t), z(x,t))", and Wy = (wg, w1, f)T. Here come our first result.
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Theorem 2.1. Let A be defined by (2.1) and (2.2). Then for any k,u € R, 0 € p(A) and A~ is compact
on H. Hence, 0(A) is made up of isolated eigenvalues of finite multiplicity only.

Proof. Let u,k € R be given. For any F = (f,g,h) € H, we consider the equation AW = F, i.e.,

v(e) = fz), u"(x)=g(z), 7'(z)=-7h(z)

and
u(0) =v(0) =0, n(0) =v(1),u'(1) = —kpv(1) — k(1 — p)n(1).
First, v(z) = f(x) € V1(0,1). Second, if we solve the equation, we will get

n(x) =n(0) — T/OI h(s)ds = f(1) — 7'/0z h(s)ds

and

u(z) = zu'(1) — /01’ ds /S1 g(r)dr = —kz f(1) + k(1 — u)T:E/Ol h(s)ds — /01 G(z,r)g(r)dr,

<r<
where G(z,r) = { ;’ (;_<7;_<$1’ . Clearly such a vector (u,v,n) belongs to D(A) and A=(f,g,h) = (u,v,n).
Also, since f € V1(0,1) and u and 7 are integrals of g and h respectively, so Sobolev’s Embedding Theorem
asserts that A~! is a compact operator on H. O

To study the generation of a Cj semigroup, we introduce a new inner product in H:
for W; = (Uj,’l)j,nj) eH, j=1,2,let

(Wi, Wa)y = /Q e (i () —-vl(w)HUé(x)-—ta(w)hix-+(}£ P () + o1 ()| (@) T v (@) d

1
47 / " (x)ne (x)dx.
0

It is easy to verify that (W7, Ws); is equivalent to the original inner product (W7, W3). Under this new inner
product, we have, for any real vector W = (u,v,n) € D(A),

(AW, W) = /O ™o’ (x) — " (2)][u’ (z) — v(x)]dz + / ' (2) + u (2)][w () + v(z)]de

L 0
i/a%wmwm
0

o

1 az / ! ! azx|,,/ 2
— 5[ (@) = v(@)])” +—/O ™ |u'(z) —v(x)["dx

o 2

I
|
o

—I—%eﬁﬂ[u'(:v) + v(x)]|2’; - g/o |/ (x) + v(z)|*dx

]"y:v 21 i l'y:v 2
5 @]+ g [ )

2
- 2 1eo‘xu'x—vx2x—§ 1eB’Cu'Jc o(x)[2de + X 16'“' z)|*dz
= 2% e (”i 5 | |<>+1<nd-+%A ()P
*§ea|[ul(1) —o(D)]? + 563““/(1) +o(D)]]? - 5‘3AY|77(1)|2 + §|77(0)|2-

Substituting the boundary conditions

u'(1) = —kpo(1) = k(1 = p)n(1), (1) = n(0)
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lead to
1 1 1
avwn = 5 [ =P =5 [ e oo+ 3 [ @i
1 1
=56 |(kp +1)n(0) + k(1 — wn(1)]? + §eﬁl(ku — 1)n(0) + k(1 — p)n(1)|?
1 1
5P + (O
1 1 1
_ ﬂ ax|,,/ o 2 o E Bxy,,/ z T 2
= 2/0 e v (z) — v(z)|*dx 2/0 e’ |u (m)+v(x)|2dm+2/0 e’ |n(z)|*dx
1
*iG(Oé;@%k,ﬂﬂ](o)aﬂ(l))a
where

Glav, 8,7, k, 1,m(0),n(1)) = n*(0) [e®(kp+1)* — e’ (kp — 1)* — 1]
+1%(1) [eakQ(l —p)? - eﬁkQ(l — )+ e”}
+20(0)n(1) [(kp 4+ Dk(1 — p)e® — (kp — k(1 — p)e”] .

Lemma 2.1. Let k and p be given with kpu+1 # 0. Then we can choose real numbers o > 0,3 < 0,7 > 0 such
that

4ePK*(1 — )2 4+ Pk — )2 + K21 —p) + TPk — 1)2 477 < ¥ (kp + 1)% (2.4)
Furthermore, under these choices, for any real n(0),n(1), we have

G(a, 8,7, k, 1, m(0),n(1)) >0
with G defined above.
Proof. Let k and u be given with ku + 1 £ 0. We can choose a =y > 0 large enough and 5 < 0 such that
e“(ku+1)2 —eP(ku—12-1>0 (2.5)

and
421 — )2 + K21 — )2 + K21 —p) + (kp — 1)* + 1 < eV (kp +1)2
For such a choice of a, § and v, we have

[(kpa+ k(L — e — (b — 1)k(1 — p)e’]”
— [e*(kp+1)? — P (kp — 1) — 1] x [e*k*(1 — p)? — e k*(1 — p)? + €]
= 4ePE2(1 — p)? + PR3 (1 — )2 + K21 — p) + PPk — 1)2 47 — Y (ku + 1)? < 0.

So G(a, 8,7, k, 1t,n(0),n(1)) > 0 and the proof is completed. O

Lemma 2.2. Let k and p be given. We can then choose real numbers o < 0, 8 >0, v <0 such that
4ePk3(1 — )2 + P K2(1 — )2 + K21 — p) + Pk — 12 + 77 > Y (kp + 1)% (2.6)
Also, under these choices, for any real n(0),n(1), we have

G(a, 8,7, k, p1,m(0),n(1)) < 0.

The proof is the same as that of Lemma 2.1.
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Theorem 2.2. Let A be defined by (2.1-2.2). Then A generates a Cqy group of linear operators on H.

Proof. Let A be defined by (2.1-2.2). To show that A generates a Cp semigroup on H, we choose values for the
parameters «, 3 and 7 as in Lemma 2.1. Then, for real vector W = (u, v,n) € D(A), we know from Lemma 2.1
that

a B 7 2
(.AW, W)l <max{§,—§,§} ||WH1 (27)
If we let M = max{§, —g, 5=}, then A — M1 is dissipative, which together with Theorem 2.1 ensures that A

generates a C( semigroup.
To prove that —A also generates a Cjy semigroup on H, we can choose the values for parameters «, 5 and ~
as in Lemma 2.2. Then we have

1 1 1
—Awwy = =2 [ e —v@Pds+ 5 [ @) +o@Pas -3 [ omlutePds
0 0 0

1
+§G(O‘a67’77k7,u’777(0)ﬂ7’(1))
—a B —v 2
< max{7,§,g}|W||1.

Letting M = max{_T"‘, g, g—:}, then — A — M1 is dissipative and, hence, —A also generates a Cy semigroup.

Thus, A generates a Cy group. ([

3. SPECTRAL ANALYSIS

From the previous section, we see that A generates a Cy group. This implies that the spectrum of A lies in a
vertical strip of the complex plane. In this section, we shall study the spectrum of A in more details. We begin
with the characteristic equation.

Theorem 3.1. Let A be defined by (2.1-2.2) and let
A(X\) = cosh A + kpsinh A 4+ k(1 — p)e™ 7 sinh \. (3.1)

Then o(A) = o,(A) = {A € C | A(\) = 0}. For each X € 0,(A), the corresponding eigenspace has dimension
one.

Proof. From Theorem 2.1, we know that 0(A) = 0,(A). For A € 0(A), we consider the eigenvalue problem of
A, AW = AW, ie.,

Au(z) = v(x)

S,

u7(70) :7](0)71 0, (3:2)
/(1) = —kpo(1) — k(1 — (1),

v(1) = n(0).

Solving these equations, we get
u(z) = asinh Az, wv(z) = aXsinh Az, 7n(x) = n(0)e ",
Substituting these expressions into the boundary conditions in (3.2), we get

a[Acosh X + kpdsinh A] + k(1 — p)n(0)e? =0, aXsinh X = 7(0). (3.3)
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Since 0 € p(.A), (3.3) has a non-trivial solution pair (a,n(0)) if and only if A(\) =0, i.e.,
A(N) := cosh A + kpsinh X + k(1 — p)e™* sinh A = 0.

Therefore, o,,(A) = {A € C | A(X) = 0}. Furthermore, an eigenvector corresponding to an eigenvalue \ is given
by
W = (sinh Az, Asinh Az, e "% \sinh \) € D(A). (3.4)

So the dimension of the corresponding eigenspace is just one. O

Since A(A) is a function of real coefficients, so the following result is obvious.

Corollary 3.1. Let A be defined by (2.1-2.2). Then the spectrum of A distributes symmetrically with respect
to the real axis, i.e., o(A) = o(A).

The following result describes the multiplicity and the separability of the eigenvalues of A.

Theorem 3.2. Let A()\) be defined by (3.1). Then the zeros of A(N\) are at most of degree two and separated
from each others. If T is irrational, then all zeros of A(N\) are simple and separated. If T is rational, then all
zeros of A(X) lie on finitely many vertical lines in the complex plane.

Proof. Let A(X) is defined by (3.1). Then from Theorem 2.1, we know that the zeros of A(\) lie in a vertical
strip parallel to the imaginary axis. To discuss the multiplicity of a zero of A()), let £ be a zero of A(X\). Then
we have
A(€) = cosh & + kpusinh € + k(1 — p)e ¢ sinh € = 0.
Note that
A’(X) = sinh X + kpcosh X + k(1 — p)e™ " cosh A — k(1 — p)7e ™7 sinh

and

A" () cosh A + kusinh A 4 k(1 — p)e 7 sinh A — 2k(1 — p)re > cosh A + k(1 — p)7%e = sinh A

= A\ —2k(1 — p)re > cosh X + k(1 — )72~ sinh \.

We claim that A”(£) # 0 whenever A(¢) = A’(¢) = 0. Note that A(¢) = 0 implies sinh & # 0. So we have

A(§) _
= h 1- &
ShE = cothE+ ke k(= p)e €
A(E) :
=1 h 1— £7[coth & —
Y + kpcoth& 4+ k(1 — p)e™"[coth & — 7],
A"(E) A% er T
sinhé  sinh¢ —2Th(1 = p)e {cothf B 2} '
Hence, A(£) = 0 implies that
—k(1 — p)e %" = coth& + kp. (3.5)
/
Substitute this into the expression of A () leads to
sinh &
A'(€) T4+ /12 + 41+ 7kp) T — /T2 +4(1 + Tku)
Sohe coth¢ — 5 coth¢ — 5 . (3.6)
So A’(¢) = 0 will give
+ /72 +4(1 k
cothg = T2V + A0+ TRy (3.7)

2
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and therefore

Awgzgzmufumifhmmfg}¢u

Thus, the zeros of A(\) are at most of degree two.
Now suppose that £ is a zero of A(\) of degree two. Then (3.5) and (3.7) must hold. Solving equation (3.7)

gives
T+ /T2 + 41+ 7kp) + 2

>’ if we take the + sign

Q26 TF 7'2 +4(1 + Thp) — (3.8)
ToVT +4(1+Tku)+2, if we take the — sign.
T— /T2 +4(1 + Tkp) —
Substituting (3.7) into (3.5) yields
—2k(1— 1) , if we take the + sign
) THVT? +24]l€(1 + Tk,u + 2kp (3.9)

if we take the — sign.

T — /T2 +4(1+Tku)+2ku

So either ,
2k(1 — ) | TR AL A+ Thu) 42
72+ 4(1+ Thp) + 2kp | |7+ T4+ Thp) — 2|
or

2% (1 — p) (7 — /P2 A+ k) + 2]
72+ 4(1+ Thp) + 2kp | |7 V724 + Thp) — 2|

or both must be true. Hence, if an eigenvalue makes one of these equalities false, then that eigenvalue must be
simple.

Suppose that £ is a zero of A(X) of degree two, and we let £ = x + dy. Since the right sides of (3.8) and
(3.9) are all real numbers (because 7, k, p are all nonnegative), so (3.8) implies sin2y = 0, and (3.9) implies
siny7T = 0. Thus,

YT =nm, 2y =mm,

for some integer n, m. Hence, 7 = %” is rational. So if £ is a zero of degree two, then 7 must be rational.

Suppose now that 7 = ff; is rational with n, m being some positive integers. If we set em = z, then A(A\) =0

is equivalent to the following equation

(14 kp) 22" 4 (1 — kp)2®™ + k(1 — p)2®™ — k(1 — ) = 0. (3.10)

We know that this equation has at most 2m + 2n zeros. Let z1, 22,--- , 2, be its zeros and set z; = |zj|ei91
Then

Ay =mln|z;| +imb; +2muvmi, 1<j<r, velk (3.11)

are all the eigenvalues of A when 7 is rational. Thus, the eigenvalues of A lies on finitely many vertical lines
that contain those A;, listed in (3.11).
On the other hand, since A € o(A) implies

0 < inf |sinhA| < sup |sinhA| < oo,
Xeo(A) Aea(A)

SO

inf |A'(\)] >0
A€o (A)
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if and only if

inf
A€o (A)

24+4(1 k — /7124401 k
leoth)\TJr AT ﬂ)] lcoth)\T AT MH>O. (3.12)

2 2

Clearly, (3.12) holds when 7 is irrational. So if 7 is irrational, then infyeq 4y |A’(A)] > 0 and Theorem 3 of [16]
implies the separability of the zeros in the sense that is, there is a § > 0 so that

inf [A—=¢l>0d>0.
EAMNEET(A)

This together with (3.11) conclude for the case when 7 is rational that o(A) is separated. O

In order to obtain the result of the completeness of eigenvectors and generalized eigenvectors of A, we need
the following lemma (see [16]).

Lemma 3.1. Let B be the generator of a Cy-semigroup in a Hilbert space H. Assume that B is discrete and

for X € p(B*), R(\, B*) is of the form

R(\,BY)Y = VY € H

where for eachY € H, G(AN)Y is an H-valued entire function with order less than or equal to p1 and F(\) is a

scalar entire function of order ps. Let p = max{p1, p2} < 0o and an integer n so that n —1 < p < n. If there

are n+1 rays v;, 7 :7r07 1,2,...,n, on the complex plane argyo = § < argy; < argyz < --- < argy, = %’T with

argvj+1 —argy; < —,0<j <n—1 such that R(\,B*)Y is bounded on each ray v;,0 < j < n as [A| — o0
n

for any Y € H, then Sp(B) = H, where Sp(B) is defined as the closure of all linear combination of generalized
eigenvectors of B.

With the help of Lemma 3.1, we can prove the following result.

Theorem 3.3. Let A be defined by (2.1) and (2.2). Then the system of the generalized eigenvectors of A is
complete in H.

Proof. A direct calculation shows that the dual operator A* of A has the form
D(AY) = {(f,9:h) € V2 x VI x H' |, f'(1) = kpg(1) +77'h(0), k(1 — p)g(1) + 7 'A(1) = 0}

and
A(f,9,h) = —(g(@), f"(x), ='W (x)), ¥(f,9,h) € D(A).
For any A € p(A*), and Y = (y1,¥2,y3)" € H, we consider the resolvent problem of A*,

(AiA*)F:Ya F:(f,g,h)ED(A*),

- (@) +g(x) =y (2),
)+ 1E) o),
TAR(x) — W' (2) = Ty3(x),
£(0) = g(0) = 0 (8.13)
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Solving the differential equations yields

f(x) = asinh )\ac + 5 fo sinh A(z — s)[y2(s) — Ay1(s)]ds
9(x) =y (x) = Af(2), (3.14)
h(:C) _ h 0 ATT fo AT (z— S)y )d

Using the boundary conditions, we obtain the following algebraic equations:

a[Acosh A + kuAsinh A\] + 77 1h(0) = —G1(y1, y2)
—ak(1 — p)Asinh A + 77 h(0)er = —Ga(y1, Y2, Y3),

where
Galono) = [ coshA(1 = 8)fa(w) = Ay ()]s + ki | sinh A1 = 5)as) = o (s)}ds b (1)
Gy, v ys) = k(1 — ) [ylm / sinhA(ls)[m(s)Am(s)}ds} / A1y (5)ds.

Since A € p(A*), so A(X) # 0, and

a . ei)\TGQ — G1
N AA(A
TefAS ) (3.15)
h(0) = - AY [k(1 — p) sinh AG1 + (cosh A + kpsinh \)Gs) .

Thus, we obtain an expression for resolvent of A*:

asinh Az + § [ sinh A(s — s)[y2(s) — Ayi(s)]ds
F=(f,g, h)T =R\ ANY = | yi(z) — adsinh Az — fo sinh Ma — s)[ya2(s) — Ay1(s)]ds (3.16)
h(O) AT 77_‘[ e)\'r T— S)yj( )dS

where a, h(0) are given by (3.15). Note that A(A)R(X, A*)Y is an H-valued entire function of finite exponential
type, and if we denote it by G(A)Y, then we have

RO, ANy = IWY o,

Since A generates a Cy group, so on each of these rays v = —M + iRy, v1 = —M — Ry, v = —M — iR, for
sufficient large positive real number M, R(A, A*)Y is uniformly bounded. Thus the conditions in Lemma 3.1
are fulfilled and the desired result follows. O

The following result gives a criterion of Riesz basis sequence of the generalized eigenvectors of the generator
of a Cjy semigroup, which is from [18].

Theorem 3.4. Let H be a separable Hilbert space, and A be the generator of Cy semigroup T (t). Suppose that

1) o(A) = 01(A)Uo2(A) and o2(A) = { A, }72, consist of isolated eigenvalues of finite algebraic multiplicity;

2) supmg(Ag) < 0o, where my(A;) = dim E(Ag, AYH and E(\g, A) is the Riesz projector associated with \j;
E>1

3) there is a constant  such that

sup{RA ‘ A€ ai(A)} <a <inf{RMA € 02(A)}
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and
inf Ay — Al >0, (3.17)
Then the following assertions are true:

i) There exist two T (t)-invariant closed subspaces Hy1 and Hs with property that 0(A|H1) = 01(A) and
O‘(A‘,H2) = 09(A), and {E(M\g, A)YH2}72, forms a Riesz basis of subspaces for Ha (the definition of subspace
Riesz basis can refer to [19]). Furthermore,

H="H1 D Ho.
it) If sup || E(Ag, A)|| < oo, then
k>1
D(A) CH1 @& He CH.

i4i) H has the decomposition

H ="H1 D Ha, (topological direct sum)

ZH:E()‘IC)A)

k=1
Theorem 3.5. Let A be defined as (2.1-2.2). Then the generalized eigenvector system of A forms a Riesz basis
in H. Therefore system (2.3) satisfies the spectrum determined growth condition.

if and only if sup < 00.

n>1

Proof. In order to obtain the desired result, we only need to verify the conditions in Theorem 3.4. If we take
01(A) = {—o0} and o3(A) = o(A), then Theorem 3.2 together with Theorem 3.1 shows that conditions 1) and 2)
of Theorem 3.4 are fulfilled. Also, the group property and Theorem 3.2 ensure that condition 3) of Theorem 3.4
is satisfied. So Theorem 3.4 says that there exist invariant subspaces H; and Hs such that H; +Hs = H.
Furthermore, there is a sequence of (generalized) eigenvectors of A that forms a Riesz basis of subspace for
Ho. Since Theorem 3.3 also asserts that Hs = H, so this sequence of generalized eigenvectors of A forms a
Riesz basis for H. Finally, the spectrum determined growth condition follows directly from this Riesz basis
property. ([

4. EXPONENTIAL STABILITY OF THE CLOSED LOOP SYSTEM

In this section we shall investigate the stability of the controlled system (2.3). Note that there are two
parameters k and g in this system. Our concern is that for given delay 7, whether one can find a feedback gain
constant k& which depends on u such that the corresponding closed loop system is stable. We shall see that the
system is exponentially stable when p > 1/2, and unstable when g < 1/2. When p = 1/2, the system will be
unstable when 7 lies in some countable set but asymptotically stable when 7 does not lie in that countable set.

To begin, we introduce a new inner product in H by

1 1 1
Wi W = [ dh@i@ids + [ oefoaide +er [ m(@im@ide, ¥ W, = (uy05m) € H,
0 0 0

where ¢ is positive parameter. Easy to see that this inner product is equivalent to (W3, W3). Under this new
inner product, for any W € D(A), we have

ORe(AW, W)s = (AW, W)y + (W, AW ),

= — [k = ©n(O)(0) + k(1 = wln(O)n(D) + n(1)n(0)] + En(1)n(D)]
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Setting
2kp— & k(1 —p)
B= , 4.2
E(1—p) £ (42)
we immediately obtain the following assertion.
Proposition 4.1. Let B be defined by (4.2). Then the eigenvalues of B are given by
Mo = kp+ /k2u2 + k2(1 — p)? — 2kué + €2, (4.3)
Therefore,(4.1) is non-positive if and only if
gk, 1, €) == k(1 — p)® — 2kpé + € <0. (4.4)

Proposition 4.2. Let g(k, 1, &) be given by (4.4) with domain (0,00) x (0,1) x (0,00). Then the following
statements are true.

1) The function g decreases strictly with respect to p € (0,1) and hence there exists a unique o € (0,1) such
that g(k, p, &) > 0,V € (0, uo) and g(k, 1, &) <0, Yu € (uo, 1) with condition & < 2k.

2) The zero point uo of g(k, p, &) is given by

k+&— VIRE

pok, ) i= o2 (45)

3) Also, po(k,&) on the domain D = {(k,§) ‘ k€ (0,00), 0 <& <2k} has an interior point and its minimum

value 1s %

Proof. Let g(k, u, &) be defined by (4.4). Then, since p € (0,1), k> 0 and £ > 0, so
—= = —2k(1 — pu) — 2k < 0,

and hence the first assertion is true. To solve for the zero of g(k, u,§) in p € (0,1), we solve the equation
k(1= p)? = 2kpé + & =0,

directly to yields

po(k, &) = FE~ V2k7 0<¢< 2k

Note that the function po(k,&) on the domain

D ={(k,&) | k €(0,00), 0 <&<2k}

is bounded, and pqo(k, ) op 1 with po(0,0) being defined to be 1. So ug(k, £) takes its minimum value in the

interior of D. Since
Oto
ok

0 %% = %% = 0 implies that k = 2¢. Thus

VI, Ly Om _ 2/E- VR

_ _¢1.—2
*5k+2 0E 2kVE

min po(k, €) = o(26,€) = 1 O
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Theorem 4.1. Let 7 > 0 and p # 0 be fized and let A be defined as (2.1-2.2). Then the following assertions
hold.

1) When pu > %, we can choose k > 0 such that A is dissipative under the inner product (W, Z)a, and there
exists no eigenvalue on the imaginary axris. Hence, the system is asymptotically stable in this case.

2) Ifu:% and T € J with

2(2m+1
J = {(2717_‘_1), n,m e N} N (0,1],
then there exists at least one eigenvalue on the imaginary axis — so the system is unstable. If p = % but

T € (0,1)\ J, then the system is asymptotically stable.
8) When p < %, then for any ™ > 0, there exists an eigenvalue A of A with ReX > 0. So, in this case, the
system always is unstable.

Proof. Let 7 and £ be both fixed and assume p > % We want to choose a positive number k£ so that

g(k, 1, €) = k(1 — p)? = 2kpg + € <0, (4.6)

and we can have
2Re(AW, W), < 0.
1) If 4 > 3, we can take
Ep—v2p—1) §p+v2p—1)
Q-p? 7 (1-p?
so that g(k, 1, &) < 0. In particular, we can choose k so that g(k, i, &) < 0 to make B a positive definite matrix.
Under this choice, we have

ke

Re(AW, W)z = —[(0),n(1)]B[n(0), n(1)]” <0, VW € D(A).

Also, if A € iR is an eigenvalue with eigenvector W), then Re(AW, W), = 0 which is impossible. Thus, there is
no eigenvalue on the imaginary axis and the system is asymptotically stable.
2) Assume that p = %, we can take k = 2¢ to have ¢g(2£,1/2,£) = 0 and so

2Re(AW, W), < 0.

Hence, A is dissipative.

To see whether there is an eigenvalue on the imaginary axis, let A € iR be an eigenvalue of A and W) be the
corresponding eigenvector. Then Re( AW, Wy)2 = 0 which implies that n(0) + n(1) = 0. From (3.4), we see
that W)y is of the form

W = (u,v,n) = (sinh Az, Asinh Az, e’ % Asinh \).
So we must have

A(X) = cosh A + kpsinh A + k(1 — p)e " sinh A = 0, with g = 1,
1+e?" =0,

which is just
=1, and " =-1. (4.7
Equation (4.7) would have at least one solution when 7 € J with

_[20@m+1)
J.{ T ,‘n,meN}ﬁ(O,l).
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Therefore, there is at least one eigenvalue of A on the imaginary axis. So the system is unstable. If 7 € (0,1)\ J,
then equation (4.7) has no solution. So there is no eigenvalue on the imaginary axis. Therefore, the system is
asymptotically stable.

3) Now let p < % and k > 0. If 7 = 2(22:?:'11),71, m € N, we set

1
)\n+i<n+ 5)7‘(+i27"(271+1)7‘(, r €L, (4.8)

with some parameter 7. Then
220 =2n+i(2n+ 1)w +idr(2n+ V)7, r € Z,

AT =071 +1i(2m+ Dm +idr2m+ D)w, 1€ Z,

and hence
2¢*A(N) = 2e *cosh A+ 2[ku+ k(1 — p)e e * sinh A
= [L+e ™+ [kp + k(1 — p)e™T[1 — e
= = e o [ — k(1 — e~ [1 + 2] i= Ag(n).
Since

Ap(0) = 2k[21 — 1] < 0, lim Ag(n)=1+ku>0,
n—-+o0
so there is an 7 > 0 such that Ag(n) = 0. Thus for this 7, the complex numbers A given by (4.8) are eigenvalues
of A.
Now let 7 > 0 be any positive real number, then we can choose a sequence of rationals, 7, » =

such that lim 7, ,, = 7. Denoting 7 = 7, ;n + €pn,m, We compare
n,m—oo

2(2m+1)
an+1

Ar(N) = A" {cosh A+ [kp + k(1 — p)e™ 7] sinh A}

with
A, (A= A1 {cosh)\ + [kp+ k(1 — ,u)e_)‘”vm] sinh )\} )

Suppose that A\, ., is a zero for A (M) with positive real part. Then for |A — Ay m| = %Re)\nym, we have

IA-(N) = Ar (V] =K1 — )X e ™ —e ™™ sinh A| < k(1 — p)e ™ |7 — 7, | coshReA < |A,, (V)]

So Rouché’s Theorem (see [20]) says that A-(A) and A, () have the same number of zeros in [ — A\p ;| <
%?R)\n,m. Since A, () has at least one zero with positive real part, so the same is true for A(X) and hence the
system is unstable. O

For the case that u > %, we seek to improve the stability to exponential stability. For that, we need to
prove that the imaginary axis is not an asymptote of the spectrum of A. When 7 > 0 is rational, Theorem 3.2
already reveals that the eigenvalues of A lie on finitely many vertical lines in the open left half complex plane,
and so exponential stability is valid in this case. We now show that exponential stability is also true when 7 is

irrational by showing that the imaginary axis is not an asymptote of o(A).

Theorem 4.2. Let A be defined by (2.1-2.2). Then the system (2.3) is exponentially stable for a suitable
chosen k provided > 3
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Proof. As we have discussed, the cases that 7 is rational are fine. Let 7 > 0 be an irrational number and p > %
Then we can choose k > 0 such that g(k,u,€) < 0, and hence B is a positive definite matrix. So there is a

positive constant ¢; such that
[z, y]Blz,y]” > cr(|2* + [y*), Va,y €R.
For such a choice, we have
2Re(AW, W)z = —~[1(0),n(1)] B[n(0), n(1)]” < —c1(In(0)]* + [n(1)[*), YW € D(A).
Suppose that there exist A, € o(A) such that Re),, — 0 as m — oo. Then
Wy, = (sinh A2, Ay sinh Ay, €272\, sinh Ay, )
would be an eigenvector corresponding to A, and

2R6(AW,\m 5 Wi )2 = 2Re)\m||W>\

m m

5 < —c1 [|[Am sinh Am|? + |e” 2T A,y sinh )\m|2] .

Observe that

1 1 1
Wy, > = / |)\mcosh)\mac|2+/ |)\msinh)\mx|2+T§/ e 2RANTE g N, sinh A2
0 0 0

1 1
|)\m|2/ [| cosh Appz|? + | sinh Ay z|?]dz 4+ 7€| Ay, sinh )\m|2/ e 2ReAmTT g
0 0

= |)\m|2% + A sinhAm|2%€
and
HIVZZT?HQ N Sin2hR2eliemAm + [sinh WQ%& = 1+ &7 sinh A |2 + O(ReA).
Thus
Rel,, < —c1 T |sinLS;Ij|jZ|Z(Re)\m) [1+ e—2Re>\mr] '

(4.9)

Since sinh A\, /& 0 as m — oo for A, € o(A), so the left hand of (4.9) converges to zero by assumption.
However, the right hand of (4.9) cannot converge to zero when Re),, — 0. This is a contradiction so such a
sequence A, € o(A) with Re\,;, — 0 cannot exist. Thus the imaginary axis is not an asymptote for o(A).

Hence system (2.3) is exponentially stable.

O

Remark 4.1. When p = %, for any 7 € (0,1) \ J, Theorem 4.1 says that the system is asymptotically stable.
One can prove that the imaginary axis is an asymptote of o(A). So, in this case, the system is not exponentially

stable.

In this paper, we mainly discuss the boundary stabilization of the wave system. What would happen if the
controller is in the equation instead of on the boundary? We shall investigate this stabilization problem in our

forthcoming paper.
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