JOURNAL OF INEQUALITIES AND SPECIAL FUNCTIONS
ISSN: 2217-4303, URL: HTTP://WWW.ILIRIAS.COM
VOLUME 8 ISSUE 1(2017), PAGES 140-157.

A SHORT SURVEY OF RECENT RESULTS ON
BUSCHMAN-ERDELYI TRANSMUTATIONS

SERGEI M. SITNIK

DEDICATED TO PROFESSOR IVAN DIMOVSKI’S CONTRIBUTIONS

ABSTRACT. This short survey paper contains brief historical information, main
known facts and original author’s results on the theory of the Buschman—
Erdélyi transmutations and some of their applications. The operators of
Buschman—Erdélyi type were first studied by E.T. Copson, R.G. Buschman
and A. Erdélyi as integral operators. In 1990’s the author was first to prove
the transmutational nature of these operators and published papers with de-
tailed study of their properties. This class include as special cases such fa-
mous objects as the Sonine-Poisson—Delsarte transmutations and the frac-
tional Riemann—Lioville integrals. In this paper, the Buschman—FErdelyi trans-
mutations are logically classified as operators of the first kind with special
case of zero order smoothness operators, second kind and third kind with
special case of unitary Sonine-Katrakhov and Poisson-Katrakhov transmuta-
tions. We study such properties as transmutational conditions, factorizations,
norm estimates, connections with classical integral transforms. Applications
are considered to singular partial differential equations, embedding theorems
with sharp constants in Kipriyanov spaces, Euler-Poisson—-Darboux equation
including Copson lemma, generalized translations, Dunkl operators, Radon
transform, generalized harmonics theory, Hardy operators, V. Katrakhov’s re-
sults on pseudodifferential operators and boundary—value problems of new kind
for equations with solutions of arbitrary growth at the isolated singularity for
elliptic partial differential equations.

1. INTRODUCTION: AN IDEA OF TRANSMUTATIONS,
HISTORICAL INFORMATION AND APPLICATIONS

Let us start with the main definition.

Definition 1. For a given pair of operators (A4, B) an operator T is called trans-
mutation (or intertwining) operator if on elements of some functional spaces the
following property is valid

TA=BT. (1.1)
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It is obvious that the notion of transmutation is direct and far going generaliza-
tion of the matrix similarity from linear algebra. But the transmutations do not
reduce to similar operators because intertwining operators often are not bounded
in classical spaces and the inverse operator may not exist or not be bounded in
the same space. As a consequence, spectra of intertwining operators are not the
same as a rule. Moreover transmutations may be unbounded. It is the case for
the Darboux transformations which are defined for a pair of differential operators
and are differential operators themselves, in this case all three operators are un-
bounded in classical spaces. But the theory of the Darboux transformations is
included in transmutation theory too. Also a pair of intertwining operators may
not be differential ones. In transmutation theory there are problems for the follow-
ing various types of operators: integral, integro—differential, difference-differential
(e.g. the Dunkl operator), differential or integro—differential of infinite order (e.g.
in connection with Schur’s lemma), general linear operators in functional spaces,
pseudodifferential and abstract differential operators.

All classical integral transforms due to Definition 1 are also special cases of
transmutations, they include the Fourier, Petzval (Laplace), Mellin, Hankel, Weier-
strass, Kontorovich-Lebedev, Meyer, Stankovic, Obrechkoff, finite Grinberg and
other transforms.

In quantum physics, in study of Shrédinger equation and inverse scattering the-
ory, the underlying transmutations are called wave operators.

The commuting operators are also a special class of transmutations. The most
important class consists of operators commuting with derivatives. In this case
transmutations as commutants are usually in the form of formal series, pseudodif-
ferential or infinite order differential operators. Finding of commutants is directly
connected with finding all transmutations in the given functional space. For these
problems works a theory of operator convolutions, including the Berg—Dimovski
convolutions [I]. Also, more and more applications are developed connected with
the transmutation theory for commuting differential operators, such problems are
based on classical results of J.L. Burchnall, T.W. Chaundy. The transmutations
are also connected with factorization problems for integral and differential opera-
tors. Special class of transmutations are the so called Dirichlet—to—Neumann and
Neumann-to—Dirichlet operators which link together solutions of the same equation
but with different kinds of boundary conditions.

And how the transmutations usually works? Suppose we study properties for a
rather complicated operator A. But suppose also that we know the corresponding
properties for a model more simple operator B and transmutation readily
exists. Then we usually may copy results for the model operator B to correspond-
ing ones for the more complicated operator A. This is shortly the main idea of
transmutations.

Let us consider for example an equation Au = f, then applying to it a transmuta-
tion with property we consider a new equation Bv = g, with v =Tu,g =Tf.
So if we can solve the simpler equation Bv = g, then the initial one is also solved
and has solution v = T~ 'w. Of course, it is supposed that the inverse operator
exists and its explicit form is known. This is a simple application of the transmuta-
tion technique for finding and proving formulas for solutions of ordinary and partial
differential equations.
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The monographs [2]-[7] are completely devoted to the transmutation theory and
its applications, note also author’s survey [8]. Moreover, essential parts of mono-
graphs [1, [9]-[21], [I0], etc. include material on transmutations, the complete list
of books which investigate some transmutational problems is now near of 100 items.

We use the term “transmutation” due to [4]: “Such operators are often called
transformation operators by the Russian school (Levitan, Naimark, Marchenko et.
al.), but transformation seems too broad term, and, since some of the machinery
seems “magical” at times, we have followed Lions and Delsarte in using the word
“transmutation” .

Now the transmutation theory is a completely formed part of the mathematical
world in which methods and ideas from different areas are used: differential and
integral equations, functional analysis, function theory, complex analysis, special
functions, fractional integrodifferentiation.

The transmutation theory is deeply connected with many applications in dif-
ferent fields of mathematics. The transmutation operators are applied in inverse
problems via the generalized Fourier transform, spectral function and famous Lev-
itan equation; in scattering theory the Marchenko equation is formulated in terms
of transmutations; in spectral theory transmutations help to prove trace formulas
and asymptotics for spectral function; estimates for transmutational kernels control
stability in inverse and scattering problems; for nonlinear equations via Lax method
transmutations for Sturm—Lioville problems lead to proving existence and explicit
formulas for soliton solutions. Special kinds of transmutations are the generalized
analytic functions, generalized translations and convolutions, Darboux transforma-
tions. In the theory of partial differential equations the transmutations works for
proving explicit correspondence formulas among solutions of perturbed and non—
perturbed equations, for singular and degenerate equations, pseudodifferential op-
erators, problems with essential singularities at inner or corner points, estimates of
solution decay for elliptic and ultraelliptic equations. In function theory transmu-
tations are applied to embedding theorems and generalizations of Hardy operators,
Paley—Wiener theory, generalizations of harmonic analysis based on generalized
translations. Methods of transmutations are used in many applied problems: in-
vestigation of Jost solutions in scattering theory, inverse problems, Dirac and other
matrix systems of differential equations, integral equations with special function
kernels, probability theory and random processes, stochastic random equations,
linear stochastic estimation, inverse problems of geophysics and transsound gas dy-
namics. Also a number of applications of the transmutations to nonlinear equations
is permanently increased.

In fact, the modern transmutation theory originated from two basic examples,
see [8]. The first is the transmutation 7' for Sturm-Lioville problems with some
potential ¢(x) and natural boundary conditions

T(D?y(x) + q(2)y(z)) = D* (Ty(x)), D*y(z) = y"(2), (1.2)
The second example is a problem of studying transmutations intertwining the Bessel
operator B, and the second derivative:

v+ 1 , d?
D, D=—, veC. 1.3
e (1.3)
This class of transmutations includes the Sonine—Poisson—Delsarte, Buschman—
Erdélyi operators and their generalizations. Such transmutations found many appli-

cations for a special class of partial differential equations with singular coefficients.

T(B,)f=(D*)Tf B,=D*+
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A typical equation of this class is the B—elliptic equation with the Bessel operator
in some variables of the form

ZBu,ka(CEl’-n,l’n) =7 (1.4)
k=1

Analogously, B-hyperbolic and B—parabolic equations are considered, this termi-
nology was proposed by I. Kipriyanov. This class of equations was first studied by
Euler, Poisson, Darboux and continued in Weinstein’s theory of generalized axially
symmetric potential (GASPT). These problems were further investigated by Zhito-
mirslii, Kudryavtsev, Lizorkin, Matiychuk, Mikhailov, Olevskii, Smirnov, Tersenov,
He Kan Cher, Yanushauskas, Egorov and others.

In the most detailed and complete way, equations with Bessel operators were
studied by the Voronezh mathematician Kipriyanov and his disciples Ivanov, Ryzh-
kov, Katrakhov, Arhipov, Baidakov, Bogachov, Brodskii, Vinogradova, Zaitsev, Za-
sorin, Kagan, Katrakhova, Kipriyanova, Kononenko, Kluchantsev, Kulikov, Larin,
Leizin, Lyakhov, Muravnik, Polovinkin, Sazonov, Sitnik, Shatskii, Yaroslavtseva.
The essence of Kipriyanov’s school results was published in [I4]. For classes of equa-
tions with Bessel operators, Kipriyanov introduced special functional spaces which
were named after him [22]. In this field interesting results were investigated by Ka-
trakhov and his disciples, now these problems are considered by Gadjiev, Guliev,
Glushak, Lyakhov, Shishkina with their coauthors and students. Abstract equa-
tions of the form originated from the monograph [9] were considered by Egorov,
Repnikov, Kononenko, Glushak, Shmulevich and others. And transmutations are
one of basic tools for equations with Bessel operators, they are applied to construc-
tion of solutions, fundamental solutions, study of singularities, new boundary—value
and other problems.

We must note that the term “operator” is used in this paper for brevity in
the broad and sometimes not exact meaning, so appropriate domains and function
classes are not always specified. It is easy to complete and make strict for every

special result. .
2. BUSCHMAN—ERDELYI TRANSMUTATIONS

The term “Buschman—Erdélyi transmutations” was introduced by the author
and is now accepted. Integral equations with these operators were studied in mid—
1950th. The author was first to prove the transmutational nature of these operators.
The classical Sonine and Poisson operators are special cases of the Buschman—
Erdélyi transmutations and Sonine-Dimovski and Poisson—Dimovski transmuta-
tions are their generalizations for the hyper—Bessel equations and functions.

The Buschman—Erdélyi transmutations have many modifications. The author
introduced convenient classification of them. Due to this classification we intro-
duce Buschman—Erdélyi transmutations of the first kind, their kernels are expressed
in terms of Legendre functions of the first kind. In the limiting case we define
Buschman—Erdélyi transmutations of zero order smoothness being important in
applications. The kernels of Buschman—FErdélyi transmutations of the second kind
are expressed in terms of Legendre functions of the second kind. Some combination
of operators of the first kind and the second kind leads to operators of the third
kind. For the special choice of parameters they are unitary operators in the stan-
dard Lebesgue space. The author proposed the terms “Sonine-Katrakhov” and
“Poisson—Katrakhov” transmutations in honor of V.Katrakhov who introduced
and studied these operators.
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The study of integral equations and invertibility for the Buschman—Erdélyi op-
erators was started in 1960-th by P. Buschman and A. Erdélyi, [23]-[26]. These op-
erators also were investigated by Higgins, Ta Li, Love, Habibullah, K.N. Srivastava,
Ding Hoang An, Smirnov, Virchenko, Fedotova, Kilbas, Skoromnik and others.
During this period, for this class of operators were considered only problems of
solving integral equations, factorization and invertibility, cf. [27].

The most detailed study of the Buschman—FErdélyi transmutations was taken
by the author in 1980-1990th [30]-[32] and continued in [28]-[41] and some other
papers. Interesting and important results were proved by N. Virchenko and A.
Kilbas and their disciples [42]-[44].

Let us first consider the most well-known transmutations for the Bessel operator
and the second derivative:

2v+1 d?
T(B,) f=(D*)Tf, B, =D? D, D* = — : 2.1
(B,)f=(D*)Tf, B,=D*+="-D, D=1, veC.  (21)
Definition 2. The Poisson transmutation is defined by
Pf—;/m (x2—t2)l/7%f(t)dt 8%1/>—1 (2.2)
YT (v 1)2va ’ 2’ ’
Respectivelt, the Sonine transmutation is defined by
vts 4 (" Y 1
Spf=—=—7—— 22 2L dt, Ry < . 2.3
B P fyde, Rw< g (23)
The operators (2.2)—(2.3) intertwine by the formulas
S,B, = D*S,, P,D?=B,P,. (2.4)

The definition may be extended to v € C. We will use more historically exact term
as the Sonine-Poisson-Delsarte transmutations, [g].

An important generalization for the Sonine-Poisson-Delsarte are the transmu-
tations for the hyper—Bessel operators and functions. Such functions were first
considered by Kummer and Delerue. The detailed study on these operators and
hyper—Bessel functions was done by Dimovski and further, by Kiryakova. The
corresponding transmutations have been called by Kiryakova [I0] as the Sonine—
Dimovski and Poisson—-Dimovski transmutations. In hyper—Bessel operators theory
the leading role is for the Obrechkoff integral transform [45]-[47], [10]. It is a
transform with Meijer’s G—function kernel which generalizes the Laplace, Meijer
and many other integral transforms introduced by different authors. Various re-
sults on the hyper—Bessel functions, connected equations and transmutations were
many times reopened. The same is true for the Obrechkoff integral transform. It
my opinion, the Obrechkoff transform together with the Laplace, Fourier, Mellin,
Stankovic transforms are essential basic elements from which many other transforms
are constructed with corresponding applications.

Let us define and study some main properties of the Buschman—Erdélyi trans-
mutations of the first kind. This class of transmutations for some choice of parame-
ters generalize the Sonine—Poisson—Delsart transmutations, Riemann-Liouville and
Erdélyi-Kober fractional integrals, Mehler—Fock transform.
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Definition 3. Define the Buschman—Erdélyi operators of the first kind by

sits = [ @2yt e (5) s (25)
pipf= [ @) e (1) s 26)
B f — /oo (12— a?) "5 pr (i) Fdt, (2.7)

B = / ) E e (3 fna (2.8)

Here P! (z) is the Legendre function of the first kind, P¥(z) is this function on
the cut —1 < ¢ <1 ([51]), f(z) is a locally summable function with some growth
conditions at x — 0, x — co. The parameters are p,v € C, Ru < 1, Rv > —1/2.

Now consider some main properties for this class of transmutations, following
essentially [30], [32], and also []], [28]. All functions further are defined on positive
semiaxis. So we use notations Ly for the functional space L2(0,00) and Lgj for
power weighted space Ls (0, 00) equipped with norm

/O )P da, (2.9)

N denotes the set of naturals, Ng—positive integer, Z-integer and R-real numbers.
First, add to Definition 3 a case of parameter y = 1. It defines a very important
class of operators.

Definition 4. Define for © = 1 the Buschman—Erdélyi operators of zero order
smoothness by

Bylf =St s =1 [ (L) sy (2.10)
Eplf =P f = /OI P, (x> dj;(t) dt, (2.11)
BULf = 5vf = /;o P, (i) (—dfd—(t))dt, (2.12)
Bl =arg i =) [ (5) s, (2.13)

where P,(z) = P)(z) is the Legendre function.

Theorem 2.1. The next formulas hold true for factorizations of Buschman—Erdélyi
transmutations for suitable functions via Riemann—Liouville fractional integrals and
Buschman—Erdélyi operators of zero order smoothness:

Byl f =101 1Sy f, BUFf=1PY ITHf, (2.14)
Byl f =Py Iy, f, EVVf =171 1S" f. (2.15)

These formulas allow to separate parameters v and . We will prove soon that
operators f are isomorphisms of Lo(0,00) except for some special pa-
rameters. So, operators f roughly speaking are of the same smoothness
in Ly as integrodifferentiations I'=# and they coincide with them for v = 0. It is
also possible to define Buschman—Erdélyi operators for all p € C.
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Definition 5. Define the number p = 1 — Re pt as smoothness order for Buschman—
Erdélyi operators 7.

So for p > 0 (otherwise for Repu > 1) the Buschman—Erdélyi operators are
smoothing and for p < 0 (otherwise for Re p < 1) they decrease smoothness in Lo
spaces. Operators f for which p = 0 due to Definition 5 are of zero
smoothness order in accordance with their definition.

For some special parameters v, u the Buschman—FErdélyi operators of the first

kind are reduced to other known operators. So for y = —v or u = v+ 2 they reduce
to Erdélyi-Kober operators, for v = 0 they reduce to fractional integrodifferentia-
tion I&;” or Iif“, for v = f%, p =0 or p =1 kernels reduce to elliptic integrals,

foruy =0, z=1 v =it — % the operator B differs only by a constant from
Mehler—Fock transform.
As a pair for the Bessel operator consider a connected one

v(iv+1) d v d v
L,=D*- "~ —(——-— —+ - 2.1
x2 (dx a?> <dm+x)’ (2.16)

which for ¥ € N is an angular momentum operator from quantum physics. Their
transmutational relations are established in the next theorem.

Theorem 2.2. For a given pair of transmutations X,,Y,
X,L,=D*X,,Y,D*=L,Y, (2.17)
define the new pair of transmutations by formulas
Sy =X, 192" TV2 P, ==Y, . (2.18)
Then for the new pair S,, P, the next formulas are valid:
S,B, = D*S,,P,D? = B,P,. (2.19)

Theorem 2.3. Let Repy < 1. Then an operator ngi_“ on proper functions is a
Sonine type transmutation and (2.17)) is valid.

The same result holds true for other Buschman-Erdélyi operators, £ * is Sonine
type and Eg\", B”" are Poisson type transmutations.

From these transmutation connections, we conclude that the Buschman—Erdélyi
operators link the corresponding eigenfunctions for the two operators. They lead
to formulas for the Bessel functions via exponents and trigonometric functions, and
vice versa which generalize the classical Sonine and Poisson formulas.

Now consider factorizations of the Buschman—-Erdélyi operators. First let us list
the main forms of fractional integrodifferentiations: Riemann-Liouville, Erdélyi—

Kober, fractional integral by function g(z), cf. [27],

Benf = g | =077 F00e (220)
Il = =0 e
I8y ok = 2”7;(:;77) /Oz (22 — )" 2t (), (2.21)
1°,,f= ?EZ) [;o (% — 2?) 7 2t £y dg,
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o 1 * a—
vl = 17 |, 02) = 90) g 0F )t (222)
(@) Jo
e [ Y050
2ef = / (9(t) = g(@)™ " g' () f(t)dt.
o Ta) Jp
In all cases Ra > 0 and the operators may be further defined for all «, see [27].
In the case of g(z) = x (2.22)) reduces to the Riemann-Liouville integral, in the

case of g(x) = 22 (2.22) reduces to the Erdélyi-Kober operator, and in the case of
g(z) = Inx — to the Hadamard fractional integrals.

Theorem 2.4. The following factorization formulas are valid for the Buschman—
Erdélyi operators of the first kind via the Riemann—Liouville and Erdélyi-Kober
fractional integrals:

b (27
Byt =131 “Io+;2,u+% (z) , (2.23)
v ARAR v —(v+
Egy = (5) Ioi;12,—%10+( ", (2.24)
9 v+1 L
BYH = <m) -G e (2.25)
v+1
EVF = 1:(”“)12;*2{0(%) . (2.26)

The Sonine—Poisson—Delsarte transmutations also are special cases for this class
of operators.

Now let us study the properties of the Buschman—Erdélyi operators of zero or-
der smoothness, defined by 7. A similar operator was introduced by
Katrakhov by multiplying the Sonine operator with a fractional integral, his aim
was to work with transmutation obeying good estimates in Lo(0, 00).

We use the Mellin transform defined by [4§]

g(s) =Mf(s) = / 257 f(z) da. (2.27)
0
The Mellin convolution is defined by

(f1* f2)(z) = /OOO fi (;) f2(y) %, (2.28)

so the convolution operator with kernel K acts under the Mellin transform as a
multiplication on multiplicator

T

MAfl(s) = | Tk (y) 16) 221(6) = MUK+ 1(6) = ma(s)M (), (229)
ma(s) = M[K](s).

We observe that the Mellin transform is a generalized Fourier transform on
semiaxis with Haar measure %y, [49]. It plays important role for the theory of special
functions, for example the gamma function is a Mellin transform of the exponential.
With the Mellin transform the important breakthrough in evaluating integrals was
done in 1970th when mainly by O. Marichev, the famous Slater’s theorem was
adapted for calculations. The Slater’s theorem taking the Mellin transform as
input gives the function itself as output via hypergeometric functions, see [48]. This
theorem occurred to be the milestone of powerful computer method for calculating
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integrals for many problems in differential and integral equations. The package
Mathematica of Wolfram Research is based on this theorem in calculating integrals.

Theorem 2.5. The Buschman-Erdélyi operator of zero order smoothness 15§,
defined by acts under the Mellin transform as convolution with mul-
tiplicator

I(=s/2+5+1)I(-s/2—-5 +1/2)

m(s) = - (2.30)
r{/2-45ra-3)
for Rs <min(2 4+ Rv, 1 — Rv). Its norm is a periodic in v and equals
v, 1
I1Bgy I, = (2.31)

min(1, /1 —sin7v)’

This operator is bounded in L2(0,00) if v # 2k + 1/2,k € Z and unbounded if
v=2k+1/2,k € Z.

Corollary 2.6. The norms of operators (2.10))—(2.13)) are periodic in v with period
21X7| = | X¥2||, XV is any of operators (2.10)—(2.13)).

Corollary 2.7. The norms of the operators 155, , 1P are not bounded in general,
every norm is greater or equals to 1. The norms are equal to 1 if sinwry < 0.
The operators 15§, , 1PY are unbounded in Ly if and only if sinmv = 1 (or v =
(2k) +1/2, k € Z).

Corollary 2.8. The norms of the operators 1 Fy,, 1S are all bounded in v, every

norm is not greater then /2. The norms are equal to 1 if sinmv > 0. The operators
1Py, , 158”7 are bounded in Ly for allv. The mazimum of norm equals V2 is achieved
if and only if simmv = —1 (v=-1/2+ (2k), k € Z).

The most important property of the Buschman—Erdélyi operators of zero order
smoothness is the unitarity for integer v. It is just the case if we interpret for these
parameters the operator L, as angular momentum operator in quantum mechanics.

Theorem 2.9. The operators (2.10)—(2.13) are unitary in Lo if and only if the
parameter v is an integer. In this case the pairs of operators (15¢,, 1PY) and

(15”, 1Py, ) are mutually inverse.

To formulate an interesting special case, let us suppose that operators (2.10)—
(2.13) act on functions permitting outer or inner differentiation in integrals, it is
enough to suppose that zf(z) — 0 for £ — 0. Then for v =1

1Popf=(I—H)f, 15Lf =1 - H)f, (2.32)

and Hy, H, are the famous Hardy operators,
0 x

I is the identic operator.

Corollary 2.10. The operators (2.32)) are unitary in Lo and mutually inverse.
They are transmutations for the pair of differential operators d?/dx?* and d?/dz? —
2/x2.
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The unitarity of the shifted Hardy operators in Ly is a known fact [50].
Below in application section, we introduce a new class of generalizations for the
classical Hardy operators.

Now we list some properties of the operators acting as convolutions by the for-
mula and with some multiplicator under the Mellin transform and being
transmutations for the second derivative and angular momentum operator in quan-
tum mechanics.

Theorem 2.11. Let an operator S, act by formulas (2.29) and (2.17)). Then:
a) its multiplicator satisfies a functional equation

(s—1)(s—2)
= -2 ; 2.34
m(s) = m(s = 2) g (2.34)
b) if any function p(s) is periodic with period 2 (p(s) = p(s—2)), then a function
p(s)m(s) is a multiplicator for a new transmutation operator S§ also acting by the

rule (2.17)).

This theorem confirms the importance of studying transmutations in terms of
the Mellin transform and multiplicator functions.
Define the Stieltjes transform by (cf. [27])

ft)
0@ = [ Ha
0

This operator also acts by the formula with multiplicator p(s) = 7/ sin(7s),
it is bounded in Ly. Obviously p(s) = p(s — 2). So from Theorem it follows a
convolution of the Stieltjes transform with bounded transmutations (2.10)—(2.13),
also transmutations of the same class bounded in L.

In this way many new classes of transmutations were introduced with special
functions as kernels.

3. SONINE-KATRAKHOV AND POISSON-KATRAKHOV TRANSMUTATIONS

Now we construct transmutations which are unitary for all v. They are defined
by formulas

St f = —sin% 28” f + cos % 1SY f, (3.1)
Pyf = _Sm% 2PV f —l—cos% P f. (3.2)

For all values v € R they are linear combinations of Buschman-Erdélyi transmuta-
tions of the first and second kinds of zero order smoothness. Also they are in the
defined below class of Buschman—FErdélyi transmutations of the third kind. The
following integral representations are valid:

S f = cos ™ (—jx) 71% (;“) F() dy (33)

x

Zan | @il (2) swar- [or-e il (D) 1w dy>,
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v % [ d
Py f = cos 2O/Pu (%) (dy) fy)dy (3.4)
~Zein —/@%w%*Qi@)ﬂw@—/@LﬁYQ%(@f@MQ-
0 T

Theorem 3.1. The operators (3.1))—(3.2), (3.3)—(3.4) for all v € R are unitary,

mutually inverse and conjugate in Lo. They are transmutations acting by (2.16)).
St is a Sonine type transmutation and Pj is a Poisson type one.

Transmutations like f but with kernels in more complicated form with
hypergeometric functions were first introduced by Katrakhov in 1980. Due to this,
the author proposed terms for this class of operators as Sonine-Katrakhov and
Poisson-Katrakhov. In author’s papers these operators were reduced to more simple
form of Buschman—Erdélyi ones. It made possible to include this class of operators
in general composition (or factorization) method [31], [33], [35].

4. APPLICATIONS OF BUSCHMAN—ERDELYI TRANSMUTATIONS

4.1. Copson lemma. Consider the partial differential equation with two variables
on the plane

Pulr,y) | 200u(ry) _ Fulry) 28 0u(r.y)
Ox? x Oxr  Oy? y 0y

(this is EPD equation or B-hyperbolic one in Kipriyanov’s terminology) for = >
0, y > 0 and 8 > a > 0 with boundary conditions on the characteristics

U(JT,O) = f(m)’u(07y) = g(y)a f(O) = g(O)

It is supposed that the solution u(z, y) is continuously differentiable in the closed
first quadrant and has second derivatives in this open quadrant, boundary functions
f(x),g(y) are differentiable.

Then if the solution exists, the next formulas hold true:

ou ou
a3 = =0, - = = 4.1
(Q)y Oa Yy 07 (937 0, X O’ ( )
1.t L
2°T(B+ ) / Flatye P (1—42) = P! Pedt (4.2)
0

a—1

1 1
:2O‘F(a+§)/ glat)t*tPH (1 —¢%) = Pl tdt,
0

\
_ QF(ﬁ + %) 1-2 Y 2a—1 2 o\ B—a—1
9(y) = Mot DI —a)’ 5/0 2?7 f(z) (y* — 2?)  dz, (4.3)

where P¥(z) is the Legendre function of the first kind [g].

So the main conclusion from the Copson lemma is that the data on characteristics
can not be taken arbitrary, these functions must be connected by the Buschman-—
Erdélyi operators of the first kind, for more detailed consideration cf. [§].
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4.2. Norm estimates and embedding theorems in Kipriyanov spaces. Con-
sider a set of functions D(0, 00). If f(x) € D(0, 00) then f(x) € C*(0,00), f(x) is
zero at infinity. On this set, define the seminorms

[fllng = [1DZ fll 50,00 (4.4)
1d
ILf hg = Hwa(—ga)afHLz(o,oo), (4.5)

here D¢ is the Riemann—Liouville fractional integrodifferentiation, operator in (4.5)
is defined by
1d _ _
(-5 5) =2 0™ (4.6)

I:é,o is the Erdélyi-Kober operator, o € R. For § = n € Ny the expression (|4.6))
reduces to classical derivatives.

Theorem 4.1. Let f(x) € D(0,00). Then the next formulas are valid:
1d

D2 f =152 e ( ~a) (4.7)
« 1d ap a—1 Nna
x (—;%) f=1P2" D2 (4.8)

So the Buschman—Erdélyi transmutations of zero order smoothness for o € N
link differential operators in seminorms definitions (4.4]) and (4.5]).

Theorem 4.2. Let f(z) € D(0,00). Then the next inequalities hold true for semi-
norms:

||f|\hg < max(l,\/l—i—sinﬂa)HfHﬁg, (4.9)

1l < £ lag. (4.10)

1
min(1, v/1 4 sinwa)
here « is any real number except o # —% + 2k, ke Z.

The constants in inequalities (4.9)—(4.10) are not greater than 1, it will be used
below. If sina = —1 or v = —% + 2k, k € Z, then the estimate (4.10) is not valid.
Define on D(0, c0) the Sobolev norm
[ llwg =1 1lLac0.00)0 + [1.fllng - (4.11)
Define one more norm,
£l = £ zagoe) + 1 Flizg- (4.12)
Define the spaces W, WQ"‘ as closures of D(0,00) in (4.11]) or , respectively.

Theorem 4.3. a) For all o € R the space ﬁ/\za 1s continuously tmbedded in W3,
moreover

[fllwg < Axll fllg (4.13)

with A1 = max(1,v/1 +sin7a).
b) Let sinta # —1 or a # —% + 2k, k € Z. Then the inverse embedding of Ws*
in Ws' is valid, moreover
£ llgg < Azl fllws, (4.14)

with Ay = 1/ min(1, /1 + sin7a).
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¢) Let sinma # —1, then the spaces W and /V[72a are isomorphic with equivalent
norms.

d) The constants in embedding inequalities (4.13)—(4.14) are sharp.

In fact this theorem is a direct corollary of the results on boundedness and norm
estimates in Lo of the Buschman—Erdélyi transmutations of zero order smooth-
ness. In the same manner, from the unitarity of these operators it follows the next
theorem.

Theorem 4.4. The norms

I lws =D ID” fllL, (4.15)
j*O
1/l = Z 27 (== =) fl . (4.16)

are equivalent for integer s € Z. Moreover, each term in (4.15)) equals to appropriate
term in (4.16) of the same index j.

I. Kipriyanov introduced in [22] function spaces which essentially influenced the
theory of partial differential equations with Bessel operators and in more general
sense, the theory of singular and degenerate equations. These spaces are defined in
the following next way. First we consider subset of even functions in (0, co) with
all zero derivatives of odd orders at = 0. Denote this set as D.(0, 00) and equip
it with a norm

157, = 1ok + 1IBE Lo i (4.17)

where s is an even natural number, BZ/ % is an iteration of the Bessel operator.
Define the Kipriyanov spaces for even s as a closure of D.(0, 00) in the norm (4.17)).
It is a known fact that equivalent to (4.17) norm may be defined by [22],

1A l7; = 1o + (= ) e (4.18)

So the norm WQS . may be defined for all s. Essentially this approach is the same
as in [22], another approach is based on usage of the Hankel transform. Below we

adopt the norm (4.18) for the space W; i
Define the weighted Sobolev norm by

1wz, = 1A 2o + IDZ N2 s (4.19)

and a space W ; as a closure of D.(0, 00) in this norm.

Theorem 4.5. a) Let k # —n, n € N. Then the space W;k is continuously
embedded into W3 ., and there exists a constant Az > 0 such that

I Fllws,, < AsllFll, (4.20)

b) Let k+s# —2m1 —1, k—s # —2mg —2, m; € Ny, mg € Ng. Then the inverse
embedding holds true of Wy . into W3 ., and there exists a constant Ay >0, such
that

7l < Aall fllws, (421)

¢) If the above mentioned conditions are not valid, then the embedding theorems
under considerations fail.
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Corollary 4.6. Let the next conditions hold true: k # —n, n € N; k+ s #
—2my1 — 1, my € No; k—s # —2mg — 2, mo € Ny. Then the Kipriyanov spaces
may be defined as closure of D.(0,00) in the weighted Sobolev norm (4.19).

Corollary 4.7. The sharp constants in embedding theorems (4.20)—(4.21)) are:
A3 = ma‘X(l’ ||1SS_1||L2,k)7 Ay = ma‘X(L Hlpi_lHLz,k)'

It is obvious that the theorem above and its corollaries are direct consequences
of estimates for the Buschman—Erdélyi transmutations. The sharp constants in
embedding theorems f are also direct consequences of estimates for the
Buschman-FErdélyi transmutations of zero order smoothness. Estimates in Ly o
not included in this article allow to consider embedding theorems for the general
Sobolev and Kipriyanov spaces.

So by applying the Buschman—FErdélyi transmutations of zero order smoothness,
we received an answer to a problem which for a long time was discussed in “folklore”:
— are the Kipriyanov spaces isomorphic to power weighted Sobolev spaces or not?
Of course we investigated just the simplest case, the results can be generalized to
other seminorms, higher dimensions, bounded domains but the principal idea is
clear. All that do not in any sense disparage neither essential role nor necessity for
applications of the Kipriyanov spaces in the theory of partial differential equations.

The importance of the Kipriyanov spaces is a special case of the next general
principle of L. Kudryavtsev:

“EVERY EQUATION MUST BE INVESTIGATED IN ITS OWN SPACE!”

The embedding theorems proved in this section may be applied to direct trans-
fer of known solution estimates for B—elliptic equations in Kipriyanov spaces (cf.
[14],[22] ) to new estimates in weighted Sobolev spaces, it is a direct consequence
of boundedness and transmutation properties of the Buschman-Erdélyi transmu-
tations.

4.3. Solution representations to partial differential equations with Bessel
operators. The above classes of transmutations may be used for deriving explicit
formulas for solutions of partial differential equations with Bessel operators via
unperturbed equation solutions. An example is the B—elliptic equation of the form

n
ZBV,.'L'ku(x17"'7xn) = f7 (422)
k=1

and similar B-hyperbolic and B—parabolic equations. This idea early works by the
Sonine-Poisson-Delsarte transmutations, cf. [2]-[4], [9], [14]. New results follow
automatically for new classes of transmutations.

4.4. Applications to Dunkl operators. In recent years the Dunkl operators
were thoroughly studied. These are difference—differentiation operators consisting
of combinations of classical derivatives and finite differences. In higher dimensions,
the Dunkl operators are defined by symmetry and reflection groups. For this class
there are many results on transmutations which are of Sonine-Poisson—Delsarte
and Buschman-FErdélyi types, cf. [52] and references therein.
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4.5. Applications of Buschman—Erdélyi operators to the Radon trans-
form. It was proved by Ludwig in [53] that the Radon transform in terms of
spherical harmonics acts in every harmonics at radial components as Buschman—
Erdélyi operators. Let us formulate this result.

Theorem 4.8. (Ludwig theorem, [53],[49]) Let the function f(x) be expanded in
R™ by spherical harmonics

F@) =" fra(r)Yia(0). (4.23)
k,l

Then the Radon transform of this fun’ction may be calculated as another series in
spherical harmonics,

Rf(z) = g(r,6) = > gra(r)Yiu(6), (4.24)
X

gra(r) = (n) /TOO (1 - :z) B o (;) Foalr)r=2ds, (4.25)

n-2
where (n) is some known constant, C; * (£) is the Gegenbauer function [51]. The
inverse formula is also valid of representing values fi () via gi i (r).

The Gegenbauer function may be easily reduced to the Legendre function, [51].
So the Ludwig formula reduces the Radon transform in terms of spherical
harmonics series and up to unimportant power and constant terms to Buschman-—
Erdélyi operators of the first kind.

Exactly, this formula in dimension two was developed by Cormack as the first
step to the Nobel prize. Special cases of Ludwig’s formula proved in 1966 are for
any special spherical harmonics and in the simplest case on pure radial function, in
this case it is reduced to Sonine-Poisson-Delsarte transmutations of Erdélyi-Kober
type. Besides the fact that such formulas are known for about half a century they
are rediscovered still... As consequences of the above connections, the results may
be proved for integral representations, norm estimates, inversion formulas for the
Radon transform via Buschman—Erdélyi operators. In particular, it makes clear
that different kinds of inversion formulas for the Radon transform are at the same
time inversion formulas for the Buschman—Erdélyi transmutations of the first kind
and vice versa. A useful reference for this approach is [54].

4.6. Application of the Buschman—Erdélyi transmutations for estimation
of generalized Hardy operators. We proved unitarity of the shifted Hardy
operators and mentioned that it is a known fact from [50]. It is interesting
that the Hardy operators naturally arise in transmutation theory. Use Theorem 7
with integer parameter which guarantees the unitarity for finding more unitary in
L5(0,00) integral operators of very simple form.

Theorem 4.9. The next are pairs of unitary mutually inverse integral operators
in La(0,00):
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i =1+ [ 1L v =r+1 [ o
Ust = 430 [ )% of = =25 [ st

Uit =+ [ widn, Usf =1 =32 [ f0)°%.
x IQ
] 2

UlOf:fJF%/ <15x‘13/i>f(y)dy

4.7. Application of the Buschman—Erdélyi transmutations in works of

V. Katrakhov. V.Katrakhov found a new approach for boundary value problems
for elliptic equations with strong singularities of infinite order. For example, for
the Poisson equation he studied problems with solutions of arbitrary growth. At
singular point he proposed the new kind of boundary condition: K—trace. His
results are based on the constant usage of Buschman—FErdélyi transmutations of the
first kind for definition of norms, solution estimates and correctness proofs [55]-[56].

Moreover in joint papers with I.Kipriyanov he introduced and studied new
classes of pseudodifferential operators based on transmutational technics [57]. These
results were paraphrased in reorganized manner also in [3].

REFERENCES

[1] I. Dimovski, Convolutional Calculus, Kluwer, Dordrecht (1990).

[2] R.W. Carroll, Transmutation and Operator Differential Equations, Mathematics Studies,
Vol. 37, North Holland (1979).

[3] R.W. Carroll, Transmutation, Scattering Theory and Special Functions, Mathematics Stud-
ies, Vol. 69, North Holland (1982).

[4] R.W. Carroll, Transmutation Theory and Applications, Mathematics Studies, Vol. 117,
North Holland (1985).

[5] D.K. Fage, N.I. Nagnibida, The Problem of Equivalence of Ordinary Differential Operators,
Novosibirsk (1977) (in Russian).

[6] H. Begehr, R.P. Gilbert, Transformations, Transmutations and Kernel Functions, Vols. 1,
2, Pitman Monographs and Surveys in Pure and Applied Mathematics, Vol. 59, Harlow,
Longman Scientific & Technical (1993).

[7] Kh. Triméche, Transmutation Operators and Mean-Periodic Functions Associated with Dif-
ferential Operators, Mathematical Reports, Vol. 4, Part 1, Harwood Academic Publishers
(1988).

[8] S.M. Sitnik, Transmutations and applications: A survey, arXiv:1012.3741v1, 141 pp.

[9] R.W. Carroll, R.E. Showalter, Singular and Degenerate Cauchy Problems, Academic Press,
New York (1976).

[10] V. Kiryakova, Generalized Fractional Calculus and Applications, Pitman Res. Notes Math.
301, Longman Scientific & Technical, Harlow, Co-publ. John Wiley, New York (1994).

[11] V.V. Kravchenko, Pseudoanalytic Function Theory, Birkhduser Verlag (2009).

[12] J.L. Lions, Equations differentielles operationnelles et problémes auz limites, Springer (1961).

[13] I.N. Vekua, Generalized Analytic Functions, Pergamon Press (1962).

[14] I.A. Kipriyanov, Singular Elliptic Boundary-Value Problems, Moskow, Nauka—Physmatlit
(1997) (in Russian).

[15] B.M. Levitan, Generalized Translation Operators and Some of Their Applications, Israel
Program for Scientific Translations (1964).



156

[16]
[17)
(18]
19]

[20]
(21]

[22]
23]
[24]
[25]
[26]
[27]
28]
[29]

(30]

(31]

(32]
(33]
(34]
(35)

(36]

(37)

(38]

(39]

[40]

[41]

S.M. SITNIK

B.M. Levitan, Generalized Translation Operators Theory, Moscow (1973) (in Russian).
B.M. Levitan, Inverse Sturm—Liouville Problems, Utrecht, VNU Science Press (1987).

V.A. Marchenko, Spectral Theory of Sturm-Liouville Operators, Kiev, Naukova Dumka (1972)
(in Russian).

V.A. Marchenko, Sturm-—Liouville Operators and Applications, AMS Chelsea Publishing
(1986).

C. Shadan, P. Sabatier, Inverse Problems in Quantum Scattering Theory, Springer (1989).
A.P. Khromov, Finite-dimensional perturbations of Volterra operators, Journal of Mathe-
matical Sciences 138, 5 (2006) 5893-6066.

I.A. Kipriyanov, Fourier—Bessel transforms and imbedding theorems for weighted classes,
Proc. of the Steklov Institute of Mathematics 89 (1967) 130-213 (in Russian).

R.G. Buschman, An inversion integral for a general Legendre transformation, SIAM Review
5, 3 (1963) 232-233.

R.G. Buschman, An inversion integral for a Legendre transformation, Amer. Math. Mon.
69, 4 (1962) 288-289.

A. Erdélyi, An integral equation involving Legendre functions, SIAM Review 12, 1 (1964)
15-30.

A. Erdélyi, Some integral equations involving finite parts of divergent integrals, Glasgow
Math. J. 8, 1 (1967) 50-54.

S.G. Samko, A.A. Kilbas, O.I. Marichev, Fractional Integrals and Derivatives: Theory and
Applications, Gordon and Breach Science Publishers (1993).

S.M. Sitnik, Transmutations and applications, in: Contemporary Studies in Mathematical
Analysis (Eds. Yu.F. Korobeinik, A.G. Kusraev), Vladikavkaz (2008) 226-293 (in Russian).
V.V. Katrakhov, S.M. Sitnik, A boundary-value problem for the steady-state Schrodinger
equation with a singular potential, Soviet Math. Dokl. 30, 2 (1984) 468-470.

S.M. Sitnik, Unitary and Bounded Buschman—Erdélyi Operators, Preprint, Institute of Au-
tomation and Process Control of the Soviet Academy of Sciences (1990), Vladivostok, 44 pp.
(in Russian).

V.V. Katrakhov, S.M. Sitnik, Factorization method in transmutation theory, in: Non—
classical and Mixed Type Equations (In Memory of B.A. Bubnov, Ed. V.N. Vragov) (1990)
104-122 (in Russian).

S.M. Sitnik, Factorization and estimates of the norms of Buschman—Erdlyi operators in
weighted Lebesgue spaces, Soviet Mathematics Dokladi 44, 2 (1992) 641-646.

V.V. Katrakhov, S.M. Sitnik, Composition method for constructing B—elliptic, B—hyperbolic,
and B-parabolic transformation operators, Russ. Acad. Sci., Dokl. Math. 50, 1 (1995) 70-77.
V.V. Katrakhov, S.M. Sitnik, FEstimates of the Jost solution to a one—dimensional
Schrodinger equation with a singular potential, Dokl. Math. 51, 1 (1995) 14-16.

S.M. Sitnik, Factorization Method for Transmutations in the Theory of Differential Equa-
tions, Vestnik Samarskogo Gosuniversiteta, 67, 8/1 (2008) 237-248 (in Russian).

S.M. Sitnik, A solution to the problem of unitary generalization of Sonine—Poisson transmu-
tations, Belgorod State University Scientific Bulletin, Mathematics and Physics 18, 5 (76)
(2010) 135-153 (in Russian).

S.M. Sitnik, Boundedness of Buschman—Erdlyi transmutations, in: The Fifth International
Conference “Analytical Methods of Analysis and Differential Equations” (AMADE), Vol. 1,
Mathematical Analysis, Belorussian National Academy of Sciences, Institute of Mathematics,
Minsk (2010) 120-125 (in Russian).

S.M. Sitnik, Buschman-Erdélyi transmutations,  classification and applications,
arXiv:1304.2114 (2013), 67 pp.

S.M. Sitnik, Buschman-Erdélyi transmutations, classification and applications, in: Ana-
lytic Methods Of Analysis and Differential Equations (AMADE 2012), (Ed. by M.V. Du-
batovskaya, S.V. Rogosin), Cambridge Scientific Publishers, Cottenham, Cambridge (2013)
171-201.

S.M. Sitnik, Buschman-Erdélyi transmutations, their classification, main properties and ap-
plications, Scientific Bulletin of Belgorod State University 39 (2015) 60-76.

S.M. Sitnik, A survey of Buschman—Erdélyi transmutations, Chelyabinsk Physical and Math-
ematical Journal 1, 4 (2016) 63-93 (in Russian).



A SHORT SURVEY OF RECENT RESULTS ON ... 157

[42] A.A. Kilbas, O.V. Skoromnik, Integral transforms with the Legendre function of the first

[43]

[44]
[45]
[46]

[47]

(48]
[49]
[50]

[51]
[52]

(53]

[54]
[55]

[56]

[57]

kind in the kernels on L, ,—spaces, Integral Transforms and Special Functions 20, 9 (2009)
653—-672.

A.A. Kilbas, O.V. Skoromnik, Solution of a multidimensional integral eEquation of the first
kind with the Legendre function in the kernel over a pyramidal domain, Doklady Mathematics
80, 3 (2009) 847-851.

N. Virchenko, I. Fedotova, Generalized Associated Legendre Functions and Their Applica-
tions, World Scientific (2001).

I. Dimovski, Operational calculus for a class of differential operators, C. R. Acad. Bulg. Sci.
19, 12 (1966) 1111-1114.

I. Dimovski, On an operational calculus for a differential operator, C. R. Acad. Bulg. Sci.
21, 6 (1968) 513-516.

I. H. Dimovski, V. S. Kiryakova, Transmutations, convolutions and fractional powers of
Bessel-type operators via Meijer’s G-function, in: “Complex Analysis and Applications ’83”
(Proc. Intern. Conf. Varna 1983), Sofia (1985) 45-66.

O. I. Marichev, Method for Computing Integrals of Special Functions, Minsk (1978) (in Rus-
sian).

S. Helgason, Groups and Geometric Analysis: Radon Transforms, Invariant Differential Op-
erators and Spherical Functions, Academic Press (1984).

A. Kufner and L.-E. Persson, Weighted Inequalities of Hardy Type, World Scientific, River
Edge, NJ, USA (2003).

H. Bateman, A. Erdélyi, Higher Transcendental Functions, Vol. 1, McGraw—Hill (1953).
Symmetry, Integrability and Geometry: Methods and Applications (SIGMA), Special Issue
on Dunkl Operators and Related Topics, Ed. by C. Dunkl, P. Forrester, M. de Jeu, M. Rosler
and Y. Xu (2009),

http://www.emis.de/journals/SIGMA/Dunkl_operators.html.

D. Ludwig, The Radon Transform on Euclidean Space, Communications on Pure and Applied
Mathematics XIX (1966), 49-81.

S. Deans, The Radon Transform and Some of Its Applications, Dover Publ., New York (2007).
V.V. Katrakhov, On a boundary value problem for the Poisson equation, Soviet Math. Dokl.
24 (1981) 152-156.

V.V. Katrakhov, On a singular boundary value problem for the Poisson equation, Mathe-
matics of the USSR-Sbornik 73), 1 (1992) 231-256.

I.A. Kipriyanov , V.V. Katrakhov, On a class of one—dimensional singular pseudodifferential
operators, Mathematics of the USSR-Sbornik 33, 1 (1977) 43-61.

S.M. SITNIK

VORONEZH INSTITUTE OF THE MINISTRY OF INTERNAL AFFAIRS, PR. PATRIOTOV, 53
VORONEZH, 394065, RuUssiA
and

RU

DN UNIVERSITY, 6 MIKLUKHO-MAKLAYA STR.

Moscow, 117198, RussiA

E-mail address: pochtasms@gmail.com



	1. Introduction: an idea of transmutations, historical information and applications
	2. Buschman–Erdélyi transmutations
	3. Sonine–Katrakhov and Poisson–Katrakhov transmutations
	4. Applications of Buschman–Erdélyi transmutations
	4.1. Copson lemma
	4.2. Norm estimates and embedding theorems in Kipriyanov spaces.
	4.3. Solution representations to partial differential equations with Bessel operators.
	4.4. Applications to Dunkl operators.
	4.5. Applications of Buschman–Erdélyi operators to the Radon transform.
	4.6. Application of the Buschman–Erdélyi transmutations for estimation of generalized Hardy operators.
	4.7. Application of the Buschman–Erdélyi transmutations in works of V.Katrakhov.

	References

