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Spectral Properties of Nonhomogenous
Differential Equations with Spectral Parameter
in the Boundary Condition
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Abstract
In this paper, using the boundary properties of the analytic functions
we investigate the structure of the discrete spectrum of the boundary
value problem

Wi + @1 (z)y2 — Ay = o1 () (0.1)
—iysy + g2(z)y1 — Ay2 = p2(x), € Ry
and the condition
(a1 A +b1)y2(0,A) — (a2A + b2)y1(0,A) = 0 (0.2)

where qi1, g2, 1, w2 are complex valued functions, ar # 0,bx # 0,
k = 1,2 are complex constants and A is a spectral parameter. In this
article, we investigate the spectral singularities and eigenvalues of (0.1),
(0.2) using the boundary uniqueness theorems of analytic functions. In
particular, we prove that the boundary value problem (0.1), (0.2) has a
finite number of spectral singularities and eigenvalues with finite multi-
plicities under the conditions,

sup [ | or(z) | exp(ez®)] < oo, k=12
zER
sup [ | qr(z) | exp(ez®)] < o0, k= 1.2
TER

for some € > 0, %<5<1.
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1 Introduction

Let us consider the boundary value problem the L [A] generated in Hilbert
space of vector valued functions the L?(Ry,Cs) by the system

i+ a(@)y: = Ay,
—iyy + ()1 = Aye, r € Ry
and the spectral parameter dependent boundary condition
(a1 A + b1)y2(0, A) — (a2A + b2)y1 (0, A) = 0.
Under the condition

sup [| g () | exp(sxl+5)] <o00,0>0, k=1,2
TER

it is proved that the L[A] has finite number of eigenvalues and spectral sin-
gularities with finite multiplicities. Furthermore, the principal functions cor-
responding to the eigenvalues of the L [A] belong to the L?(R.,C5) and the
principal functions corresponding to spectral singularities belong to a Hilbert
space containing the L2(Ry,Cs)[9]. We now consider the operator the Ly (\)
generated in

x

(e i= 5@ = (10). [{in@P + a1} ar <o

by the system
iy + q1(z)y2 — Ay =0, (1.1)
—iyy + q2(2)y1 — Ay2 = 0, z € Ry
and the spectral parameter-dependent boundary condition

(al)\+b1)y2(07>\) - (a2)\+b2)y1(0,)\) =0 (12)

where g, k = 1,2, are complex valued functions X\ is the spectral parameter,
ay, b, are complex constants, by, # 0,k = 1, 2. Moreover |a1|2+ \a2|2 # 0. Note
that the spectral analysis of homogeneous Schrédinger, Strum-Liouville and
Dirac equations with spectral singularities were studied in details in [3 — 9].
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2 The Solutions of Equation (1.1)
Let us suppose that
lgn(@)| < el +2)" 1+ k=12, ze€R,, e>0 (2.1)

holds, where ¢ > 0 is a constant. The following results were given in [1]. Under
the condition (2.1), the equation (1.1) has the following vector solutions

i it
. o (2, ) J Hha(r et
et (z,\) = Xz ) = ' 0o , (2.2)
2\ e 4+ [ Hog(z,t)eMdt
0
for A € C; and

o0
e 4 [ Hyy (2, t)e"™Mdt
0

e (z,\) = ( eigﬂ%ig > - . ‘ (2.3)
€2 \Ts [ Hai(z,t)e~dt
0
for A € C_ where
Ci(z,\) = {A:AeC, Im\>0}
C_(z,\) = {A:xeC, Im\<0}
moreover the kernels Hy;(xz,t), k,j = 1,2, satisfy the inequalities
> T+t
Higw, 0 < ¢S |an ( . ) , (2.4)

n=1

where ¢ > 0 is a constant. Therefore the functions e; (z,\) and e (z,\)
k = 1,2 are analytic with respect to A in C,, C_ and continuous on C
and C_, respectively. Moreover et (x,\) and e~ (z,)\) satisfy the following
asymptotic equalities([1])

et \) = < ZZ@H(U > ANeCh, Ao oo (2.5)

and )
e (z, ) = ( Z(S\ +o(1) ) , AeCy, A— oo (2.6)
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From (2.5) and (2.6) we have
W{et,em} = lim W {e"(z,)), e (z,\)} = -1 (2.7)

Tr—r00

for A € R, where W {y(l),y(Q)} is the wronskian of the solutions of y*) and
y(2) which is defined as

W {yu)’ y<2>} — gDy _ @, )

(k)

here y®) = ( y%k) ) , k= 1,2. Therefore e (x,\) and e~ (x, ) are the
Y2

fundamental solutions of the system (1.1) for A € C;. Now we will discuses

the spectrum of L (\) defined as

iyy + @1 (x)y2 — Ay = @1 () (2.8)
—iys + @2(2)y1 — Ay2 = p2(2), r€ Ry
and the condition

(a1 A+ b1)y2(0, A) = (a2A +b2)y1(0,A) = 0 (2.9)

where p(z) = < i; Ei; ) is complex valued functions. We proved that L ())

has a finite number of eigenvalues and spectral singularities under the condi-
tions

1
sup [| r(x) | exp(ez’®)] < oo, k=12 ¢ >0, 5 <d<1 (2.10)
TER

by using analytic continuation method [7].
3 Eigen Values and Spectral Singularities of (2.8) and
(2.9)

From (2.5), (2.6) and (2.7) it is not difficult to see that
y(x, \) =ie” (2, )T (z,\) —iet (z,\)I~ (z,)\)
+ a” (Net(z,\) —at(Ne  (z,\), (3.1)
where A € C and

’/OO (e (t, Npa(t) + €3 (£, )1 () dt,

at(N) = il (0,A) + (@ A+ b1)ed (0, ) — (agh + by)e (0, \).

I (z,))

Now, we have the following lemma:
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Lemma 3.1. If (2.1) and (2.10) hold then
oca(L)y={X: XeCy, at(\)=0} (3.2)
where o4(L) denotes the set of eigenvalues of the equations (2.8).

Proof. Let \g € C. From (2.5) and (2.6) we get that et (z, \g) € L?(R4,Cs)
and e~ (z,\g) ¢ L?(R4,Cs). Since

ie” (z,\o) [T (z,)) =0 (exp {f%x‘s}) , T — 00,
and
iet (z, o) (,)) =0 (exp {—%m‘;}) , T — 00,

it follows from (3.1) that y(z, \g) belongs to L?(R,, Cy) if and only if a™()\) =
0. Analogously from (3.1), we have

oss(L)={X: X€R, at(N\)=0} (3.3)

where os5(L) denotes the set of spectral singularities of equations (2.8). It
follows from (3.2) and (3.3) that in order to investigate the structure of the
eigenvalues and the spectral singularities of equations (2.8), we need to discuss
the structure of zeros of a(\) in C. In order to do so, we write the following:

My={X: XeCy, a*(N\)=0}, My={X: X€R, at(N\)=0}.
Similarly from (3.2) and (3.3), we see that

oa(L)={X: Xe M}, oss(L)={\: AeMy}. (3.4)

O

Lemma 3.2. If (2.1) and (2.10) hold, then the following occurs. The set My
s bounded and has a countable number of elements, and its limit points can
lie in a bounded subinterval of the real axis. The set My is compact.

Proof. Using (2.2) and (2.10), we get that the function a™(}) is analytic in
C,, continuous in C,, and

a+(/\) = b1+ A {al + a1/ H22(0’t)ei/\t _ a2/ H12(0,t)6i)‘tdt}
0 0

+ / s*(t)edt, (3.5)
0
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where
s*(t) = b1Ha(0,t) — baH12(0,1)
+i {cpl(t) + pa(t) /Ot His(t, s)ds + @1 (t) /Ot Ho(t, s)ds}
Applying integration by parts we find
at(\) = Xay + b + /000 St(t)edt. (3.6)

where

Ay /0 - Hon(0,t)eMdt = A+ iay /0 b % (Ha2(0, 1)) eMdt,

Ay /O = His(0,0)eMdt = B+ ias /O h % (H12(0,8)) eMat,
and

d . .
S+(t) = P (ZalHQQ(O,t) — Zazle(O,t)) + bleg(Oﬂf)

—boH12(0,t) + ¢ {cpl(t) + @a(t) /Ot Hys(t, s)ds + p1(t) /Ot Has(t, s)ds}

From (2.1), (2.4) and (2.10), it follows that
at(\) =Xa; +O(1), A€ Cy, |\ — oo (3.7)

Equation (3.7) shows the boundedness of set M; and Ms. From the analyticity
of the function a™(\) in C; we obtain that M; has the most countable number
of elements and its limit points can lie only in a bounded subinterval of the
real axis. Using the boundary value uniqueness theorem of analytic functions,
we obtain that the set M is closed and pu(Mz) = 0, where u(Msz) denotes the
linear Lebesque measure of My [3]. O

From (2.1) and Lemma 3.2, we get the following theorem.

Theorem 3.3. Under conditions (2.1) and (2.10), we have the following.

(i) The set of eigenvalues of the equations (2.8), (2.9) is bounded, no more
than countable and its limit points can lie only in a bounded subinterval of the
positive semiaris.

(ii) The set of spectral singularities of the equations (2.8), (2.9) is bounded
and its linear Lebesque measure is zero.
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Now, we recall the following.

Definition 1. The multiplicity of zero of the function a™()\) in Cy is defined
as the multiplicity of the corresponding eigenvalue or spectral singularity of the
equation (2.8), (2.9).

Theorem 3.4. If (2.10) holds and

sup [| gr(x) | exp(ex)] <0 k=12 >0, (3.8)
rER

then the equation (2.8), (2.9) have a finite number of eigenvalues and spectral
singularities and each of them is of finite multiplicity.

Proof. From (3.8) we find that

| Hyj (2, )],

d
dtij<x,t>‘gc€xp<;<x+t>>, ki=12  (39)

where C>0 is a constant . (3.6),(3.9) imply that
| S*H(1) 1< Cexp(—51), (3.10)

It follows from (3.6) and(3.10) that the function a*(\) has an analytic con-
tinuation from the real axis to the half plane ImA — (¢/2). So the limit points
of the sets M; and My can not lie in R, i.e., the bounded sets M; and M>
have no limit points (see Lemma 3.2). Therefore, we have the finiteness of
the zeros of a*()) in C. Moreover, all zeros of a*()\) in Cy have finite mul-
tiplicity. Using (3.4), we obtain that the equations (2.8), (2.9) have a finite
number of eigenvalues and spectral singularities and each of them is of finite
multiplicity. O

It is seen that conditions (2.10) and (3.8) guarantee the analytic continua-
tion of the function a™(\) from real axis to lower half-plane. So the finiteness
of eigenvalues and spectral singularities of the equations (2.8), (2.9) are ob-
tained as a result of this analytic continuation. Now let us suppose that

1
sup [| qr() | exp(ex’®)] < oo, k=12 ¢ >0, 5 < 0 <1, (3.11)
TR

which is weaker than (3.8). It is evident that under the conditions (2.10) and
(3.11), the function a*()\) is analytic in C, and infinitely differentiable on
the real axis. But a*()\) does not have an analytic continuation from the real
axis to lower half-plane. Therefore, under the condition (2.10), the finiteness
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of eigenvalues and spectral singularities of the equations (2.8), (2.9) can not
be proved by the same technique used in theorem 3.2. Let us denote the sets
of all limit points of M;by Mz and the set of all zeros of at()\) with infinite
multiplicity in Cy by Mjy. It follows from the boundary uniqueness theorem
of analytic functions that

M10M4:®, Ms C My, M, C Ms,

and
p( Ms) = p( Myg) = 0.

Using the continuity of all derivatives of a™(\) on the real axis, we have
Mz C My. (3.12)

To prove the next result we will use the following uniqueness theorem for the
analytic functions on the upper half-plane.

Theorem 3.5. (see [10].) Let us assume that the function g is analytic in C,
all of its derivatives are continuous up to the real axis and there exists T > 0
such that

‘g(”)(z)) <O, n=012..,1€Cy, |z|<2T, (3.13)
and
T oo
In|g(z)| In |g(z)|
— g . 3.14
‘/ T+ 2 2 < o0, /T o2 0 < oo (3.14)

If the set Q with linear Lebesque measure zero, is the set of all zeros of the
function g with infinite multiplicity and if

/Oa In F(s)du(Qs) = —o0 (3.15)

then g(z) = 0, where F(s) = inf, (Cn,sn) . n=0,1,..., u(Qs) is the lin-
ear Lebesque measure of s-neighborhood of @ and a is an arbitrary positive
constant.

Lemma 3.6. If (2.10) and (5.11) hold, then My = ().
Proof. Tt follows from (3.8)-(3.10) that the function a™()) is analytic in C

and all of its derivatives are continuous up to real axis. Moreover, by Lemma
3.2. for sufficiently large T > 0, we have

T ')

1 + 1 +

‘/ nla fa W, /de
1422

< 0. (3.16)
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From (3.6), we obtain

lat(A) = Aar| < o0, AeCy, (3.17)
and n
d)\ncﬁ()\)‘ < D,, n=1,2 .., (3.18)
where
D) =a; +/ tSt(t)dt, D, = / t"St(t)de, n=23,.. (3.19)
0 0
Using (2.4)
e (z+1t\° 1
|ij(x,t)|§cexp [_2< 9 ) ) k,j:]-,Qv €>07 §<5<1a
and consequently,
s
n et 1
ST(t) < cexp [—2 (2> ] , €>0, 3 < d <1, (3.20)

where C>0 is a constant.From (3.17)-(3.20), we obtain

dn
wa+()‘)’ <K, n=12.,\ |\<2T, (3.21)

S é
n et
K, = C/O t" exp [ 5 (2> ] dt. (3.22)

It is easy to see from (3.16) and (3.21) that a™(\) satisfies (3.14) and (3.15).
Since the function a*()) is not equal to zero identically, then by Theorem 3.3.,
M, satisfies

where

/ "I F(s)dp( My) > —oo, (3.23)
0

where F(s) = inf, (K"Sn) #( My s) is the linear Lebesque measure of s-

n! ’
neighborhood of M, and the constant K, is defined by (3.22). Now we will
obtain the following estimates for K,:

[eS) §
t
K, = C/ t" exp l—; <2> ] dt < Bp"nln™(1=9)/ (3.24)
0
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where B and b are constants depending on C, € and §. Substituting (3.23) in
the definition of F'(s), we arrive at

n

K, 1-9¢
F(s) = i%f ( n;s ) < Bexp {561/(15)115/(15)56/(15)} .

Now by (3.23), we obtain

a
/ 57/ =9 dy( My, < co. (3.25)
0

Since 6/ (1 —d) > 1, (3.25) holds for arbitrary s if and only if u( My s) =0 or
My =10. O

Theorem 3.7. Under the conditions (2.10) and (3.11), The equations (2.8)
and (2.9) have finite number of eigenvalues and spectral singularities, and each
of them is of finite multiplicity.

Proof. To be able to prove that, we have to show that the function a™()) has a
finite number of zeros with a finite multiplicities in Cy. It follows from (3.12)
and Lemma 3.3 that M3 = (). So the bounded set M; has no limit points,i.e.,
The function a*()) has finite number of zeros in C,. Since My = (), these
zeros are of finite multiplicity. O
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