The opening example in |2]

Branko Curgus

1. Finding eigenvalues

Consider the following eigenvalue problem

—f"(x) = A(sgna)f(z), ze[-1,1], (1.1)
f(1)=Af(=1), (1.2)
=f'(=1) =X f(1). (1.3)
With
)
1
b(f): f/(—l)
f1(1)
and
lo 0 0 11 [1 0 0 0]
M = , N = )
0 0 -1 0 01 00

the given eigenvalue problem can be written as

—f"(x) = A(sgnz)f(z), x€[-11],
Mb(f) = ANb(f).

The matrix A is calculated as

01
A= —i(MQIN") T = L o] :

It follows from [1, Remark 3.2] that the “corresponding positive definite” problem
(for the meaning of this see [1]) is

—f"(x)

f(I), US [_131]5
AMb(f) = AN

=\
= ANb(/),
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that is
—f"(x) =X f(x), =ze[-1,1], (1.4)
=f'(=1) =X f(-1), (1.5)
(1) =X f(1). (1.6)

A non-negative operator in a Hilbert space La[—1,1] @ C? can be associated with
the problem (1.4)-(1.6), see [1]. It follows from [1] that the operator associated
with the problem (1.1)-(1.3) in the Krein space La son[—1, 1] @& C% is a nonnegative
definitizable operator. Hence it has real spectrum and Jordan chain can occur only
at 0.

To find eigenvalues of the problem (1.1)-(1.3) we define the following two
functions:

cosh(z) for —1<uz <0, sinh(z) for — 1<z <0,
C(z) := S(x) :=
cos(z) for 0<az<1, sin(z) for 0<az<1.

1.1. The positive eigenvalues

To determine positive eigenvalues we set A\ = p2, u > 0. Then, the general solution
of the equation

—f"(z) = p* (sgna)f(z), = e€[-1,1],
is given by
aClpuz)+bS(px), zel[-1,1],
where a and b are arbitrary complex numbers. Clearly

acosh(p) — bsinh(u)

b(a ) +800)) = | oo i)

p(—asin(p) + beos(n)).

A positive number A = p2, 1 > 0, is an eigenvalue of the given problem if
and only if the system

Mb(a C(u-) +bS(u-)) = Nb(a Clu-) +b S(u-))
has a nontrivial solution for a and b. We rewrite this system in expanded form as
—a p(pcosh(p) + sin(p)) + b pu(cos(p) + psinh(p)) =0
—a p(pcos(u) — sinh(p)) — bp(cosh(p) + psin(p)) = 0.
The determinant of this system is

1? (20 + (1 + 1) cosh(p) sin(p) + (® — 1) cos(p) sinh(p)) .
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FIGURE 1. p-s for positive eigenvalues

Therefore, the positive eigenvalues A = p?, u > 0, are determined from the positive
solutions p of the equation
2p
(1> + 1) cosh(p)
A plot of this function is in Figure 1.

(M27_1) tanh(p) cos(p) = 0. (1.7)

Fsin() + Lo

Approximate values for the first twelve solutions for y are
2.59044, 5.52848, 8.65279, 11.7882,

14.9271, 18.0672, 21.208, 24.349,
27.4903, 30.6316, 33.773, 36.9144.
All positive eigenvalues are simple since the equality
Mb(S(y+)) = 1* Nb(S(p-))
does not hold for any p > 0. This is clear when written in the expended form and

simplified: :
] = |
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Thus, S(-) is not an eigenfunction. This implies that all positive eigenvalues are
simple.

1.2. The eigenvalue 0

It is easy to see that 0 is the eigenvalue of this system and its geometric multiplicity
is 1. Also, a nontrivial Jordan chain cannot exist. To justify this statement think
of the given eigenvalue problem as the eigenvalue problem for the operator

&) - ]

Clearly the constant function 1 is an eigenfunction corresponding to 0 eigenvalue
and

1
i =[]
To find a Jordan chain we have to find a function g(z) such that

s

Since

g'(1) ]
Mb(g) = ,
W=,
we have to find a function g such that ¢”(x) = —sgnz and ¢’(1) = 1 and ¢'(—1) =
—1. As ¢” is odd, ¢’ must be even. Therefore ¢’(1) = 1 and ¢'(—1) = —1 is not

possible. This proves that 0 is a simple eigenvalue.

Notice that in an earlier version (arXiv:0705.4157v2)
of [2] we made a wrong statement that the algebraic
multiplicity of 0 is 2.

1.3. The negative eigenvalues

To determine negative eigenvalues we set A\ = —p? pu > 0. Then, the general
solution of the equation

—f"(x) = —p® (sgna) f(x), = e€[-1,1],
is given by
ac(_:u“r)—’_bs(_lux)a T € [_151]5
where a and b are arbitrary complex numbers. Clearly
acos(p) + bsin(u)
acosh(p) — bsinh(u)

p(asin(p) — beos(p))
p(asinh(p) — beosh(p)).

b(a C(—p-) +bS(—p-)) =



Details 5

FIGURE 2. p-s for negative eigenvalues

A negative number A = —pu?, u > 0, is an eigenvalue of the given problem if
and only if the system

Mb(a C(—p-) +bS(—p-)) = —p*Nb(a C(—p-) + b S(—p-))
has a nontrivial solution for a and b. We rewrite this system in expanded form as
ap(pcos(p) 4 sinh(p)) + b p(— cosh(p) + psin(p)) =0
ap(pecosh(p) —sin(p)) + b p(cos(p) — psinh(p)) =0
The determinant of this system is
—p? (—2u + (u2 + 1) cosh(pu) sin(u) + (u2 — 1) cos(p) sinh(u)) .

Therefore, the negative eigenvalues A = —pu?, > 0, are determined from the
positive solutions p of the equation

2 .
- (1% + 1) cosh(p) Fsin(u) +

A plot of this function is in Figure 2.

(12 - 1)

i1 tanh(u) cos(p) = 0. (1.8)



6 Branko Curgus

Approximate values for the first twelve solutions for y are
0.872674, 2.43031, 5.53248, 8.65268,

11.7882, 14.9271, 18.0672, 21.208,
24.349, 27.4903, 30.6316, 33.773.
All negative eigenvalues are simple since the equality
Mb(S(—p-)) = —p* Nb(—=S(-))
does not hold for any g > 0. This is clear when written in the expended form and
simplified:
{— Cosh(u)} _ [~usin(p)

o] = ]

Thus, S(—p ) is not an eigenfunction. This implies that all negative eigenvalues
are simple.

2. Eigenfunctions

The eigenfunctions corresponding to positive eigenvalues are obtained when the
positive solutions of (1.7) are substituted in

Cuz) (M tanh(u) + Cﬁf%) +S(uz) (M + :(j:ééz)) .

Using the approximate values for p we give plots of eigenfunctions corresponding
to the first 12 positive eigenvalues in Table 1.

The eigenfunctions corresponding to negative eigenvalues are obtained when
the positive solutions of (1.8) are substituted in

pusin(p) peos(p)
C(—pz) (1 — m) +S(—px) (tanh(u) + m)

Using the approximate values for  we give plots of eigenfunctions corresponding
to the first 12 negative eigenvalues in Table 2.

3. Eigenfunction expansions

This section will be added later.
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TABLE 1. Eigenfunctions corresponding to the first 12 positive
eigenvalues
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TABLE 2. Eigenfunctions corresponding to the first 12 negative

eigenvalues

1.5 1.5
\; 1
0. 0.5¥/
1 0.5 0.5 1 -4 -0.5 0.5 1
-0.5 -0.5
-1 -1
-1.5 -1.5
1.5
1
0.5\
-0. 1 -1 -0.5 0.5 1
-0.5 -0.5
-1 -1
-1.5 -1.5
1.5 1.5
1 1
0.5L .5
0 0.5 ! 1 0.5 0.5 1
-0.5 0.5
-1 -1
-1.5 -1.5
1.5 1.5
1 1
.sk o[s
- -0[5 0.5 1 -1 -o. 0.5 1
-p.5 .5
-1 -1
-1.5 -1.5
1.5 1.5
il
o.5k 0.5
-0ls5 0.5 1 1 -fo. 0.5 1
-g.5 o5
-1 -1
1.5 -1.5
1.5 1.5
m I
o5 0.5 1 1 -b. 0.5 1
ofs |5
1 1
-1.5 -1.5
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