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1. Introduction

Boundary value problems for difference equations have been intensively studied in the last decade. The modeling of
certain problems from engineering, economics, control theory and other areas of study has led to the rapid development
of the theory of difference equations. Also, the spectral theory of difference equations has been treated by various authors
in connection with the classical moment problem (see the monographs of Agarwal [1], Akhiezer [2], Kelley-Peterson [3]
and the references therein). The spectral analysis of discrete equations has also been applied to the solution of classes of
nonlinear discrete equations and Toda lattices [4,5]. Let us consider the boundary value problem (BVP)

y'(0) — hy(0) =0

where g is a complex valued function, h € C and A is a spectral parameter. The spectral analysis of the BVP (1.1) has been
investigated in [6]. In this study, the spectrum of the BVP (1.1) was investigated and it is shown that it is composed of the
eigenvalues, the continuous spectrum and spectral singularities. The spectral singularities are poles of the resolvent which
are imbedded in the continuous spectrum and are not eigenvalues. The effect of the spectral singularities in the spectral
expansion of the BVP (1.1) in terms of the principal functions has been investigated in [7]. The spectral analysis of a non-
selfadjoint difference equation of second order has been studied in [8]. In this article, it is proved that the Jost solution of
this equation has an analytic continuation to the lower half-plane and the finiteness of the eigenvalues and the spectral
singularities of the difference equation is obtained as a result of this analytic continuation. The discrete spectrum of general

/" _ 12
{—y +qy = 1%y, 0=x<oo, (1.1)
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difference equations has been investigated in [9]. Some problems related to the spectral analysis of difference equations
with spectral singularities have been discussed in [10-14].
Let us consider the non-selfadjoint BVP for the difference equation of second order
An-1Yn-1+ bnyn + @nyni1 = Ayn, neN={1,2,...}, (1.2)
Bo
Yo+ viMy1 + (Bo + BiA)yo =0, yoB1—v1bo#0, ni# P (1.3)
0

where (a,) , (b,) , n € N are complex sequences, a, # 0 foralln € NU {0} and y;, 8; € C,i = 0, 1. Note that we can write
the difference equation (1.2) in the following Sturm-Liouville form:

V(aqAyn) + hpyn = Ayn, neN,

where h, = a,_1 + a, + by, A is the forward difference operator, Ay, = yn+1 — ¥n, and v is the backward difference
operator, vy, = Yn — Yn_1. The specific feature of this study is the presence of the spectral parameter not only in the
difference equation but also in the boundary condition.

In this paper, we investigate the eigenvalues and the spectral singularities of the BVP (1.2), (1.3) and prove that this BVP
has a finite number of eigenvalues and spectral singularities with finite multiplicities, if

sup [exp(sn‘s) (11 = agl + Ibx))] < o0,

neN

for somes > 0and J <68 < 1.

2. Jost solution and Jost function of (1.2) and (1.3)

Suppose that the complex sequences (a,) and (b,) satisfy

sup [exp(en’) (|1 — aa| + |bal)] < o0, (2.1)

neN

for some ¢ > 0 and % < § < 1. The following result is obtained in [15,16]: Under the condition (2.1), Eq. (1.2) has the
solution

o0
en(z) = ape™ (1 + ZAnmei’"z> , neNU{0}, (2.2)
m=1
for A = 2cosz,wherez € C, :={z:z € C,Imz > 0}, and o, A, are expressed in terms of (a,) and (b,). Moreover,
o0
Al <C Y (1 —al + Ibel) (2.3)
k=n+[] 3]

holds, where H%H is the integer part of % and C > 0 is constant. Therefore e,(z) is analytic with respect to z in

C; :={z:z € C,Imz > 0} and continuous inImz = 0.
Using the boundary condition (1.3) and (2.2), we define the function f:

f(@) = (Yo + 2y1 cosz)e1(z) + (Bo + 2B1 cosz)eg(2). (2.4)

The function f is analytic in C., continuous in C, and f (z) = f(z + 27).
Analogously to the Sturm-Liouville differential equation, the solution

e(z) ={ex(2)}, neNU{0},

and the function f are called the Jost solution and Jost function of (1.2) and (1.3) [17].
Let@(A) = {@,(A)}, n € NU {0} be the solution of (1.2) subject to the initial conditions

Qo) =+t @1(d) =—(Bo+ BiA).
If we define

9(2) =¢cosz) = {gn(2cosz)}, neNU{0},
then ¢ is an entire function and

¢(2) = ¢(z + 2m).

Let us define the semi-stripPy .= {z:z € C,z =& +ir,-%2 <& <& r>0}andP =P U[-Z, ]
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Forallz € P and f (z) # 0, we define

_ Pm (z)en(z) <
_ af@ = T
em@ =1 _g@en( (25)
————, m=>n
aof (2)
The function G, (z) is called the Green function of the BVP (1.2) and (1.3). It is obvious that, for g = (g,,), m € N U {0},
o0
(Rn =Y _ Gum(2)gm. 1 € NU{0} (2.6)
m=0

is the resolvent of the BVP (1.2) and (1.3).
3. Eigenvalues and spectral singularities of (1.2) and (1.3)

We will denote the set of all eigenvalues and spectral singularities of the BVP (1.2) and (1.3) by o4 and o, respectively.
From (2.5) and (2.6) and the definition of the eigenvalues and the spectral singularities, we have [17]

og={A:A=2cosz,z € Py, f(z) =0}, (3.1)
O = {A:A:Zcosz,ze [—Z,?],f(z):o}\{oy (32)

From (2.2) and (2.4), we get

o0 o0
f@z) = [VO + 7 (eiz + e—iz)] |:a1eiz (1 + ZA1meimz>:| + [/30 + B (eiz + e—iz)] |:Oto <-l + ZAOmeimz>:|
m=1 m=1
. . . ) .
= apfre™” + yio1 + aoPo + (Yoot + @oBr) €7 + yraie®” + Zaoﬁv‘\mel(m_m
m=1
) s S . ) .
+ Z (y1a1A1m + g BoAom) €™ + Z (Yoot1Aim + oo P1Aom) €M TVE + Z yieiAppe! M2
m=1 m=1 m=1
Let
F(2) = f(2)e"%; (33)

then, the function F is analytic in C, continuous in C,,
F(z) =F(z 4+ 2m)

and

F(2) = aoBr1 + (11 + @oBo) €% + (o1 + aoBr) €% + yrare + Z%ﬁ]AOmelmz

m=1
+ Z (11A1m + oo PoAom) € HDE + Z (Yoo1Aim + oo P1Aom) €2 + Z yieApne! M2 (3.4)
m=1 m=1 m=1

It follows from (3.1)-(3.3) that

o¢g={A:A=2cosz,z € Py, F(z) = 0}, (3.5)

T 3w
O = {A:A:Zcosz,ze [—2,2],F(z)=0}\{0}. (3.6)

Definition 3.1. The multiplicity of a zero of F in P is called the multiplicity of the corresponding eigenvalue or spectral
singularity of the BVP (1.2) and (1.3).

From (3.5) and (3.6) we get that, in order to investigate the quantitative properties of the sets o4 and o, we need to
discuss the quantitative properties of the zeros of F in P.

Let

A ={z:z2€Py,F(z) =0}, Ay = {z:ze[—z,?’;]ﬂz)zo}. (3.7)

We also denote the set of all limit points of A; by A; and the set of all zeros of F with infinite multiplicity by A4.
From (3.5) and (3.7), we find that

og={A:A=2c0sz,z € A}, oss = {A:A=2cosz,z € A} \ {0}. (3.8)
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Theorem 3.1. If (2.1) holds, then
(i) The set Aq is bounded and countable.
(ll) AiINA3=9,A1NA, = 2.
(iii) The set A, is compact and j1(A;) = 0, where u denotes the Lebesgue measure in the real axis.
(iv) A3 C Ay, Ay C Ay n(A3) = u(Ag) =0.
(v) A3 C As

Proof. From (2.3) and (3.4), we have

aof1+0(e™™), B1#0,zeP, 1 - 0

(y11 + ogBo) €% +0(e™?%), B1=0,z€P, T — 00. (3.9)

ro- |
(3.9) shows that the set A; is bounded. Since F is analytic in C and is a 27 periodic function, we get that A; has at most
a countable number of elements. This proves (i). From the boundary uniqueness theorems of analytic functions, we obtain
(ii)-(iv) [18]. Using the continuity of all derivatives of F on [—%, 37”], weget(v). O

From Theorem 3.1 and (3.8), we have the following.

Theorem 3.2. Under the condition (2.1),
(i) the set of eigenvalues of the BVP (1.2) and (1.3) is bounded, has at most a countable number of elements, and its limit points
can lie only in [—2, 2].
(ii) o C [—2, 2] and pu(ogs) = 0.
Let us assume that the complex sequences (a;,) and (b,,) satisfy

sup [exp(en) (IT1 — an| + |ba])] < o0, (3.10)
ne
for some € > 0. Note that, for § = 1, the condition (2.1) reduces to (3.10).

Theorem 3.3. Under the condition (3.10), the BVP (1.2), (1.3) has a finite number of eigenvalues and spectral singularities, and
each of them is of finite multiplicity.

Proof. From (2.3), we get that
€
|Anm| Scexp I:_E(n—i_m)]a n5m6Na

where C > 0 is a constant. Using (3.4), we observe that the function F has an analytic continuation to the half-plane
Imz > —72.Since F is a 27 periodic function, the limit points of its zeros in P cannot lie in [—7, 37”]. From Theorem 3.1
we obtain that the bounded sets A; and A, have a finite number of elements. Using the analyticity of F inIm z > —g, we
find that all zeros of F in P have a finite multiplicity. Therefore we get the finiteness of the eigenvalues and the spectral

singularities of the BVP (1.2)and (1.3). O

Now let us suppose that

supexp(en’) (|11 — ay| + |bal) < 00, &> 0,
neN
which is weaker than (3.10). It is seen that the condition (3.10) guarantees the analytic continuation of F from the real axis
to the lower half-plane. So the finiteness of the eigenvalues and the spectral singularities of the BVP (1.2), (1.3) is obtained
as a result of this analytic continuation. It is evident that, under the condition (3.11), the function F is analytic in C, and
infinitely differentiable on the real axis. But F does not have an analytic continuation from the real axis to the lower half-
plane. Therefore, under the condition (3.11), the finiteness of the eigenvalues and the spectral singularities of the BVP (1.2),
(1.3) cannot be shown in a way similar to Theorem 3.3.
Under the condition (3.11), to prove that the eigenvalues and the spectral singularities of the BVP (1.2), (1.3) are of finite
number, we will use the following.

<5<1, (3.11)

N =

Theorem 3.4 ([11]). Let us assume that the 27 periodic function g is analytic in C., all of its derivatives are continuous in C,
and

sup |8V (@) <m, keNU{0}.
zeP

Iftheset G C [— %, 37”] with Lebesgue measure zero is the set of all zeros the function g with infinite multiplicity in P, and if

/ * I t©)dn(Gs) = —oo,
0

ﬂksk

where t(s) = infy “5

in 6344

and 1 (Gy) is the Lebesgue measure of s-neighborhood of G and w > 0is an arbitrary constant, theng = 0
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It follows from (2.3) and (3.4) that
IFY@)| <m. keNU{0},

where
(e 9)
e = 2K Z nk exp(—en?).
n=1
We can obtain the estimate for 7;:
I = s kpq k12
N < 2‘C/ x* exp(—ex’)dx < Bb*k!k*5 | (3.12)
0
where B and b are constants depending on C, € and §.

Theorem 3.5. If (3.11) holds, then A4, = @.

Proof. Using Theorem 3.4, we get that the function satisfies the condition
w
/ Int(s)du(Ags) > —00, (3.13)
0

where t(s) = inf ";‘%k, k € NU {0}, (A4 ) is the Lebesgue measure of the s-neighborhood of A4, and 7y, is defined by (3.12).
Now we obtain

1-6 , _ s _ 5
t(s) < Bexp 5 ¢ b~1=ssT 15 ¢, (3.14)
by (3.12). It follows from (3.13) and (3.14) that

@ s
/ sTT3du(Ass) < 00. (3.15)
0
Since 1575 > 1, from (3.15), we get that, for arbitrary s, £(Ass) =00ords = 2. O

Theorem 3.6. Under the condition (3.11), the BVP (1.2), (1.3) has a finite number of eigenvalues and spectral singularities, and
each of them is of finite multiplicity.

Proof. To be able to prove the theorem we have to show that the function F has a finite number of zeros with finite multi-
plicities in P.

Using Theorems 3.1 and 3.5, we find that A3 = @. So the bounded sets A; and A; have no limit points, i.e., the function F
has only a finite number of zeros in P. Since A; = @, these zeros are of finite multiplicity. O
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