Dynamic Systems and Applications 12 (2003) 67-77

POSITIVE EIGENVALUES FOR
MATRIX DIFFERENCE EQUATIONS

STEPHEN CLARK AND DON HINTON

University of Missouri—-Rolla, Department of Mathematics & Statistics, Rolla,
MO 65409-0020, USA. E-mail: sclark@Qumr.edu

University of Tennessee, Department of Mathematics, Knoxville, TN 379961300,
USA. E-mail: hinton@math.utk.edu

ABSTRACT. We consider a self-adjoint matrix difference eigenvalue problem with Dirichlet or
anti-periodic boundary conditions. By reformulation of the problem as a Stieltjes Sturm—Liouville
equation and then applying recent inequalities developed by Brown, Clark, and Hinton, conditions
are given which imply all eigenvalues are positive of the difference equation problem. Examples are
given which illustrate how these conditions allow cancellation of the positive and negative parts of

the coefficients in the difference equation to preserve the positivity of the eigenvalues.
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1. INTRODUCTION

For a sequence of real r-vectors y; € R” = R™! k = 0,1,..., we consider the

second order difference operator given by
(11) L[yk] = _Aka:—l + QrYk, k= 1727"'

for which g, € R™" and ¢} = ¢ where ¢, denotes the transpose of the real r x r
matrix gz, where Ayy_; = yr — yx—1, and hence where A%y, = ypp1 — 2yp + Yp—1.

The eigenvalue problems studied are either of Dirichlet type as given by

(1.2) Lly] = Mopye, k=1,....n, Yo =Ynt1 =0

or of anti-periodic type, as given by

(1.3) Llye] = Mgy, k=1,...,n, Yo+ Yns1 =0, Ayo+ Ay, =0,

where wy € R™", and w;, > 0, with the later condition denoting positive definiteness

for the real r x r matrix wy,.

Both (1.2) and (1.3) have equivalent matrix formulations, are self-adjoint, and
possess a finite number of eigenvalues. In this paper we give conditions sufficient
to guarantee that the least eigenvalues of (1.2) and (1.3) are positive. Positivity

of eigenvalues for boundary value problems like those described in (1.2) and (1.3)
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can be related to the stability and nonoscillation of solutions for the Sturm-Liouville
eigenvalue equation in the discrete and continuous case as can be seen in Clark and
Hinton [4, 5, 6].

When all g = 0 the eigenvalues for (1.2) and for (1.3) are positive; this case, of
course, is covered by our theorems. However, it should be noted that, when elements
of g, vary in sign, our criteria allow for cancellation of the positive and negative parts

of g to preserve positivity of eigenvalues.

Our conditions are stated in terms of a parameter p, for 1 < p < 2. An analog
of the p = 1 case may be found in Clark and Hinton [4, 6]. However, the discrete
inequalities employed there do not appear to have extensions to the situations where
1 < p < 2. To obtain our conditions for positivity of eigenvalues, we employ inte-
gral inequalities for appropriate classes of continuous, real-valued functions. These
inequalities are stated in Section 2 and were recently used by Brown, Clark and
Hinton [3] to study positivity of eigenvalues for vector-matrix differential equations
as well as oscillation for Stieltjes Sturm—Liouville equations. Through formulations
of (1.2) and (1.3) as Stieltjes Sturm-Liouville eigenvalue problems, we use the inte-
gral inequalities of Section 2 to obtain conditions for positivity of eigenvalues in the

analogous discrete case.

We associate with the sequence yi, £ = 0,1,2, ..., the continuous function

5 < 0,
(1.4) w(z) =47 v
ye + (. —k)Ayg, k<z<k+1

For the interval [0,n + 1), we define the matrix-valued step functions @ and W by

0 T <1, 0 T <1,
(z) =

(1L52) Q@) = ey o
Sici e, 1<a<n+1, Syl wg, 1<z <n+1,

where |z ] is the greatest integer function. Since the values of ¢, 1 and w,; play no
role in either (1.2) or (1.3) we define @ and W by continuity at z = n + 1, e.g.

(1.5b) Qn+1)=Qn), W(n+1)=W(n).

Finding a solution of L[yx] = Awgyy is then equivalent to finding an absolutely
continuous function u defined on [0,n + 1] such that in (0,n + 1), except at z =
1,...,n,

(1.6) Afu] = —/(2) + w/(0) + / dO(s)u(s) = A / AW (s)u(s),
0 0

where in (1.6) the integrals are Riemann Stieltjes integrals and where at the points
0,1,...,n+ 1, (1.6) holds in the sense of left and right limits. Thus problem (1.2)
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is equivalent to finding an absolutely continuous function u defined on [0, n + 1] such
that

(1.7) Afu] = )\/Ox dW (s)u(s), u(0) =u(n+1) =0,

with equality holding at x = 1,...,n in terms of left and right limits. Problem
(1.3) is equivalent to finding an absolutely continuous function u similarly defined on
[0, 7 4 1] such that

(1.8)  Afu] = )\/Ox dW (s)u(s), uw(0)+u(n+1)=0, «(0)+u(n+1)=0.

A general theory for (1.7) may be found in Reid [8] where the emphasis is on
oscillation theory. In particular, a unique solution u exists with u(0), «/(0) given
under the condition that (), W are of bounded variation. For the scalar, r = 1, case,

a rather complete spectral theory for (1.7) is developed by Mingarelli [7].

2. INEQUALITIES

All functions in this paper will be either real, real vector-valued, or real matrix-
valued. We enforce the following notational conventions: ¢' denotes the transpose of
the matrix ¢. If 1 < r < oo, then 7’ is the conjugate index of r, i.e., % + % =1 R"

denotes n-dimensional Euclidean space with norm | - |.

We now define classes of functions used throughout the paper.

AC"[a,b] = {f : [a,b] — R" | f is absolutely continuous on [a, b]}
Lila,b] = {f : [a,b] — R" | f is Lebesgue measurable, fab |fIPdx < oo}
Dyla,b] = {f € AC[a,b] | f(a) = f(b) =0, [’ € Lj[a,b]}
Dipla,b] = {f € AC"[a,b] | f(a) + f(b) =0, [’ € L3[a,b]}.
Note that Djla,b] C Dy, [a,b]. Note also that when r = 1, the superscript r will be

omitted; similarly for p = 1 in L}[a,b]. We also let the inner product for the Hilbert
space L}[a,b] be denoted by (-, ) with the norm denoted by || - ||.

Next, we collect some inequalities which serve as the foundation of our later

analysis. The first is a result of Boyd.

Theorem 2.1 (Boyd, [1]). Suppose f € AC[a,b], f(a) =0 or f(b) =0, 1 <p <2,
and f" € Lsa,b]. Then

/ PP de < K)o —a) (/ b |f’|2da:>p
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where
1/2, p=1
(2.1) K(p) = q 4/7, p=2
(2=p)/2)I77, 1<p<2,
and

(1+ (p— 1)t)tr !

(2.2) 1= /0 (1 +(2-1)/2- p))t>2

Moreover, the constant K(p) is sharp.

dt.

Boyd proved this theorem on [a,b] = [0,1]. The general case above follows by a
simple scaling. The function K (p) is continuous on 1 < p < 2. This can be shown by
the change of variable in (2.2), z =¢/(2 — p), 1 < p < 2, which yields that

K(p) = 1 (/01/(2_p) (1+(p-1)2-pa)zr dw) |

(1+2(p - 1)z)”

Clearly, K(p) — 1/2 as p — 17 and as p — 27, K(p) approaches

%ff@d“’)_:%

The next three results were proven by Brown, Clark and Hinton in [3] where
the constant K(p) is defined in Theorem 2.1. The first of the following results,
Theorem 2.2, represents an extension of Theorem 2.1 to the function class Dgyla, b].

The second and third results are two-function extensions of Theorem 2.2.

Theorem 2.2. Suppose f € Dyyla,b], and 1 < p < 2. Then

b b— b p
(2.3) /Iff’\pdng(p) o (/ |f’|2dx> .

Moreover, the constant in (2.3) is sharp.

Theorem 2.3. Suppose f,g € Dyla,b] and 1 < p < 2. Then,
’ / / p b—a ’ 12 12 g
(179l +19'f1)" do < K (p)—; [fP+1g)dx )

Theorem 2.4. Suppose f,g € Dypla,b] and 1 < p < 2. Then,

’ ! / b—a ’ / / :
[\ arrar< w20 ([ e i)

Before stating the last inequality, we consider the 1-dimensional Sobolev inequal-
ity, c.f. Talenti [9].
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Theorem 2.5. Suppose 1 <v < oo, 1 < pu<oo, fe ACla,b] with f(a) = f(b) =0
and f' € L,[a,b]. Then

o () " < Ko 0 ([ 1rvas) "

where for v # oo,
v(1) (L )
(2:5) Kxuuwzzl T———
(1+5) T ()
and where I' represents the gamma function and (' is the conjugate index of . Fur-
thermore, Kg(oo, ) = 1/2 and K(2,2) = 1/7, and the constant K(v, p) is sharp in
(2.4).

Remark 2.6. An examination of the proof of Theorem 2.2 given in [3] shows that
(2.4) also holds when the boundary conditions f(a) = f(b) = 0 are replaced with the
antiperiodic boundary condition f(a) + f(b) =

Our last inequality represents an analog of Theorem 2.3 for the function class

D,pla, b]; its proof is given in [3].

Theorem 2.7. Suppose that 1 < p < 2, that v =2p/(2—p), and that f, g € Dypla, b].
Then,

(2.6) / (If'gl + 1¢'1))" da

b p/2 b p/2
< PK,(1,2)(b - a) ( / |f’|2d:v> ( / |g'|2das)

3. POSITIVITY OF EIGENVALUES

If fisin £,]a,b] and 1 < v < oo, we define

(3.) N(fu)= inf ( / () + AP ds)

where for v = 0o the supremum norm is meant in (3.1). In general, while it is difficult

’U

to compute (3.1) upper bounds for N(f,v) may be obtained by choice of . There are
two exceptions to the general difﬁculty of computing N(f,v) in (3.1). When v = oo,

it is proved in [2] that with f(z) = [ ¢(s)ds, and ¢ € L[a, b],
) M-m 1| ["
32)  N(foo)= inf ( o [0) +91) = 25 = | [T ato) s

where m, M, t;, and ¢y are such that

m = min f(z) E/ath(s)ds, M = max f(x) E/atgq(s)ds,

a<x<b a<x<b
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and where the optimal choice for v is —(M + m)/2. For v = 2, by setting v =
——(bia) fab [ q(s) dsdz, we obtain that

(3.3) N(f,2)* = /ab </jq(s) ds) dx— — (/ / dsda:> :

For our applications, f will be a right continuous step function on [0,n + 1) with

jumps at 1,...,n and with continuity at n + 1. For this f,

(/0"“ £ (s) +’V!”ds) _ (;U(k’) +7|”ds> 1/0.

In particular, (3.2) and (3.3) become, respectively,

N(fo0)= 2™ o min (), M= max f(k),

2 7 0<k<n 0<k<n

1/v

and

N(f,2)" = f(k:)?—nil (Zf(kr)) .

k=0
For the statement of our results, we need the following auxiliary functions and

matrices: With Q € R™" Qf = Q, and with Q(x) as defined in (1.5) define
(3.4) R(x)=Q)+ Q) +Q=2Q(x)+Q, 0<z<n+1.
Define the real, » x r matrices § and x by

Ba(Kw)"/2. =
BiiKs(v, 2), L F

where 1 < p <2, v=2p/(2—p), and p’ is the conjugate index for p, and where K (p)
is defined in (2.1) and K,(v,2) is defined in (2.5).

(3.5) Bij = N(2Qij,p),  xij =

We let |v]o = maxi<i<, |v;], for v € R", and let |||l denote the maximum

row-sum norm for g € R™*":

1]l = maxZ@J = sup |l

1<e<r [v]co=1

Theorem 3.1. Let w, > 0, qx, k =1,2,... be symmetric, real, r X r matrices, and
let Q(x) be the symmetric, real, r X r matriz-valued step function defined in (1.5) for
the interval [0,n + 1]. Then, the eigenvalues of (1.3) (c.f. (1.8)) when Q(n) > 0, and
the eigenvalues of (1.2) (c.f. (1.7)) when Q(n) is arbitrary, are positive when either

n+1
P

(3.6) 18115 K (p) <1

or

(3.7) P (n+1) <1
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hold for some p, 1 < p <2, where 3 and x are the matrices defined in terms of Q(x)

n (3.5), and where § is the largest eigenvalue of the matriz x.

Proof. If y, k = 0,1,... is a solution of either (1.2) or (1.3), then

A Z Yhwky = Z (= viA%yr 1 + Yrars)

k=1

—Yh 1 Ay + Y Ao + ) (Aye) Aye + yiaryn)
k=1

= Z(Ayk)tﬁyk + Z Y1k,
k=0 k=1

where we have used the boundary conditions in (1.2) and (1.3) to obtain

—yh 1Ay, + Y Ayo = (Ayo)' Ay

Given the definition of w in (1.4), and that of W and @ given in (1.5), and recalling
that W and @ are left continuous at n + 1, note that

S = [ V), S shan = [ u(e Qs

and that

n

D (Ay)' Ayy = lW],

k=0

n+1
| = / o (s)'d (s)ds
0

)
Hence, the positivity of the eigenvalues of (1.2) and (1.3) (c.f. (1.7) resp. (1.8)) will
follow from the positivity of the functional J[u] defined by

Tl = / s+ [ s aquts),

= Z (Ayp)" Ayg + Z YieQkYk;
K=1

where J is defined on Dy[0,n + 1] for (1.2) and defined on D,,[0,n + 1] for (1.3).

where

(3.8)

Toward this end, we note that integration by parts for an absolutely continuous
function u € D; [0,n + 1] gives

n+1 n+1
| ul) dQ)uts) = w0y Qo) - [ (o) Rsyu(s) s,
0 0
where the boundary conditions in (1.2) and (1.3) and the definition of @ in (1.5) have
been used to obtain

/On (' (5)"Qu(s) + u(s)'Qu'(s))ds = u(s) Qu(s)

n+1
= ()’

0
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and

n+1

u(s)'Q(s)u(s)| = u(0)'Q(n)u(0).

0

Thus, for u € Dy, [0, n + 1] with Q(n) > 0, or for u € Dj[0,n + 1] with Q(n) arbitrary,
(3.8) becomes

(3.9) Ju] = [[u']l* + u(0)'Q(n)u(0) - /OM u'(s)' R(s)u(s) ds

n+1
(3.10) > |l||? —/0 u'(s) R(s)u(s) ds.

Next, we obtain two estimates using the inequalities of Section 2: With u €
D7, [0,n + 1], and with R as it is defined in (3.4)

‘ /On+1u'(s)tR(s)u(s) ds‘

n+1 1/p n+1 ) 1/p’
<y ( /0 | ds) ( /0 | Rui(s)]7 d5>
=1

n+1 1/p n+1 / 1/p'
+ Z (/ |wjug + wiu|? ds) (/ |R;j(s)P ds)
0 0

i>j

n n+1 1/p
< Z </ |wjug [P dS) Bii
i=1 /0
n+1 1/p
(3.11) +> (/ |uju; + wpdy P ds) Bij-
0

i>j

Applying Theorems 2.2 and 2.4 to the right side of (3.11), we obtain

’ /Onﬂu/(s)tR(s)u(s) ds

n+1

<3 Aug(E@m+ 1) [ i as

=30 By (K@) [l + ) s

1>)
1 1/p ~ mH 112
=S E@E 1) "8y [ s
i=1 j=1
1
2

(3.12) < (K@) + 1)) 7)18]|o )12
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On the other hand, if we apply Theorems 2.2 and 2.7 to the right side of (3.11), we

obtain

’ /On+1u'(s)tR(s)u(s) ds

n+1

<Y By K@+ )" [ i ds

0

n+1 n+1 1/2
+Z2ﬂins<v,2><n+1>“p(/o | 2ds / \u;r%)

i>j
(3.13) < (n+ D)VP8)|/ |,
where § is the largest eigenvalue of the matrix y which is defined in (3.5).

Thus, for u € Dy, [0,n + 1] with Q(n) > 0, or for u € Dy[0,n + 1] with Q(n)
arbitrary, (3.10), (3.12), and (3.13) imply that J[u] > 0 when either (3.6) or (3.7)
is satisfied. As noted earlier, positivity of J[u| implies positivity of the eigenvalues

for the boundary value problems given in (1.2) and (1.3) or equivalently (1.7) and
respectively (1.8). O

A continuation of the previous result follows.

Theorem 3.2. Let w, > 0, qx, k =1,2,... be symmetric, real, r X r matrices, and
let Q(x) be the symmetric, real, r X r matriz-valued step function defined in (1.5) for
the interval [0,n + 1]. Let w be the smallest eigenvalue of Q(n). Then, when w < 0,
the eigenvalues of (1.3) (c.f. (1.8)) are positive when either

(314) S (K@) + 1) + 300+ D] <1
(3.15) S(n+1)YP + i(n + 1w <1

hold for some p, 1 < p <2, where 3 and x are the matrices defined in terms of Q(x)

in (3.5), and where § is the largest eigenvalue of the matrix x.

Proof. For u € D,[0,n + 1] with w < 0, using (3.9) we obtain
n+1
(3.16) Ju) > w|u(0)? + ||lu/||* - / u' ()" R(s)u(s) ds.
0

Since —2u(0) = u(n+1) — u(0) = fOnH u'(s)ds, it follows by the Cauchy-Schwarz
inequality that

1%

u(0)* <
It then follows from (3.11) and (3.12) that the right side of (3.16) is positive, i.e. that
Ju] > 0, when (3.14) or (3.15) hold for 1 < p < 2, thereby showing that under these

circumstances the eigenvalues of (1.3), (c.f. (1.8)), are positive. O

n—+1
4
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4. EXAMPLES

We conclude with examples illustrating the fact that different tests for the posi-
tivity of eigenvalues for (1.2) and (1.3) may result from different values of 1 < p < 2.
The first example gives a scalar difference expression for which not all of the values
of the parameter 1 < p < 2 reveal the fact that the eigenvalues for (1.2) and (1.3) are

positive.

Example 4.1. Suppose € > 0 and r = 1 in (1.1). For r = 1, (3.6) and (3.7) are the
same. Set go = —e and g = 0 for k # 0. Then Q(1) = 0 and Q(k) = —e for k > 2
and it follows that M = max;<x<, Q(k) = 0 and m = min;<x<, Q(k) = —e. When
p =2, (3.7) holds if

1>82(n+1) = w > Qk) - nil (ZQ(k‘)>

_ 4(n7; 1) ( (]:0_ e (nn_ +1)12€Z)0
_8(n—1)¢

Note that (3.7) holds for p = 1 if 6(n + 1) = @ < 1. By choosing € so that

M>1,e.g.,e:n%rl

1 and choosing n so that

8(n—1)e*  200(n — 1)

1> =
2 w2(n+1)%’

we have an example where (3.7) fails for p = 1 and holds for p = 2.

In the next example a vector-matrix difference expression is given where our tests
obtained for positivity of eigenvalues for (1.2) and (1.3) depend not only on p, but
on whether (3.6) or (3.7) is used.

Example 4.2. Let € > 0 and let B be the r x r matrix with B;; =0 for ¢ = j and 1
otherwise. Since B+ I has eigenvalues r and 0 (multiplicity  — 1), B has eigenvalues
r—1and —1 (multiplicity » — 1). Let gz = (—=1)*¢B. Then (Q(k))s = 0 and for i # j,
(Q(k));; = —e for k odd and (Q(k));; = 0 for k even. We only consider the case n is

odd; the case n is even is similar. For p =1, §; = 0, and for ¢ # j,

@j = Inax (Q(k))m — min (Q(k))m =€

1<k<n 1<k<n
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and for p =2, 3; = 0, and for 7 # 7,

o\ 1/2
5 =2 | S2QUIE - — = (S @us
k=0 k=0
9\ 1/2
o (n4 1) I [(n+1)e
_2< 2 _n—|—1< 2 ))
= (n+1)"%.

Hence for p =1, ||B]|cc = (r — 1)e, x = K(2,2)0 = B/, so that § = (r — 1)e/m. The
equations (3.6) and (3.7) become respectively,

1> ||5||ooK(1)(2n+ 1) _ (r— 1)Eln+ 1)67

and

(r—1)(n+1)e

- :
For p = 2, |Bllee = (r — 1)(n + 1)2¢,x = K,(00,2)3, so that § = ||3]|oc/2. The
equations (3.6) and (3.7) become respectively,

>1/2 _ (r—1)(n+1)e

1>6(n+1) =

Y

1> %(K@)(n +1)

T
and
1>d(n+ 1)1/2 = (r=1n+ 1>€.
2
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