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Infinite-dimensional difference operators are studied. Under the assumption that the co-
efficients of the operator have limits at infinity, limiting operators and associated polyno-
mials are introduced. Under some specific conditions on the polynomials, the operator is
Fredholm and has the zero index. Solvability conditions are obtained and the exponential
behavior of solutions of the homogeneous equation at infinity is proved.

1. Introduction

Infinite-dimensional difference operators may not satisfy the Fredholm property, and
the Fredholm-type solvability conditions are not necessarily applicable to them. In other
words, we do not know how to solve linear algebraic systems with infinite matrices. Var-
ious properties of linear and nonlinear infinite discrete systems are studied in [1, 2, 3, 4,
5,6,7, 8).

The goal of this paper is to establish the normal solvability for the difference operators
of the form

(Lu)j = a]_muj,m+ .- +aéuj +-. - +aﬂnuj+m, jEZ, (1.1)

and to obtain the solvability conditions for the equation Lu = f, where m = 0 is a given
integer and f = {f; }}?":,w is an element of the Banach space

E= {u={uj};°:_w, uj €R, igg!uﬂ <00}. (1.2)

The right-hand side in (1.1) does not necessarily contain an odd number of summands.
We use this form of the operator to simplify the presentation. We will use here the ap-
proaches developed for elliptic problems in unbounded domains [9, 10] and adapt them
for infinite-dimensional difference operators.
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2 Solvability conditions for some difference operators

The operator L : E — E defined in (1.1) can be regarded as (Lu); = A;U;, where

Aj = ( J,m,...,aé,...,afn), Uj = (uj,m,...,uj,...,uﬁm) (1.3)

are 2m + 1-vectors, A; is known, and Uj is variable.
We suppose that there exist the limits of the coefficients of the operator L as j — % oo

a; = lim a{, leZ, —-m<l<m, (1.4)
J—*oo
and a3, # 0.
Denote by L* : E — E the limiting operators

(L*u); = aZujom+ - +aguj+ - +ayuujm jEL (1.5)

Recall that a linear operator L : E — E is normally solvable if its image Im L is closed. If
L is normally solvable with a finite-dimensional kernel and the codimension of its image
is also finite, then L is called Fredholm operator. Denoting by «(L) and B(L) the dimen-
sion of ker L and the codimension of Im L, respectively, we can define the index k(L) of
the operator L as (L) = a(L) — B(L). It is known that the index does not change under
deformation in the class of Fredholm operators.

In Section 2 of this paper we introduce polynomials P*(c¢) and P~ (o) associated with
the limiting operators L* and L~. We show that, if P* and P~ do not have roots on the unit
circle, then the limiting operators are invertible and the operator L is normally solvable
with a finite-dimensional kernel. If moreover the polynomials have the same number of
roots inside the unit circle, then L is a Fredholm operator and its index is zero.

In Section 3 we prove that under some conditions on the polynomials P* and P~ cor-
responding to operator L in (1.1), the bounded solutions of the equation Lu = 0 are ex-
ponentially decreasing at +c0 and —co. The idea is to approximate the equation Lu = 0 at
+00 with the problem on half-axis:

(L'u); =0, j=1,

Uy = ays..., Uk = Ak,

(1.6)

and similarly at —co. We first prove that (1.6) has a unique solution and that this solution
is exponentially decaying. Then we deduce that the solution of the equation Lu = 0 is also
exponentially decaying.

Section 4 deals with the solvability conditions for the equation Lu = f, for L in (1.1)
and f = {fj}}?":,oo € E being given.

Let L* be the formally adjoint of L, a(L*) = dim(kerL*), and v/ = {vé j":,m, I =
L,...,a(L*) some linearly independent solutions of the equation L*v = 0. One states a
result which is analogous to the continuous case: equation Lu = f is solvable if and only
if f is orthogonal on all solutions vl=1,...,a(l*).

Section 5 is devoted to a particular case of the operator L related to discretization of a
second-order differential equation on the real axis:

(Lu)j=uj+1—2uj+uj,1+cj(uj+1—uj)+bjuj, jEZ, (1.7)
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where {bj}}?":,00 and {cj}}?":,w are given sequences of real numbers. If there exist the lim-
its b* =lim;j . b; <0, and ¢* =lim;_.cj = —2, then there are no roots of the poly-
nomials on the unit circle, and there is exactly one root inside it. Therefore the bounded
solution of the equation Lv = 0 is exponential decaying at +oo. If moreover ¢* € [-2,2],
then the solvability conditions for the equation Lu = f are applicable.

2. Limiting operators and normal solvability

Let E be the Banach space of all bounded real sequences E = {u = {uj}}?‘;,w, uj € R,
SUpjcz lu;j| < oo} with the norm

llull = sup | u;], (2.1)
jez

and let L : E — E be the general linear difference operator (Lu); = a’ yttj_m + - - - + aju; +

B +a£nuj+m, j € Z, where m > 0 is an integer and aim,...,a{),...,a,ﬂ, € C are given coef-

ficients. Denote by L* : E — E the limiting operator

(L*u)j =a’ Uit tajui+ o tanim  jEZ (2.2)
where
aleima{, leZ, —-m<l<m. (2.3)
j—oo

We are going to define the associated polynomial for the operator L*. To do this, we
are looking for the solution of the equation L*u = 0 under the form u; = exp(uj), j € Z,
and obtain

al, e+ tat et +al +afet +- - +a e =0. (2.4)
One takes 0 = ¢# and finds the polynomial associated to L*:

P'(0) =a}o®+---+ajo"+---+a’,,. (2.5)

Recall the following auxiliary result from [1].

LEmMMA 2.1. The equation L*u = 0 has nonzero bounded solutions if and only if the corre-
sponding algebraic polynomial P* has a root o with |o| = 1.

We will find conditions in terms of P* for the limiting operator L* to be invertible. One
begins with an auxiliary result concerning continuous deformations of the polynomial
P*. Without loss of generality, we may assume that the coefficient g}, = 1. Consider the
polynomial with complex coefficients

P(o)=0"+a10" '+ +a,_10+a,. (2.6)

LEMMA 2.2. Suppose that a polynomial P(c) does not have roots with |o| = 1 and it has k
roots with |o| < 1, 0 < k < n. Then there exists a continuous deformation P;(0), 0 <1 <1,
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such that
Py(0) =P(0), Pi(0) = (cF—a)(a"*-1), (2.7)

and the polynomial P.(o) does not have roots with |o| = 1 forany 0 < v < 1. Here A > 1 and
a < 1 are real numbers.

Proof. We represent the polynomial P(¢) in the form
P(o)=(c—01) - (0—04), (2.8)

where the roots o1,...,0 are inside the unit circle, and the other roots are outside it.
Consider the polynomial

Pr(0) = (0 —01(1)) - - - (6 —0a(7)) (2.9)

that depends on the parameter 7 through its roots. This means that we change the roots
and find the coefficients of the polynomial through them. We change the roots in such
a way that for 7 = 0 they coincide with the roots of the original polynomial; for 7 =
1 it has the roots oy,...,0r with (6,)f = a, i = 1,...,k (inside the unit circle) and n — k
roots Oks1,...,0, such that (6;)" % = A, i = k+1,...,n (outside of the unit circle). This
deformation can be done in such a way that there are no roots with |¢| = 1. The lemma
is proved. O

Using the associated polynomials P* and P~ of L* and L™, we can study the normal
solvability of the operator L.

THEOREM 2.3. The operator L is normally solvable with a finite-dimensional kernel if and
only if the corresponding algebraic polynomials P* and P~ do not have roots o with |o| = 1.

Proof

The necessity. Suppose that the polynomials P*, P~ do not have roots ¢ with |o| = 1. We
first show that the image of L is closed. To do this, let { "} be a sequence in ImL such
that f" — f and let {#""} be a sequence with the property Lu" = f".

Suppose in the beginning that {u"} is bounded in E. We construct a convergent sub-
sequence. Since ||u"]| = sup jez Iu;’I < ¢, then for every positive integer N, there exists a

subsequence {u} of {#""} and an element u = {uj}?’:,N € E such that

sup |uf* —uj| —0, (2.10)
-N<j<N

that is, u™ — u as k — oo uniformly on each bounded interval of j. Using a diagonaliza-
tion process, we extend u; to all j € Z.

It is clear that SUP ez luj| < ¢; that means u € E. Passing to the limit as k — oo in the
linear equation Lu™ = f™,we get Lu = f,so f € ImL.
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We show that the convergence in (2.10) is uniform with respect to all j € Z. Supposing
by contradiction that there exists jix — oo such that Iu;‘: — uj,| = &>0, observe that the
sequence y* = {y;‘}}?‘;,w, yé‘ = u;‘frjk — ujyj, verifies the inequality lyk| = Iu;’: —ujl=e
and the equation

Jtik k ik Jtik  k n .
A=m Yimtrtag DYt am Vi, = fj+kjk — fitj» JEL (2.11)
Since the sequence { y*} is bounded in E, there exists a subsequence {y* } which converges

(say y* — y°) uniformly with respect to j on bounded intervals. We may pass to the limit
as k; — o0 in (2.11) and obtain via (2.3),

at, )t Aagy)+ e tany), =0, jEL (2.12)

Thus, the limiting equation L*u = 0 has a nonzero bounded solution yo ={ y;-)};f‘;,oo.
Lemma 2.1 leads to a contradiction. Therefore the convergence u}* — uj — 0 is uniform
with respect to all j € Z and, since Lu = f, it follows that Im L is closed.

We analyze now the case when {"} is unbounded in E. Then we write 4" = x" + y"
with {x"} € kerL and {y"} is in the supplement of ker L. Then Ly" = f".

If {y"} is bounded in E, it follows as above that ImL is closed. If not, then we repeat
the above reasoning for z"” = y"/||y"|| and g" = f"/lly"||. Passing to the limit on a sub-
sequence 1 (such that z — z°) in the equality Lz = g"* and using the convergence
g™ — 0, one obtains the contradiction that z° € ker L. Therefore ImL is closed.

In order to prove that kerL has a finite dimension, it suffices to show that every se-
quence " from B Nker L (where B is the unit ball) has a convergent subsequence. The
reasoning is similar to that of the first part, taking f” = 0.

The sufficiency. Assume that Im L is closed and dim(ker L) is finite. By contradiction, one
supposes that either P™ or P~ (say P*) has a root on the unit circle. Then the correspond-
ing solution of L*u = 0 has the form u = {u;}$2 _,, where u; = efi,EeR, je.

Let a = {aj} 2 o, BN = {BY 152w, yN = {y} 52 be a partition of unity (aj + B +
yY = 1) given by

1, j<0,
0(]':<|’0 ]>1
bl ]— >

I, 1<j<N,
pr=1> 1= (2.13)
0, j<0,j=N+1,

N _ 1, j=N+1,
" 0, j=N.

For a fixed ¢, — 0 (as n — ), let u" = {u}' e V= {v;‘ o> fr= {fj” e be the

sequences defined by u;‘ = el&ten)i v;’ =(1- Ocj)(u’; —u;j), and fj" = Lv]’-‘, j€Z. Itis clear
that uj — u; (n — o) uniformly on every bounded interval of integers j.
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It is sufficient to prove that f” — 0. Indeed, in this case, by hypothesis it follows that
v" — 0. But this is in contradiction with

|[v"|| = sup | €+ — e | > m >0 (2.14)
j>0

for some m.
In order to show that f" — 0 as n — oo, observe that f;* can be written under the form

£ = Gy + B+ ) (LB +9) (= w)]),
= ay (LB + ™) " =) 1)+ BY (LB + ) (" =) ),
) WBY (= ) )),+ 7Y (L= 1) [ " = w)]),
Ly WY - ),

(2.15)

A simple computation implies that the first three terms tend to zero as n — co, uniformly
with respect to all integers j.
Next, condition (2.3) and the boundedness ||u"|| = [|u]| = 1 lead to the convergence

(=L W = u)]); | < [N (@=L [o - [IyY (" = w)]| — 0, (2.16)

as N — oo, where | - | is the norm of the operator. For a given N, one estimates the last
term of (2.15). Since uj = e/, j € Z is a solution of the equation L*u = 0, then

(LY (" —u)); = (L*u"); = (L*u"); — e (L*u),
_ ei(f+£,,)j [aime—ifm (e—isnm _ 1) Fen +atle—if(e—isn _ 1) (217)

+a{reiz(€i8” — 1)+ +a:rne’fm(ei£”m -1,
SO

(L* (" = u)); = igae St [al, (~m)e “meln . —aF e et (2.18)
+a_f€ifeibl RN +a:nm€ifmeihm]> ] S ‘

where b_,,,...,b_1,b1,..., by are intermediate points. Thus the last term in (2.15) goes to
zero as n — oo and therefore f — 0. This completes the proof. O

Now we are ready to establish the invertibility of L*.

THEOREM 2.4. If the operator L* is such that the corresponding polynomial does not have
roots with |o| = 1, then it is invertible.
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Proof. Lemma 2.2 for P* implies the existence of a continuous deformation P;(0), 0 <
7 < 1, from the polynomial Py = P* to Py (o) = (0% — a)(¢*"~¥ — 1) such that P, (o) does
not admit solutions with |o| = 1. Here A > 1, a < 1 are given. The operator which corre-
sponds to P is L] defined by

(qu)j = Ujk — auj — Mijok—2m + MU k-2 (2.19)
Indeed, looking for the solution of L] in the form u = ekl we arrive at
ek — g — Let2k=2m) 4 g)eHk=2m) _ (), (2.20)
We put 0 = e# and get
(o —a) (e’ *=2) =0, (2.21)

so P, is the above polynomial.
Taking a = 1/A, we obtain

1
(LTM)J = (Mu)] — Xuj, (222)
where
(Mu)j = tjik — Abjok—m + Ujsk—2m (2.23)

is invertible for large A > 0 (see, e.g., [1, Lemma 4.9]). Since L is close to M (for A > 0
large enough), one deduces that L7 is also invertible. Hence the index of L is zero.

Since the continuous deformation P; does not have solutions ¢ with |o| = 1, we find
that the corresponding continuous deformation of the operator LY does not admit
nonzero bounded solutions (see Lemma 2.1). By Theorem 2.3 one obtains that L} is nor-
mally solvable with a finite-dimensional kernel. From the general theory of Fredholm
operators, we know that the index of such homotopies does not change. Since the index
of L} is k(LT) = 0, we deduce that k(L") = 0. This, together with the fact that ker L* = @,
implies ImL* = E, therefore L* is invertible. The theorem is proved. O

Remark 2.5. An analogous result can be stated for L.
As a consequence, we may study the Fredholm property of L with the aid of the poly-
nomials P* and P~.

COROLLARY 2.6. If the limiting operators L* and L~ for an operator L are such that the
corresponding polynomials P* (o) and P~ (o) do not have roots with |o| = 1 and have the
same number of roots inside the unit circle, then L is a Fredholm operator with the zero
index.

Proof. We construct a homotopy of L in such a way that L* and L~ are reduced indepen-
dently to the operator in Theorem 2.4. Then, this homotopy is in the class of the normally
solvable operators with finite-dimensional kernels.

Since at +co and —co the operators L™ and L~ coincide, we finally reduce L to an
operator with constant coefficients. According to Theorem 2.4, it is invertible. Therefore,
L is a Fredholm operator and has the zero index, as claimed. O



8  Solvability conditions for some difference operators

3. Exponential decay

We consider now the problem

(L'u); =0, j=1, (3.1)

assuming that the corresponding polynomial P* (o) does not have roots with |o] = 1 and
has k roots with |g| < 1. One associates to (3.1) the boundary conditions

Uy = di,..., Ux = A, (3.2)

with ay,...,ar € R given.

Since there are k roots inside the unit circle, then there are k linearly independent
solutions of the equation L*u = 0 decaying as j — 0. Denote them by u',...,u*. Consider
their values for j = 1,...,2m:

1,1 1
ULy Udseees Uy

(3.3)

ok
Each of these solutions is completely determined by the above values. Therefore the corre-
sponding k vectors are linearly independent. Indeed, otherwise the solutions would have
been linearly dependent. Therefore there exist k linearly independent columns. Without
loss of generality we can assume that these are the first k columns. Hence the correspond-
ing k x k matrix is invertible.

Any bounded solution of (3.1) can be represented in the form

u=cu +- - +cuk. (3.4)

Substituting it in (3.2), we uniquely determine the coefficients c;,...,c. Therefore we
have proved the following result.

ProrosritioN 3.1. If the corresponding polynomial P* (o) for L* does not admit roots on
the unit circle |o| = 1 and has k roots with |o| < 1, then for each (ay,...,ax) € R, prob-
lem (3.1)-(3.2) has a unique bounded solution. In addition, this solution is exponentially
decreasing.

This result holds also for L~. Thus, for the solution of Lu = 0, we may conclude the
following.

THEOREM 3.2. Suppose that the polynomials P* (o) and P~ (o) corresponding to L™ and L™,
respectively, do not have roots with |a| = 1 and have the same number of roots with |o| < 1.
Then the bounded solutions of the equation Lu = 0 are exponentially decreasing at + .

Proof. Let i = {ﬁj}j‘;_w be a bounded solution of the equation Lu = 0. Consider the
problem

(Lu)j =0, uUN41 = A15..., UNtk = k. (3.5)
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For N sufficiently large this problem is uniquely solvable for any aj,...,ax since prob-
lem (3.1)-(3.2) is uniquely solvable, and the operator L is close to the operator L*. If we
put a; = iiN+i> i = 1,...,k, then the solution of problem (3.5) coincides with # for j > N.
Therefore it is sufficient to prove that the solution of problem (3.5) is exponentially de-
creasing for any a;, i = 1,...,k.

Consider the operator S of multiplication by exp(u4/1 + j2), that is,

(Su); =V, j=0,%1,.... (3.6)
Here yu > 0. Let L, = SLS™!. Then

(Lyu) — a_mu] u( /142 = /1+(j—m)? ) +aéuj+ L +a3’;nuj+m€”(“/l+j27 /1+(j+m)2)'
(3.7)

For p sufficiently small, the operator L, is close to the operator L. Therefore the problem
(L;n/)j =0, VYN+1=b1,..,VNk = bi (3.8)

is uniquely solvable for any by, ..., by.

If we put b; = exp(p+/1+ (N +i)?)a;, i = 1,...,k, then the solution u of problem (3.5)
can be expressed through the solution v of problem (3.8): u = S~!v. Since v is bounded,
then u is exponentially decreasing.

Thus we have proved that i is exponentially decreasing as j — co. Similarly it can be
proved for j — —co. The theorem is proved. O

4. Solvability conditions

In this section, we establish solvability conditions for the equation
Lu=f. (4.1)

Here L is the operator in (1.1) and f = {fj}}?":,m is fixed in E.
For the operator L, denote «(L) = dim(kerL) and (L) = codim(ImL). If (u,v) is the
inner product of two sequences u = {uJ} e V= {vj};":,w in the sense [2, that is,

V) = Z ujv;, (4.2)

j=—oo
then we may define the formally adjoint L* of the operator L by the equality
(Lu,v) = (u,L*v). (4.3)

Let L*,L™ and L%, L be the limiting operators associated with L and L*, respectively. We
work under the following hypothesis:
(H) the polynomials P*, P~ corresponding to L* and L~ do not have roots with |o| =
1 and have the same number of roots with |g| < 1. Similarly for the polynomials
P} and P corresponding to LY and L.
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Corollary 2.6 implies that L and L* are Fredholm operators with the zero index.
LemMa 4.1. Under hypothesis (H), it holds that B(L) = a(L*).

Proof. By the definition of the Fredholm operator it follows that (4.1) is solvable for a
given f = {f;}5._. € E if and only if there exist linearly independent functionals ¢ €
E*, k=1,...,5(L) such that

or(f)=0, k=1,...,B(L). (4.4)

On the other hand consider the functionals y; given by

vi(f) = Z fjvé, I=1,...,a(L*), (4.5)

j=—o

where v/ = {vﬁ-}j‘;,m, I=1,...,a(L*) are linearly independent solutions of the homoge-
neous equation L*v = 0. We know from Theorem 3.2 that the values vﬁ» are exponentially
decreasing with respect to j. Therefore the functionals y; are well defined.

Obviously, y; is linear for each . If f — f in E (in the norm supremum), then we
may pass to the limit in (4.5) under the sum to find that y;(f) — yi(f), as n — oo, for
all I =1,...,a(L*), that is, y; are continuous. Therefore y; € E*, [ = 1,...,a(L*), where
E* denotes the dual space of E.

In order to prove that (L) > a(L*), suppose that it is not true. Then among the func-
tionals y; there exists at least one functional (say y;) which is linearly independent with
respect to all ¢k, k = 1,...,(L). This means that there exists f € E such that (4.4) holds,
but

vi(f) = ‘Z fivi #0. (4.6)

j=—o0

From (4.4) it follows that (4.1) is solvable. We multiply it by v! and find (Lu,v') = (f,v!).
By (4.6) observe that the right-hand side is different from zero. But since v! is a solution
of the equation L*v = 0, we deduce that (Lu,v!) = (u,L*v') = 0. The contradiction we
arrive at, proves the lemma. O

Remark 4.2. Analogously we find f(L*) = a(L). Therefore, if one denotes by x(L) =
a(L) — B(L) the index of the operator L, we get

k(L) +x(L*) <0. (4.7)
Since in our case k(L) = k(L*) = 0, it follows that

B(L)=a(L*),  B(L*)=a(lL). (4.8)
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TueoreM 4.3. Equation (4.1) is solvable if and only if

i fivi=0, I=1,..,a(L*), (4.9)

j:—oo

1400

where v = Vi

L*v =0.

I=1,...,a(L*) are linearly independent solutions of the equation

Proof. Equation (4.1) is solvable for a given f € E if and only if (4.4) holds for some
functionals ¢ € E*, k = 1,...,3(L).

Consider the subspaces @ and ¥ of E* generated by the functionals ¢, k = 1,...,5(L)
and by y; from (4.5), [ = 1,...,a(L*), respectively. By (4.8) we deduce that their dimen-
sions coincide. We show that actually ® = V. We show first that ¥ < ®. Indeed, if not,
there exists ¥ € ¥, v & ®. Then there exists f € E such that (4.4) holds, but at least
one yi(f) # 0, so we get the same contradiction as in the proof of Lemma 4.1. There-
fore, ¥ < @ and since they have the same dimensions, we get that ¥ = ®. The theorem is
proved. O

5. Example

We are concerned with the difference operator L : E — E,

(Lu)j:ujﬂ—2uj+uj_1+cj(uj+1—uj)+bjuj (5 1)

(1+cj)uj+1+(bj—cj—2)uj+uj_1, jeZ,

where bj, c; are real sequences. It is a discretization of the second-order differential equa-
tion on the real axis. Here we find sufficient conditions on the coefficients b;, c; in order
to establish the Fredholm property and the solvability conditions.

Suppose that there exist the limits

b* = lim b; < oo, ¢* = lim ¢j < oo, (5.2)

JjoEoo J—*oo
Let L* : E — E be the formally adjoint operator of L,

(L*M)j = Ujt1 —2uj+uj_1 —cj(ujﬂ — u]‘) +bj1/lj

. (53)
=(1—cj)uj+1+(bj+cj—2)uj+uj_1, ]EZ.
Denote by L* and L the operators with constant coefficients
(L¥u); = (1+c ) ujr + (b —c* =2)uj+uj-1, jEL, (5.0
(Liu); = (1= cF)ujr + (b +c* =2)uj+uj1, jEL '

They are the limiting operators associated with L and L*, respectively. One defines the
polynomials P*, P~ corresponding to L*, L~ and the polynomials P}, P, corresponding
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to LE, L. To this end, we search for the solution of the equation L*u = 0 in the form
u;j = e, Denoting ¢ = e¥, one obtains the polynomial P* corresponding to L*,

P (o)=(1+c")o*+ (b" —ct =2)o+1. (5.5)
Analogously, we have
P (0)=(1+c)o*+(b-—c —2)o+1,
Pi(o)=(1-c"a*+ (b"+c" —2)o+1, (5.6)
P (o)=(1-c)o*+(b +c —2)o+1.
We first show that, under some certain conditions on the coefficients, the polynomial
P(o)=(1+c)d*+(b-c—-2)o+1 (5.7)

does not have solutions o with |o| = 1.

LEMMA 5.1. Ifb <0, ¢ = =2, then P(0) does not admit roots on the unit circle and admits
one and only one root inside the unit circle.

Proof. If c = —1,we get P(0) = (b—1)0 + 1, so in view of hypothesis b < 0, one finds that
the root 0 = 1/(1 — b) belongs to the unit circle, that is, to the interval (—1,1).
Assume now ¢ # —1. Then we may divide the equation P(g) = 0 by 1+ ¢ to obtain

b—c-2 1
1+c 217 1+¢

o*+po+q=0 withp= (5.8)

Since A = p? —4q = (b—¢)* —4b/(1+¢)* > 0, (5.8) has two different real roots

el - .,

(4] 2 5 0y = 2
Case 1 (¢ >—1). From b <0, ¢ > —1, we derive g >0 and p +q+1 < 0. Consequently
p < —1. A simple computation leads to the conclusion that 0y > 1 and 0, € (-1,1).
Case 2 (=2 < ¢ < —1). In this case, ¢ < —1 and p+¢g+1 > 0. This implies that p > 0.
Henceo; € (—1,1) and 0, < —1.

The lemma is proved. O

Applying Theorem 2.3, Theorem 2.4, Corollary 2.6, and Theorem 3.2, we deduce with
the aid of Lemma 5.1 for the polynomials P* and P~, some properties of the operator L
given in (5.1).

ProrosITION 5.2. If b* <0 and ¢t = =2, then the limiting operator L* does not have
nonzero bounded solutions. In addition, it is invertible.

An analogous result can be deduced for L™.

ProrosiTioN 5.3. If b*,b™ <0and c*,c™ = -2, then L is a Fredholm operator and its index
is zero.
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PrOPOSITION 5.4. Assume that b*,b~ <0 and c*,c™ = —2. Then every bounded solution of
the equation Lu = 0 is exponentially decreasing at + co.

Similar results can be obtained for the adjoint operator L* of L, defined in (5.3), under
the hypotheses that b*,b~ <0 and ¢*,c™ < 2.

Now we are ready to find the solvability conditions for the equation Lu = f. Denote
a(L*) = dim(ker L*).

ProprosITION 5.5. Let b*,b~ <0and c*,c™ € [-2,2]. Then the equation Lu = f is solvable
fora given f € E, if and only if

> fvi=0, I=1,.,a(L¥), (5.10)

j=—oo

where V! = {vﬁ j":,m,

L*v=0.

I'=1,...,a(L*) are linearly independent solutions of the equation
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