A CLASS OF CHARACTERISTIC-VALUE PROBLEMS

BY
R. M. MORONEY(*)

CHAPTER 1

0. Introduction. The question of interest here is that of the existence of
real numbers \; such that a solution x(\, f) on 0S¢ <1 of

(1) 2 + xF(x, N\, t) = 0,
satisfying the initial conditions

(2 (A, 0) =0, (0 =1,
also satisfies, when A =X\;, the end condition

3) z(\;, 1) = 0.

Throughout this paper all variables are supposed to be real and all functions
real-single-valued.

The above problem has been treated by Nehari [1] for the case where
F(x, \, 1) =G(\%?, t). By taking F(x, A, t) =\+¢(¢) the classical Sturm-Liou-
ville problem results.

The principal results to be given are Theorems 1 and 2 of §2. These theo-
rems give hypotheses on F(x, A, t) which assure the existence of infinitely
many characteristic numbers \;, and which are “sharp” in a certain sense.

In §3 it is shown that the theorems proved in §2 apply to the Nehari
and Sturm-Liouville problems and lead to an extension of known results.

It will be shown that (2) and (3) can be replaced by general separated
boundary conditions.

Chapter 11 contains additional results which are summarized in a separate
introductory section there.

1. Preliminaries. 1.1. Throughout this section F(x, X, £) is assumed to be
a function defined on the set {(x, M) —o<x<o, aSA<©, tEI} for
some number « and some closed and bounded interval I, and to be continuous
in (x, N, t) there. In addition F is supposed to be positive (except possibly
where x=0) and to satisfy for fixed \ and ¢

22> 220 or x, <2 < 0=>F(x2, A, t) P F(x;, )\,t).

Satisfaction of this last condition will be called the monotonicity property of F.
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The object of this preliminary section is to define a crucial property
which F must possess, which will be called the regenerative property. This
definition is made in paragraph 1.6, using other definitions introduced in the
interim.

1.2. DEFINITION. Let P represent the collection of all functions f(s) which
are defined and positive on some interval [p, ©) (o need not be the same for
each member of P).

DEFINITION. G = {f(s): fEP and lim,., f(s) =0}.

1.3. DEFINITION.

F(x,\) = sup F(z,\,8),  F(x,\) = inf F(x, A, £).
tel tel

Clearly F and F are defined, and positive unless x =0, on
{(x,\): —w0 <x<®,@a=\A<w}, Itis claimed in addition that Fand F are
continuous in (x, \), and enjoy the monotonicity property, on the same (x, \)
set as above.

Proof of continuity. The proof will be given for F; a similar argument is
valid for F. Suppose F(x, \) fails to be continuous at (%, X). This means that
there exists an ¢>0 and a sequence of pairs {(x;, N\;)} such that (x;, \;)
—(%, \) but lf‘(f:, A) — F(x;, )\,~)| >e. For each 7 let ¢; be any value of ¢ such
that F(x;, Ni, &) =F(xs, N\;). By the compactness of I there is at least one
such ¢; for each 7.

Since the ¢; are members of a compact set, there exists a convergent sub-
sequence, say fi. Let lim t=1%. We have (xu, A, ta)—(%, N, 1), so by the
continuity of F, F(xu, Aix, ta) —>F (%, \, 7). Because F(xu, Nit, i) = F(xa, Aix)
however, the inequality of the preceding paragraph must apply in the limit,
i.e. F(z \)—F(% \, I)=¢, where the magnitude sign has been removed be-
cause of the definition of F.

Let ¢ be such that F(z, \) = F(%, \, {). By continuity and the foregoing,
F(xa, Nik, 1) > F(x, Nix, ta) for large enough k. This is a contradiction of the
choice of ¢;.

Proof of monotonicity. Again the proof is given only for F: if xa> %20 or
xs <x1 S0 there will exist ¢, and ¢, such that

F(x, \) = F(x3, \, ) = F(xs, \, t1) = F(x, \, 1) = F(x1, \).

1.4. Clearly the following transformations are defined on P and map P
into itself:

T+: (TH)(s) = fOF (), ),
T=: (TN)(s) = fOF(—£(s), ),
U*: (U*)(s) = F(f(s), 9),

U=: (Uf)(s) = F(=f(s), 9).

|
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1.5. If f(s)EG as defined above, lim,.,, Utf may exist and be infinite,
exist and be finite, or fail to exist. Exactly the same possibilities arise for
lim,., U~f. If the first alternative holds for both transforms we shall write
lim,., Utf= o, This makes precise the Definition H= { f(s): fEG and
lim:-mo Uifié © }.

1.6. DEFINITION. F(x, N, t) has the regenerative property iff

(a) For each fixed x#0, limy.,, F(x, \) = .

(b) TTtHCH, T"HCH.

It is to be observed that this definition is meaningful regardless of whether
F has the monotonicity property. The reason for the name regenerative will
be seen in the proof of Lemma 5. The following two examples will be useful
in §3:

ExXAMPLE 1. On the set {(x, \, £): — 0 <x<®,\20, 0<¢=<1} the func-
tion [N+q(x, \, )] is regenerative if ¢ is bounded.

Proof. The first condition, that is (a) of paragraph 1.6, is clear and the
second follows from the fact that the set H is empty.

ExAMPLE 2. On the same set of (x, N\, £) as in Example 1 the function
Q(\2x2, t) is regenerative if Q(u, v) satisfies the following conditions:

(i) Q is defined and continuous in (%, v) on {(«, v): =0, 0<v<1}.

(ii) lim,., Q(u, v) = © uniformly in v.

Proof. Condition (a) follows from (ii). Since Q(A%x2, ¢) is even in x, T+
=T-=T, Ut=U-=U, and the continuity of Q, along with condition (ii),
assure that

ué(u"’)—) © S Uu— ®,

Q(u)——)oo{:)u—) o,

Thus f(s) in H=Q(s2f(s))+ © =sf(s)- @ =f(5) Q(s*f*(5)) -+ = = 0(s(5) 0)
+ o, ie. TfEH and condition (b) is satisfied.

The next two examples show that conditions (a) and (b) in the definition
of the regenerative property are independent, even when F possesses the
monotonicity property. (The domain in each case is the same as in Ex-
ample 1.)

ExaMpLE 3. (\+1)7! is not regenerative.

Proof. Here H=G, so (b) holds but (a) fails.

EXAMPLE 4. \(x?)+9/4 is not regenerative.

Proof. If g(s) is a member of G then, by the definition of G, g(s) is even-
tually less than 1, hence for sufficiently large s F(g(s), s) =inf s[g2(s) Je+0/4
=sg%(s) and, by a similar derivation, F(g(s), s) =s[g2(s)]#/%. Thus s—'/?is a
member of H (since U(s™1/%) =1), but T(s™V/2) =s"1/2(ss73/%) =s~1/4 which is
not a member of H; U(s™!/*) =s!'/2— », Condition (b) of paragraph 1.6 does
not hold, whereas (a) clearly does. Both this function and the one in the
preceding example have the monotonicity property.



1962] A CLASS OF CHARACTERISTIC-VALUE PROBLEMS 449

2. Results. With the preceding definitions it is possible to give a concise
statement of our first main result.

THEOREM 1, Let D be the set {(x, \, £): — 0 <x< o, aSA<®, 0sts1}.
Let F(x, \, t) be defined on D and satisfy the following hypotheses:

(1) F is continuous in (x, N\, t) on D.

(ii) For each fixed N and positive N there exists a K(\, N) such that when-
ever |x2| <N and |x;| <N, |F(x2, N, £)—F(x1, N, t)l SK(\, N)lxg—xll uni-
formly in t.

(iii) There exists a p=o such that, for N\=p and (x, N\, t) in D, F(x, N\, t) =0
and[F = i) only when x=0. For each NE [a, p] there exists a solution of (1)+(2)
on |0, 1].

(iv) For fixed N and ¢, \2p, %2> %120 or x2 <x1 S0=F (%2, \, t) Z F(x1, \, 8),
i.e. F has the monotonicity property for large \.

(v) F has the regenerative property.

Then

(a) For each \ in [a, ®) there exists a unique solution of (1) and the initial
conditions (2) on 0=t <1,

(b) If M is defined as the number of zeros in (0, 1) of the solution as in (a) for
N=aq, there exists an infinite sequence of characteristic numbers o SAy <Ay
< v+ KAygn< - - - such that the solution as in (a) for N=NX\; also satisfies
the end conditions (3). Furthermore, this solution has precisely i zeros in (0, 1).

The proof of this theorem involves a sequence of lemmas. The first of
these validates the existence and uniqueness assertions, while providing some
additional facts which will be needed later.

LEMMA 1. Let F(x, \, t) be defined for t>1 by F(x, \, t) =F(x, \, 1). Then
for this extended F, and every \ in [p, ), there exists a unigque solution of
(1)+(2) on [0, ). Furthermore, this solution has infinitely many zeros on
(0, ).

Proof of existence and uniqueness. Local existence is assured by hypoth-
esis (i). Hypothesis (iii) and the form of (1) show that x(f) and x”'(¢) differ in
sign, that is a solution curve is concave toward the ¢ axis as far as it exists.
Thus if x and %’ are finite at any #, the solution may be continued to the right
of ¢y and will remain finite. Since F(x, \, £) is defined for all finite x, it follows
that a solution may be continued indefinitely. Hypothesis (ii) gives unique-
ness, as is well known (and may be replaced by any other condition which
does so—the only use of hypothesis (ii) is to assure uniqueness).

Proof of the infinity of zeros. Let x(\, ) be the solution of (1) +(2) for
some A. It is claimed first that this solution has a zero for at least one t = 1.
If x(\, 1) =0 this is true. If x(\, 1) 0 and xx’(\, 1) <0 the solution must lie
between its tangent line and the ¢ axis, and hence is trapped, by the previ-
ously mentioned concavity of solution curves. There remains then only the
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case where x(\, 1)#0 and xx’'(A, 1) =0. In this case, since F(x, \, t) is non-
decreasing in x and independent of ¢ on £ =1, the magnitude of x’’ can not de-
crease while Ix()\, t)l = I x(A, 1)| , and is nonzero at =1, so ultimately x’ must
change sign. The argument of the preceding case then applies.

Once it is seen that x(\, ¢) has at least one zero to the right of t=1 it is
easy to see that it has infinitely many. Indeed at such a zero x'0 (by the
uniqueness of the identically zero solution) and the arguments of the preced-
ing section may be applied. |

The next four lemmas lead to an expression of the way in which F(x, \, ¢)
depends on A. Notice that this is the function of hypothesis (v)—indeed
F(x, \, t) could be independent of A and still satisfy all the other hypotheses
of Theorem 1. What is needed here, however, is a description of this depend-
ence of F on N which is in a more appropriate form than hypothesis (v).
Lemma 5 gives the new description.

LEMMA 2. Let T+, T—, and G be as in §1, with F the F of Theorem 1. There
exist transformations R*, R~, defined for all g in G, such that for these g:

(a) R*gEG, R¢EG.

(b) T+(R*g)=g, T-(Rg)=¢g.

Proof. The existence of R+ will be demonstrated. A similar proof may be
used for R,

Given g in G, construct R*g as follows: for each fixed sufficiently large s
solve

(4) xF(x, 5) = g(s)

for x. This is uniquely possible (for s greater than some number) because the
left side of (4) is zero at x=0 and strictly increasing to © in x (recall that
F(x, s) has the monotonicity property), while the right side is some positive
number whenever g is defined.

It must now be shown that R+g as constructed above satisfies (a) and (b).
(b) is clear. As for (a), note that for fixed x the right side of (4) tends to zero
as s tends to infinity (g&G), while the left side tends to infinity by property
(a) of regenerative functions. Thus if (R*g)(s) does not tend to zero as s
tends to infinity the left side of (4) can not tend to zero, which is a contra-
diction.

LEMMA 3. G—H is nonempty.

Proof. For 0 <x =1 define a function k(x) by k(x) =inf{s: s=p and F(x, y)
=1/x for all ygs}. Condition (a) on regenerative functions (in paragraph
1.6) assures that the set {s: F(x, y) =1/x for all y=s} is nonempty for each
x>0, hence the set of which k(x) is the inf is nonempty and has a lower bound
(p), so k(x) is well-defined.

Since F(x, p) is bounded on 0Sx <1, k(x) >p for sufficiently small x. Let
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0<x =4 be an interval where this is true, and let p(x) be the restriction of
k(x) to (0, 8]. By the continuity of F, F(x, p(x)) =1/x. It will now be shown
that p(x) has the following additional properties:

(i) p(x) is strictly decreasing in x.

(ii) p(x)— = as x—0.

(iii) p is continuous.

Proof of (i). If x,>x; and ¢=0 then F(xz, px1) +9) ;F(x,, plx) +8) =1/x,
(by the way in which k(x) is defined) and thus, since 1/x1> 1/x3, F(x2, p(x1) +£)
> 1/x,. Since this is true for all non-negative ¢, p(x;) is a member of the set
of which p(x,) is the inf, i.e. p(x2) S p(x1). Equality can not hold, however, be-
cause F(xy, p(x2)) =1/xs.

Proof of (ii). If p(x)+ o as x—0 there exists an M such that p(x) S M,
since p is decreasing by (i). But this implies F(x, M) =1/x (again by the way
in which & is defined) for all x>0, and this is a contradiction since F(x, M)
is bounded on 0<x <1,

Proof of (iii). Since p is decreasing it is enough to show that there is no
tin (0, 8) such that p(t+) <p(t) and/or p(¢—) > p(t). Suppose first that for
some ¢ in (0, 9), p(t+) <p(t). Then there exists a7, p(t+) <7 <p(t), such that
F(t, 7) <1/t, since otherwise p(¢) could be decreased. However, since 7> p(¢+)
>p(t+e) for every €>0, F(t+e, 1) 21/(t+¢). Letting e—0 gives a contra-
diction.

Next suppose that for some ¢ in (0, 8] p(t—) > p(¢). Then there exists a
T, p(t—)>7>p(t), such that for every e>0 F(t—e, 7) S1/(t—¢€) but F(¢, 7)
>1/t. Again a contradiction of the continuity of F is reached.

To recapitulate, it has been shown so far that on a sufficiently small x
interval (0, 8] there exists a continuous monotone-decreasing function p(x)
which tends to infinity as x—0 and is a solution of F(x, p(x)) =1/x. Define a
function g(s) on the range of p by g(p(x)) =x. This is possible by the mono-
tonicity of p.

For any sufficiently large s there exists a # such that s=p(x), hence g(s)
is defined and F(g(s), s) =F(g(p(w)), p(w)) = F(u, p(u)) =1/u. As s— = the
u such that s=p(«) tends to zero, that is, F(g(s), s)— o, and g(s)—0. Thus
g(s) is in G and lim,., Utg= . A similar construction will yield an k(s) in
G such that lim,., U h= «. Then k(s) \Vg(s) will be the desired member of
G—H.

LemMma 4. RY(G—H)C(G—H), R-(G—H)C(G—H).

Proof. By Lemma 2 R+G CG. If, then, there existed an k in (G— H) such
that R*h & (G — H) necessarily R*h& H. Then TH(Rth) =h& (G — H), contra-
dicting the fact (second condition of regeneracy) that T+H CH. Again, a
similar proof for R~ |

LeEMMA 5. For every positive integer n there exist (n+2) functions in G: g(s),
Co(s), Ci(s), + + -, Cu(s) such that
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(@) For j=0,1,---,n

(5) lim g3(s)F((—)iCi(s), s) = .

(b) For sufficiently large s and j=0,1, - - -, n—1
(6) 208(5)Ci1(F((=)*1C;1a(s), 8) < Ci(s).

Proof. Take for Cy(s) any member of G— H. This is possible by Lemma 3.
Then take Ci(s) = (R"Co)(s), Co= R*Cy, -+ -, Com = R*Com_1, Compr
=R Com, - - - . By Lemma 4 all the C; are in G— H (this is why F is said to

be regenerative; starting with any function % in G— H one can find a sequence
of transforms of this function, to wit (R*)"h or (R~)"k, which are themselves
in G—H: F “generates” new members of G—H).

By the construction, for j even R-C;=Cj;; and

T-(RCj) = Cj = T-Cj1 = CitaF(—Cjus(s), 5),

that is, reading the second and last terms, (b) is satisfied for any g(s) in G.
A similar calculation shows that (b) is also satisfied for j odd. Since all the
Cj are in G—H, (a) will hold if g(s) does not tend to zero too fast. For any

fixed j )
gi(s) = [F((=)iC(s), s)]-1/*
is a member of G such that

lim g()F((=)'Ci(s), 5) = =,
so a suitable choice of g would be inf; g;(s).

REMARK. The statement of Lemma 5 may replace the hypothesis that F
is regenerative in Theorem 1, since the only use of that hypothesis in the
proof, as will be seen, is to assure the existence of functions as in Lemma 5.

Proof of Theorem 1. With the preceding lemmas established, the proof
of Theorem 1 proceeds along lines similar to the Priifer demonstration for the
Sturm-Liouville problem.

For each X in [p, ») let x(\, £) be the unique solution of (1)+(2) whose
existence is assured by Lemma 1. Put

O ]2+ [x(, PR, 5), N, 9)
ds
0 [x'()\» S)]2 + [/C(A; s)]2

O(\, ¢) is well-defined because the uniqueness of the identically zero solution
of (1) assures the nonvanishing of the denominator of the (continuous) in-
tegrand. It is easy to see that

Y] o\, 1) =

® o0\, 1) = tan~ ["0’ "]

(A, 8)
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and
) 6'(\, £) = cos?O(N, t) + sin? O\, )F(x(, 8), A, ©).

Because of (8), x(\, 1) =0 iff 8(\, 1) =nr for some integer n. Recall that
M was defined in the statement of Theorem 1 as the number of zeros in
(0, 1) of the solution of (1) +(2) for A\=a. Thus, since 0(q, ¢) is increasing in ¢
by (9),

(10) Mr < 0(a, 1) S (M 4+ D).

The uniqueness of the solution x(), £) of (1) 4-(2) assures that x(\, £) and
%'(\, t) are continuous in \ uniformly on 0=¢=<1 [2]. Thus by (7) 8\, 1) is
continuous in A, hence takes intermediate values, and Theorem 1 will be
proved when it is shown that 6(\, 1) > » asA\— . So

LEMMA 6. 0\, 1)> © as A—> o,

Proof. It will be shown that for p an arbitrary positive integer there exists
a number # such that for all A= «, 8(A, 1) = pw. To avoid the powers of (—1)
which are so cumbersome in Lemma 5, it will be assumed that F(x, ), ) is
even in x. The necessary modifications for the case where F is not even will be
obvious.

2.1. Let p be given, and let g(s), Co(s), - - -, Cp(s) be the set of (p+2)
functions whose existence is assured by Lemma 5. Choose %, once and for all,
such that for any A=u

@) g, §°0‘)r - -+, Cp(\) are defined and <1.

(b) 2N F(C;N), M) >m, j=1,2,---,p.

() (5p)gM) <1.

(d) Forj=0,1,:..,p—1,

Ci(\) > 20g(N)CiraM)F(Cir:(M), ).

(&) C;in\)<1/2C;(N),j=0,1,---,p—1.

That such a choice of « is possible follows by Lemma 5: (b) and (d) above
directly from (a) and (b) of Lemma 5, (a) and (c) above from the fact that
all the functions are in G, (e) from (b) and (d).

Throughout the following arguments N\ is supposed to have some (any)
fixed value greater than u, and will not be written, i.e. g=g(\), Co=Ca.(N),
0(t) =0(¢, \) etc.

2.2. Since 6(0)=0 by (7), and 0(t)—>  as t—« by Lemma 1, there is an
$>0 such that sin 6(s) =g and 0=sin 0(¢) <g for 0=¢=<s. From (9), on 0<¢
<s (sin 8)'(t) =cos 0(¢)0'(t) = cos® 6(t) (by using only the first term of (9)),
and this in turn is greater than [1—g?]%/2 For some £ in (0, s)

g = sin 8(s) — sin 6(0) = s[(sin 6)’(¢)]

or, solving for s



454 R. M. MORONEY [March

[
SF=-
(sin 8)'(#)

Finally, using (c) of paragraph 2.1 and the hold on (sin 8)’,

4
s§m<2g.

2.3. It is claimed that x(s) > Ci. Suppose the contrary. Then since

x(s)
—— = tan 6(s) > sin6(s) = ¢
x'(s)

there follows x'(s) < Cy/g. Clearly x(¢) is increasing on 0 S¢<s, hence on that
interval
| 2'() | = 2OF (&), u, ) S CF(Ci(w), u)

and

1 =2'(0) = [« (0) — «'(s)] + #(s) < ssup Ix"(t)l + e
4
(11) c
< 26CiF(Ci(w), w) + ?‘ :

This is a contradiction, however, because by (b) of paragraph 2.1
2¢C,F(Cr(w), .
2O _ 2ghciw), 0
Ci/g

> g F(Ci(u), ) > =
or, using (d) and (a) of paragraph 2.1
(12) 2C:1F(C1(w), w) + C1/g < 4gC1F(Cy) < Co < 1.

2.4, Next, follow x(t) until sin 8 again reaches g, say at t=v. This is pos-
sible because as ¢ runs from 0 to f;—the first zero of x(f) (which exists by
Lemma 1)—sin 8 increases from 0 to 1 and then decreases to 0.

Clearly x'(v) <0. It is claimed that x(v) > C,. Suppose the contrary, and
let ¢ be the point in [0, £] at which x(f) attains its maximum. Because x(%)
>x(s)2C1>C,, a point w can be found,  <w<w, such that x(w)=C,,
x'(w) <0, and sin 6(w)>g. As in paragraph 2.3, |x'(w)| < Cyp/g. Since for
sSt=wsin 6(t)>g and x(t) 2 C;,

x> 0(w) — 6(s) = (w — )O'®) = (w — 5)g?F(Cp(w), u)

or, using (b) of paragraph 2.1,
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T <

g’F(Cp(u), )

By the concavity of the graph of x(t) and the above
x() < (w — Z)[ x’('w)l + x2(w) < 2C, < Cy

which is a contradiction.

2.5. Since x(v) = C,, the same argument as in paragraph 2.4 shows that
(v—s) <g. An argument as in paragraph 2.2 then gives (4 —v) <2g. Thus it has
been shown that f;—the first zero of x(f)—is such that ¢; <5g. The concavity
of the graph of x(¢) assures that

(=1 l ' (1) I > (i)

w—s5s=

8.

or

P70 C C
| @)| > (),>—‘>—3-
th— ¢ 131 Sg

2.6. Let ¢; be the jth zero of x(t) and assume inductively that it has been
shown for j=1, 2, - - - , n<p that

(a) tj—ti1<5g,

(b) |%'(¢)| > Ci/5g.
Then by arguments similar to those already given, the same conclusions are
established for j=n+1, viz.:

2.2. There exists a smallest s>, such that

| sin 0(s)| =g, and (s —¢) < 2g.

2.3 lx(s)l > Cpy1, since otherwise

v Cn
(11) Ca/5g < | ()| S 26CaiiF (Cara(w), ) + ——
and
(12) 28Cn1F(Cry1(#), #) + Cnir/g < 4gCniiF(Cara(w), w),

leading to the contradiction (of (d) in step 2.1)
Cn < 20 g2Cni1F(Cryr(w), %).

2.4'. Replace C; by Cas1.
2.5'. Replace C; by Cpyr1.
Thus by induction (a) and (b) hold for j=1, 2, - - -, p and in particular

th=([tp — toa] + [tp1 —tpe] + - - -+ [1 —t]) S Spg < 1.1

As already noted, this completes the proof of Theorem 1.
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In the next theorem the end conditions (2) and (3) are replaced by the
more general conditions

(13) x(0) = a, 2/(0) = b, (a® + 8% # 0;

(14) cx(1) + do’(1) = 0, (ct+d?) #0.

In addition, the statement of the theorem incorporates certain hypotheses
weaker than those of Theorem 1. The next definition makes precise the state-
ment “f takes intermediate values.”

DEeFINITION. Let x1(\;, ) be some solution of (1)+4(13) for A=X\,, which
exists on [0, 1] and does not vanish together with its derivative at any point
of [0, 1], so that 8;(\y, £) is well-defined by (7). Let xs(\s, £) and 8:(\s, £) be a
similar solution and its argument function for A=X\;. The statement 8 takes
intermediate values means that for any two solutions as above, and any num-
ber 7 in the interval (61(Ay, 1), 62\, 1)), there exists a A, in [, ©) and a solu-
tion x,(A,, £) of (1)+4(13) such that 6,(\,, ¢) exists and 6,(\,, 1) =r.

THEOREM 2. Let D be the set {(x, NE): —o<x< o0, aSA< o, Ogtgl}
for some a.. Let F(x, \, t) be defined on D and satisfy there the following hypoth-
eses:

(1) F(x, N, t) is continuous in (x, \, t).

(ii) There exists a p=a such that for N\=p and (x, \, t) in D

Fx,\,t) 20 and F=0=x=0.
(iii) For fixed \ and t, \=p,
22> 2120 or %< xS 0= F(xy, ), £) = F(wy, A, £).

(iv) For every positive integer n there exists a set of (n+2) positive functions
g(s), Co(s), Ci(s), + + -, Cu(s) which are defined for all sufficiently large s, tend
to zero as s— x, amf are such that for k=1 or k=0

() lim,.e g3(s) F((—)7**C;(s), 5) = .

(b) For sufficiently large s

Ci(s) > 20g(s)CiaF ((=)++1C;11).
Then if 0 takes intermediate values, and M is the least number of zeros in (0, 1)
of any solution of (1) +(13) for N=a, there exists an infinite sequence of numbers

a<Mrp<Muge< - ¢+ <Nyygn< - - - such that for N=X\; there is a solution of
(1) 4 (13) which satisfies (14). This solution vanishes precisely j times in (0, 1).

REMARK, The existence of a solution having M zeros can not be asserted,
as is shown by the example

&' + N\x =0, A = 3n/4,
x(0) = 0, 2'(0) = 1, (1) = 0.
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Here the smallest characteristic number is 37/2, with characteristic function
(2/3w) sin (3w/2)¢t. This function has a zero in (0, 1), whereas the solution of
the differential equation plus initial conditions for A=3w/4 (which is « in
this case) is (4/3w) sin (3w/4)t and has no zeros in (0, 1), i.e. M =0.

LeEmMA 7. If N Zp, any solution of (1) which vanishes together with its deriva-
tive at some point of [0, 1] is identically zero on [0, 1].

Proof. Let ¢ be the point in [0, 1] such that x(¢) =’(£) =0. It will be shown
that x(s)=0 for t<s=<1. A trivial modification of the argument (which is
due to Nehari [1]) would then establish the result on the entire interval.

Let ¢, be the largest number v such that x(s) =x'(s) =0 on [¢, v], and as-
sume £, <1. There is no interval (¢,, £) on which x(s) >0, because if there were,
two applications of the mean-value theorem would yield the existence of a
point in the same interval for which x>0, contradicting the form of (1).
It follows that £, is the limit of a descending sequence of zeros of x(¢): &
S>t> - - - >t,> - - - . In the interval from ¢, to ¢;

4
x(f) = f G(t, s)x(s)F(x(s), N, s)ds,

[

where
t—t
=t — 3), s>
G(t)s)= ! ?
AL <t
S = ly i) .
T ’

Letting M; be the maximum magnitude of x(f) in [t., ¢;], and noting that
lG(t, s)| <1/4(t;—t.) gives

1 4
M;= If (tJ' - tw)MJ’F(MJ'; A 5)ds)
tw

1 b
1 é Zl:f F(Ml) >‘y s)ds] (tj'— tw)’
‘@

which is a contradiction since (¢;—¢,)—0.

Proof of Theorem 2. It was noted in the proof of Theorem 1 that hypoth-
esis (ii) of that theorem was used only to assure uniqueness of a solution of
(1) satisfying given initial conditions. Uniqueness was used in only two ways:
to assure that 6\, 1) would take intermediate values and to assure that for
A=p only the identically zero solution of (1) could vanish along with its
derivative at any £. Thus by Lemma 7 and the assumption in Theorem 2 that
6 takes intermediate values, Lemma 1 with the uniqueness assertion deleted
holds in the present case, hence (A, 1) exists for every solution of (1) 4-(13).
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Clearly (14) prescribes §(\, 1) modulo m, and thus since 6 takes intermediate
values Theorem 2 will be proved when it is shown that (A, 1) takes arbitrarily
large values. This is easily done by slight modifications in the proof of Lemma
6 (Lemma 5 holds in the present case by hypothesis). Three cases are distin-
guished:

Case 1. a=0 in (13). Here x’(0) =b instead of 1. The presence of %k in
hypothesis (iv) assures that b may be assumed positive. By increasing the
u of Lemma 6 if necessary, Co(A) can be made smaller than b for all A2 u.
The contradiction established in (12) will then continue to hold and Lemma 6
will hold.

CasE 2. b=0in (13). By increasing the # of Lemma 6 if necessary, Ci(\)
can be made smaller than |a| for all A\Z«. Define 6\, 0) ==/2 for all X and
enter the proof of Lemma 6 at step number 2.4.

CasE 3. a0 and 70 in (13). The idea in this case is to define (A, 0) in
such a way that the proof of Lemma 6 may be entered at the step where it is
shown that when sin 8 is g the magnitude of x exceeds C; (or C,, the choice
being determined by the sign of xx'(0), i.e. ab). To this end, increase % in
Lemma 6 until for the given a¢ and b sin(tan—!a/b) is greater than g and
|a| > Ci. Then define (), 0) to be in (0, ) and equal to tan—! a/b. The choice
of u has assured that |sin 8| >g.

For t>0, define 8(), ¢) by adding the chosen value of (A, 0) to the right
side of (7). This will not affect (8) or (9). Lemma 6 may now be entered
at either the third or fourth step.

The foregoing completes the proof of Theorem 2.

REMARK. It may be questioned whether the change of hypotheses from
Theorem 1 to Theorem 2 has resulted in a more general theorem (aside from
the question of boundary conditions—clearly Theorem 1 can be extended
to handle the general boundary conditions treated by Theorem 2).

Example 4 of §1 shows that a more general theorem does result, since for
the function F(x, \, t) =A(x?)@+9/4 which is not regenerative, Lemma 5 holds.
To see this, note that A?~1/2is in G— H for any p such that 0=p <1/2. Given
n a positive integer, take p=(2/7)*+?* and define C.(\) =A?~1/2, Then take
Cn1(\) =712 where ¢ is the smallest number such that

TCn = CaQAA[C.(N)]?2 S Cai(N) = AT 112,

that is
)\p+1/z[)\p—1/2]s/z < M—l/z’
or
AL/4+52/2 < e
giving

g < Tp/2 = (2/T)*1,
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Since 0<¢<1/2 Cp1(N) is in G—H, and an easy induction gives the desired
collection of Cj. g(\) may then be chosen as in the proof of Lemma 3.

A more detailed discussion of this lack of sharpness of the regenerative
hypothesis is given in Chapter II.

3. Applications. In this section the results of §2 are applied to Nehari’s
problem and the Sturm-Liouville problem. Additional results for these prob-
lems will be found in the next chapter.

Nehari's problem. The boundary-value problem

(15) 2 + xG(x% f) = 0,
(16) 20) =0, (1) =0

has been investigated by Nehari [1; 3], who obtained the results correspond-
ing to Theorems 1 and 2 under the hypothesis that G(u, ¢) be defined on
{u_Z_O, 0=t= 1} and possess there the following properties:

(i) G(u, t) is continuous in (%, £).

@ii) G(u, t)>0 for #>0 and all ¢.

(iii) There exists an €>0 such that for each fixed ¢t ¥=*G(u, t) is strictly
increasing in u.

To recast this problem in the form (1) 4(2) +(3), let x(¢) be any solution
of (15) such that x(0) =0, and let A=x'(0). Then z(¢) =\"1x(¢) satisfies

an 2’ + sG(\%% ) = 0,
(18) 2000 =0, 2(0)=1
and, if x(1) =0,

(19 z(\, 1) = 0.

Thus z is a solution of (1) +(2) +(3) for the special case F(x, N, £) =G(\%x?, ¢).
Conversely, if for some N there exists a solution z(\, £) of (17)+(18)+4(19)
having n zeros in (0, 1), then x(£) =Az(}, £) is a solution of (15)+(16) with n
zeros in (0, 1).

If G(u, v) satisfies (i), (ii) and (iii) above, then G(\%2?, t) in (17) satisfies
all the hypotheses of Theorem 1 except the uniqueness condition. To see this,
note that condition (iii) assures that G(u, t)—® as #— e uniformly in ¢,
hence by Example 2 of §1 G is regenerative; clearly the other hypotheses are
met.

Since condition (iii) and continuity assure that G(0, £) =0, a in Theorem 1
may be taken as zero, whence M =0 and Theorem 1 assures the existence of
a solution of (15)+(16) having ¢ zeros in (0, 1) for =0, 1, . - -, provided that
a solution of (15) is uniquely determined by its initial values.

Because of this last stipulation, Theorems 1 and 2 do not include Nehari's
result (unless it can be shown that conditions (i), (ii) and (iii) either give
uniqueness or assure that § takes intermediate values). On the other hand,
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Theorem 1 is applicable with a condition less restrictive than (iii); a sufficient
replacement for (iii), as is easily seen, is

(iii)’ G(0, t)=0,

G(u, t)— » as u— o, uniformly in ¢.

In addition, of course, Theorem 1 does not require that G be even in x ab
initio.

The nonlinear Sturm-Liouville problem. The classical Sturm-Liouville
problem is

(20) [@&x') + x[ho(®) + ¢®] = 0,
(21) x(0) =0, x(1)=0

with p, p’, p and g continuous on [0, 1] and »>0, p>0 there, (20) may be
transformed to the Liouville standard form

(22) '+ x4+ r()] =0
with 7(¢) continuous (hence bounded) on [0, 1]. A nonlinear relative of (22) is
(23) "+ 2N+ (2, N, )] =0

and it is this equation, together with (21), which is here called the “nonlinear
Sturm-Liouville problem.” The conditions of Theorem 1 will be satisfied by
this problem if r satisfies the following hypotheses:

(i) r(x, N, t) is defined, continuous, and bounded on — » <x< 0, A< ©,
0=st=1.

(ii) For fixed \ and ¢, A=some p

%2 > %1 20 or x3 < x1 S implies 7(x2, N, £) = r(xy, A, ).

(iii) For each fixed \, r(x, N, ¢) is Lip(x) uniformly in ¢.

This is clear except for the regenerative hypothesis, and Example 1 of §1
shows that because of (i) [N+7(x, N, £)] is indeed regenerative. Since 7 is
bounded, & may be taken sufficiently negative to insure that [a+7(x, o, #)]
=<0 for all x and ¢, in which case M will be zero and Theorem 1 assures the
existence of solutions of (23)+(21) having ¢ zeros in (0, 1) for =0, 1, - - -.
In particular, Theorem 1 applies to the linear problem (21)+4-(22) and gives
the classical result.

CHAPTER 11

0. Introduction. This chapter contains results pertaining to four ques-
tions: the question of the uniqueness of the characteristic functions and num-
bers whose existence is assured by Theorem 1 (in §1), the question of the
growth of the nth characteristic number (in §2), the question of the “sharp-
ness” of Theorems 1 and 2 in §3 and finally, in §4, it is shown that the char-
acteristic functions of a nonlinear Sturm-Liouville problem are dense in L,
of the appropriate interval.
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1. Uniqueness of the characteristic functions and numbers. In Theorem 1
as it stands, nothing can be said about the uniqueness of either the character-
istic functions or the characteristic numbers. In the first place, the hypotheses
of Theorem 1 say nothing about the behavior of F(x, \, £) as a function of A
when \ is not large. Thus if A; is a (small) characteristic number of the prob-
lem (1) +(2)+(3) it may happen that for all x and ¢ and some a>0,

F(x,)\,t)=F(x,)\,~,t), MEASAHa

in which case all the numbers in the interval [\;, N;+a] will be characteristic
numbers with the same characteristic function. In addition, it may happen
that there exist two distinct values of \, say A1 and A, and distinct functions
x1(\1, £) and xy(Ng, t), each satisfying (1)4(2)+(3) and having the same
number of zeros in (0, 1). An example of this type was constructed by Moore
and Nehari [4] for the problem

(24) z" + p(Ha*tt = Q,

(25) #0) =0, (1) =0

(p(#) continuous and positive on [0, 1]). They were able to exhibit two dis-
tinct solutions of this problem which were nonvanishing on (0, 1). Since (24)
is a special case of (15) with G(x2, t) in Lip(x), the above problem satisfies
all the hypotheses of Theorem 1.

The first of the above difficulties is easily removed by requiring that
F(x, \, t) be strictly increasing in \, as is automatically the case in the Nehari
problem. The second difficulty is more serious. It is easily seen that the con-
dition that G(x?, ) be independent of ¢ is enough to give uniqueness of the
characteristic functions in the Nehari problem, but even this drastic restric-
tion is not enough in the more general case. To see this, consider the problem

(26) ' + x(\2 + 1+ ¢(=?)) = 0,
27 x(0) = 0, #(0) =1,
(28) x(1) =0,

where

0:s = 1/x + 1/2M7

2 =
g(s) €C* and {M;s z 1/x+ 1/M2

This is a problem satisfying all the hypotheses of Theorem 1, as was
shown in Chapter I, §3. The function

sin i

x(f) =

is a characteristic function of this problem, having no zeros in (0, 1), associ-
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ated with the characteristic number A\o= (w2—1)!/2>—because this function
never penetrates the “nonlinear region” of (26). It is easily seen, however, that
there is at least one other solution of (26) +(27) +(28) having no zero in (0, 1)
if M is very large; loosely, for those X such that A2 <x?—1 the corresponding
solutions of (27)4(28) are initially sine functions but get “turned around”
very quickly once they become large enough to penetrate the region where
g=M.

2. Growth of the characteristic numbers. In the general problem to which
Theorem 1 applies, any statement about the growth of the nth characteristic
number A\, must necessarily involve F, since e.g. \, A%, ¢* are permissible F's
which give respectively N,=n2, A,=n, \,=2 log #. Nothing will be said
about this problem here.

In the nonlinear Sturm-Liouville problem of Chapter I, §3, the first-
order asymptotes of N\, and x(\,, £) may be obtained by the usual procedure
[5] by using the fact that r(x, N, £) in (23) satisfies a Lipschitz condition and
is bounded. These results are obtained as a by-product in §4.

3. Notes on Theorems 1 and 2. It has already been seen by an example
that Theorem 1 is not “sharp” in that there exist functions F(x, \, £) which
do not have the regenerative property but which satisfy the hypotheses of
Theorem 2 (that is, functions for which the conclusions of Theorem 1 are
valid but to which Theorem 1 does not apply). In fact, Theorem 2 is not sharp
either. To see this, recall that the last hypothesis of Theorem 2 is used to
assure that O(\, 1)—>x as A— . Since by (9) 8(\, ¢) is increasing in ¢ it is
sufficient that @(\, b)) — « as A\— o for some b in (0, 1). Thus if the “sups” and
“infs” of the last hypothesis of Theorem 2 are taken over a subinterval [0, b]
instead of [0, 1] the theorem will still hold. Similarly it is enough for F(x, \, £)
in Theorem 1 to have the regenerative property with respect to some sub-
interval [0, ].

The function of Example 4, p. 448 is not regenerative on any interval
[0, ] unless 5=0. The example (A 20)

(29) "+ x(N+ 2)tlogA + 2)) =0

shows, however, that the interval can not be reduced to a point, since here
F(x, \, 0) =log(\+2) tends to « as A tends to « and thus F is regenerative
on the “interval” [0, 0]. On the interval (0, 1), however, it is easy to see that
F(x, \, t) is less that 1/et for all x and \ and that there are no solutions of
(29) +(2) 4 (3). Thus the following remark:
REMARK. If F(x, \) and F(x, \) are defined by
ﬁ(xy A) = sup F(z, A, 1),
0SS
F(x,\) = inf F(x, 2, 1)
0s1s06

for some b in (0, 1), Theorems 1 and 2 stand. Furthermore, if F(x, \, £) is
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not regenerative on any such interval the conclusions of Theorem 1 may not
hold even though all the other hypotheses of Theorem 1 do hold.

It has already been noted that the regenerative hypothesis is the only
one describing the behavior of F(x, \, ) as a function of N. Thus the regenera-
tive hypothesis is sharp for the class of F's satisfying the other hypotheses of
Theorem 1, in the sense that without it the theorem may fail.

The restriction to positive F's in Theorems 1 and 2 gives the concavity of
solution curves and is basic in the whole development given here.

4. Completeness of the characteristic functions. It is well known that
the characteristic functions of a Sturm-Liouville problem on some finite inter-
val I span Ly(I). The purpose of the present section is to show that in certain
cases the characteristic functions of a nonlinear Sturm-Liouville problem have
the same property. In fact, the “carry over” from the linear case to the non-
linear can be made quite striking by stating the linear results in a suitable
manner. What will be proved here is that the following statement, which is
true in the linear case under suitable conditions on the function ¢, remains
true for the nonlinear problem, again under suitable restrictions on g.

STATEMENT 1. For every non-negative integer n, and for every nonzero real
number p, there exists a real number N, and a solution x(p, n, t) of

x + x[)‘tm + Q(t)] =0,
2(0) = z(1) =0,

satisfying

(i) «'(p, n, 0)=p,

(ii) x(p, », t) vanishes precisely n times in (0, 1)(3).
Furthermore, for each n as above there exists a particular value of p, p(n), for
which the sequence {x(p(n), n, t)} admits a sequence {9(t)} such that together
these sequences form a complete biorthogonal system in Ly([0, 1]); every f in
Ly([0, 1]) has the developments (converging in mean)

10 = 3G, 3, m 1) = 3 (f, w)9m.

n=0 n=0

That the above statement holds in the nonlinear case is the content of
Theorem 3 below. Basic in the proof is the following theorem of Paley and
Wiener [6; 7] (which is as good for the present purposes as certain general-
izations which have been found, e.g. [8]). The theorem is stated for any Hil-
bert space H; the one of interest here is of course real L,.

THEOREM (PALEY AND WIENER). Assume the sequence {f.} in H differs
only slightly from the complete orthonormal sequence {$.}, in the sense that there
exists a constant 0, 00 =1, such that

(?) For brevity a solution will be said to have the “n-p property” if (i) and (ii) hold.
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for every finite sequence of scalars {a.}. Then there exists a sequence {gn} which,
with { fa}, forms a complete normalized biorthogonal system; furthermore, every
element of H has the convergent developments

f= E (f, g)fa = Z (f, fa)gn.

For convenience the nonlinear Sturm-Liouville problem defined in Chap-
ter I, §3 is restated here:

(30) &' + =[N + gz, N, 0] =0,
(P):
(31) 2(0) =0, (1) = 0.

THEOREM 3. In (P), let q(x, \, t) be defined on
{—o <2<, A200=¢=1}

and satisfy there the following hypotheses:

(1) q(x, N, t) is continuous in (x, \, £).

(ii) For each fixed N and each positive M there exists a K\, M) such that
whenever | x| <M and | x| <M,

| Q(xzy A t) - Q(xl’ A, t)l = KO\: M) I X2 — xll

uniformly in t.
(iii) For sufficiently large \ and each fixed t

x> 2= 0 0r 23 <1 S 0= g, N, 1) = g, A, 0).

(iv) \+q(x, N, §)]> o as \—> o uniformly in x and ¢.
(v) There exists a positive number r such that |x| —rg(x, N, £)—0 as le —0
uniformly in t and \.

Then Statement 1 is true for (P).

ExampLE. If G(x? t) satisfies Nehari's conditions and a Lipschitz condi-
tion, then G satisfies all the conditions on g(x, A, £) in Theorem 3. Thus the
“Nehari characteristic-value problem”

2" + 2G(x% f) = — Az,
2(0) =x2(1) =0
has a set of solutions which are dense in Ly([0, 1]).
Proof of Theorem 3 (begins). Hypothesis (iv) assures that [N+g(x, \, #) ]

is regenerative and positive for sufficiently large A, say A=\1. Let the “suffi-
ciently large” in hypothesis (iii) be A =\;. One easily verifies that Theorem 2
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applies to the present problem with p=max[\;, X\;]. The end condition of
interest here will be x(0) =x(1) =0, x’(0) =p. The a of Theorem 2 may be
taken as any non-negative number; the point of the following lemma, how-
ever, is that a positive & may be chosen such that the corresponding value of
M (the least number of zeros in (0, 1) of any solution of (30) when A=q) is
zero.

LeEMMA 8. There exisis a positive number o such that if Ipl is sufficiently
small the solution of (30) for N=a which satisfies the initial conditions x(0) =0,
x'(0) =p, does not vanish in (0, 1).

Proof. Take a=1/2. It is possible to find a #>0 such that
(32) | 2| < w=>sup|qx 1/2,0]| = 1/4
t

This is a consequence of hypothesis (v) on g. Let ]pl be less than % (this is
the precise definition of “sufficiently small” in the statement of the lemma).
Let x(¢) be the solution of

« + x[1/2 + Q(x’ 1/2, t)] =0,
x(0) =0, «'(0)=p

for some p restricted as above. As long as |x| u, [1/2+q(x, 1/2, )] =1/4
>0, and so the graph of x(¢f) is concave toward the ¢ axis. As long as the graph
is concave, however, x(¢) can not exceed pf, which is less than «. Thus
| x(t) I <u until ;, the first zero of x(¢) in (0, 1), and on [0, &,] [1/2+q(x, 1/2,¢)]
<1/2+1/4=3/4. Defining 6(¢) as in (7), (9) becomes

(33) ¢ =1+ sin260[1/2 + q(x, 1/2, 1) — 1],

hence 8’ <1 on [0, #] and 6(t,)) <t <. This is a contradiction, since x(¢,)
=0=0(t;) =w. Thus t; does not exist, i.e. x(t) has no zero in (0, 1).

In the course of the following proof |p| will be restricted frequently. It is
here stipulated that |p| will always be taken so small that Lemma 8 applies.
It follows then that a of Theorem 2 may be taken as 1/2 and M as zero, and
thus (for small | p|) Statement 1 up to the line beginning “Furthermore . . .”
is true.

It also follows that all characteristic numbers which arise may be assumed
to be bounded from below by a positive number, namely 1/2.

In the sequel it is not assumed that x(n, p, t) and \,, are uniquely deter-
mined by # and p, since for any given p and #» Theorem 2 merely assures the
existence of at least one number A, leading to a solution x(n, p, f) enjoying
the n-p property. Once \,, is selected, however, the corresponding function
x(n, p, t) is uniquely determined (because by hypothesis (ii) solutions are
uniquely determined by their initial values).

The next lemma provides an upper bound on X, in terms of #:
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LEMMA 9. There exists an M(n) such that Npn < M (n) uniformly in p.

Proof. Take M(xn) so large that M(n)+q(x, M(n), t) = (n+2)*x? for all
x and ¢. This is possible because by hypothesis (iv) [A+g(x, A, )]— as
A— . Let p and n be fixed and suppose b? is a A\, such that 2> M(n). Let
%(f) be the corresponding solution with the n-p property and define 8(¢) as
in (7). In the present instance (9) becomes

(39) ¢ = 1+ sin? 0[62 + q(x, b%, 1) — 1].
Let ¢(f) be the unique solution of
(35) ¢’ = 1+ sin? ¢[(n + 2)22 — 1]

which vanishes at £=0. Let C=(n+2)w. Subtracting (35) from (34)
(0 — ¢)' = (sin?6 — sin?¢)(C? — 1) + sin?8[b? — ¢ + g(x, b2, 9)]
o — s
(36 s (s—“‘—a——:i‘ff) (sin 0 + sin ¢)(C* = 1)@ — ¢) + b,

where £=0. Let the first term in (36) be written f(¢)( —¢). Since § and ¢ are
continuous in ¢, so is f (clearly there is no difficulty where 8 =¢). Thus, using
an integrating factor exp(— [*f(s)ds)

[exe(- [ 1) (e—¢>]'= (- [ s0as)h0 2 0

or, since (6—¢)(0) =0,
37 6 —¢)) 2 0.

(35) is easily solved, however, to give ¢(1)=(n+2)r, when by (37) 6(1)
= (n+2)w. This is a contradiction, because since x(f) has »n zeros in (0, 1),
necessarily (1) =(n+1)7.

LeEMMA 10. For every non-negative integer n there exists a p(n) and a char-
acteristic number Npwmy.n of (P) such that if x(t) is the corresponding solution of
(P) with the n-p property (i.e. x(t) =x(p(n), n, t)), the following bounds hold
(uniformly in t in 1 and 3):

2
1. l x(f) I < _IM ,
>‘p(n).n
2 N n).n 1/r
5 | p(n) | < min{l,( p(n), ) }’
Ap(n)n 12(n + 1)3x?
Ap(n).n
3. I q(x(8); Ap(n).ns £) I < % I x(t) |'.

Here r is the r of hypothesis (v).
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Proof. 1. Let # be fixed and choose a p (which will depend on 7) and a
suitable characteristic number X\, . (write b? for convenience) such that uni-

formly in | x| <(2/0)|p|
| =|"
2

b.

(38) | g(x,8%,8) | <

That this choice is possible follows from the preceding lemmas. In the first
place, by Lemma 9 there is an M (which depends on 7 but here # is fixed)
such that b2< M, and by Lemma 8 52> 1/4 hence

Tals | | gz, 8%, 0)| = = L 2% g(x, \).

| (1/2)
Letting the right side of this inequality be g(x), it follows from the continuity
of ¢ and hypothesis (v) that g(x) is continuous and tends to zero as x tends
to 0. Thus if |p/b| is sufficiently small, that is if |x| is restricted to lie near
zero, then (38) must hold. By Lemma 8 |p/b[ —0 as [pl —0, so the indicated
choice is possible.

2. Decrease I pl if necessary so that | p] /b<1/2 and

| 2] <1< 1 )”'
e T 2 \12(n 4 1)%2/

Again, Lemma 9 assures that this is possible. Thus it has been shown that
p(n) can be chosen so that the second and third bounds of the present lemma
hold whenever the first one does.

3. With any p subject to the above, and the corresponding b, define suc-
cessive approximants to the associated characteristic function x(¢) by

sin b¢
zo(t) = p

)

x(f) = %o(s)q(xo(s), b2, 5)ds,

sin bt f‘ sin b(t — s)
b 0 b

(39)

sin bt ¢ sin b(t — 5)
wna) = p 0 = [T 04009, 8 s
0

4. Clearly Ixo(t)| <2I p/bl . Assume inductively that

2|p|

(40) | ;0| < —— ;

Then, using the results of steps 1 and 2 in (39)
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1 2 b r
| 2@ | < I—;’—I—-I'T —Ibd 5 Sup | (%) |
| 2] 2| p|
— 1 11 < —,
< b [ + ]— b

and by induction (40) holds for all j.
5. From (39) and what has already been done, there is a K—independent
of j, t2 and fi—such that

| 41(82) — 3a(t0) | S K| 82 — 1] .
To see this, assume ¢ > and write
bsin b(4 — s) sin d(ta — 5)
[ 5 b

xip1(t) — 2j41(8) = f

0

Jsoraas

+ f m—nﬁb——s) 2()q(2i(s), b% 5)ds,

= (t— 1) f " cos bt — s)x;(s)gds

b sin b(¢y — s
[P e, b, 94,
tg
Then note that both integrands are bounded.
6. By step 5 and (40) the sequence {x,-(t)} has a uniformly convergent
subsequence, and the limit function y(f) must satisfy (40) and also, by (39),
the integral equation

sin bt
b

t 3 b —
(a1) yt) = p — f ﬂyy@)qw, B, 5)ds.

By differentiating (41) it is seen that y(¢) is a solution of (30). Also, ¥(0) =0
and y’(0) =p, hence by uniqueness y(¢) =x(¢) and x(t) satisfies (40).

LEMMA 11. For every non-negative integer n there exists a solution x(t) of
(P) having n zeros in (0, 1) and such that for some constant u
sin (n + 1)w¢ < 1
(n+ Dr (n+ 1)

Proof. Choose a p(n) (write p) and a Aymy,» (write b%) such that for the
corresponding #n-p solution x(¢) of (P) the bounds of Lemma 10 hold. This is
possible by Lemma 10. It will be shown that this x(¢) is the x of the lemma
with u=1/p. First, it is easy to see that

42) sup |ux(t) —
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sin b¢ tsinb(t — s
x(t) =9 —f # x(S)Q(x(S), bz, S)dS,
b 0 b
hence
1 sin b¢ 1 tlsin b(t — s
—ax(t) — ; l = I I f (b ) x(s)q(x(s), 2, s) | ds
3) Pl
<

1 1 2]|p| i(2lpl>'
lp] & & 2\ b
1

é _ .
12(n + 1)%r?
Thus the proof will be complete if it is shown that

1
2n + 1)t

sin bt  sin(n + )=t
b (n+ D=

(44)

469

By (43) and the fact that x(1) =0, b must be “close to” mw for some integer
m. Since for the x(¢) of interest here |q(x, A, t)l <1, two applications of an
argument as in Lemma 9 will yield that n <m <(n+2). Defining §, then, by

b=[(n+1)r+38] it is known that —wr <8 <.
An elementary estimate shows that (44) will hold if

| <—"
3l 6(n + 1)
By (43) at t=1, however,
sin | 8] sin | 4] | sind 1
m+r  m+Dr+s | b |- 12(n+ 1)a
or
n+ 2
sin | 8] < ————)
12(n 4+ 1)3x?
or
18] <1
6(n + 1)%z?
Proof of Theorem 3 (ends). For each n=0,1, 2, - - - let x,(f) be a solution

of (P) having » zeros in (0, 1) and satisfying (42) with u =u,. If a,, a4, -

are any real numbers

.'am



470 R. M. MORONEY"
- sin(j + 1)1rt:|)2
( ,};E o [“’x’ G+ Dr
N( &l sinG+ l)rt]’)
( Z a)( E)["’x’ G+ Dr

1 m 2 0

sEay ——<Tadd

gm0 =0 (74 DAt S0 7 mo (5 1)t

Thus, integrating from zero to one
i . [ujxj B sinfj + l)wt]
i=0 G+ Dr
By the Paley and Wiener Theorem, and the fact that the sequence
sin(j + 1)t
{ G+ D= }

is complete and orthogonal in L,([0, 1]), the sequence {u,-x,-(t)} is dense in
Ly([0, 1]) and admits a sequence {¢;} such that together these are a complete
biorthogonal system. Clearly, then, the two sequences {x;(t)}, {u,¢,~} also
form a complete biorthogonal system and the theorem follows. |

2

1 m
<?Zaf.

=0
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