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Abstract

We show asymptotic expansions of the eigenfunctions of certain perturbations of the Jacobi oper-
ator in a bounded interval, deducing equiconvergence results between expansions with respect to
the associated orthonormal basis and expansions with respect to the cosine basis. Several results
for pointwise convergence then follow.
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1. Introduction

The equiconvergence principle for expansions in eigenfunctions of Sturm-Liouville operators
goes back to the beginning of the 20th century, with the seminal paper of A. Haar [12, page 355].
It essentially says that the expansion of an integrable function in [0, /2] with respect to the
eigenfunctions of the Sturm-Liouville operator in Liouville normal form

—u" + q(Hu
with homogeneous separated boundary conditions
1’ (0) — hu(0) = u'(7/2) — Hu(x/2) =0

converges or diverges at some point if its expansion with respect to the cosine basis {cos(2n.x)} %)
converges or diverges at that point. The function ¢ is required to be of bounded variation. J. L.
Walsh [24] studied the case with boundary conditions u(0) = u(r/2) = 0, realizing that the
equiconvergence is uniform in the interval (although he was only able to show it for square
integrable functions).

Soon after Haar’s work, J. Tamarkin [23] generalized these results to expansions in eigen-
functions of certain higher order differential problems now known as Birkhoff-regular problems
[2], obtaining equiconvergence for integrable functions when the coefficients of the equation are
continuous. M. H. Stone [21], studied the case of integrable coefficients.

Several generalizations followed, some have been collected by A. M. Minkin in the survey
[16]. Here we mention one of Minkin’s own results [16, Theorem 0.1, page 3673]. He studied
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symmetric quasi differential operators of higher order, defined on any open interval I, bounded
or unbounded, with locally integrable coefficients, establishing an equiconvergence result for
functions in L>(I), or integrable but compactly supported away from the endpoints of 1.

Here we are interested in a singular Sturm-Liouville operator again of the form

tu=—-u"+q(t)u

for particular choices of the function ¢, which will only be locally integrable in the interval
(0,7/2). Our goal is to obtain an equiconvergence result for all functions in L'((0,7/2)). Un-
fortunately, to the best of our knowledge, none of the known results apply to our case, not even
the above mentioned theorem of Minkin (as it does not apply to functions in L' of the whole
interval). The reason why it is so important for us to show equiconvergence for such a large class
of functions will become clear by the end of this introduction. In fact, it would be interesting
to obtain results for even larger classes of functions. See also [5] on these matters in a classic
context.

The present paper is divided into three parts. In the first part, §2, we show that if an orthonor-
mal basis {un};:"‘(’) of L*([0,7/2], df), satisfies five axiomatic properties of resemblance with the
basis {cos(2nt)};:°‘(’), then there is equiconvergence between the Fourier series associated respec-
tively with the above two basis, with essentially any summability method.

More precisely, the summability method will come from a bounded double sequence {7, v}
such that Z;:(’) |Fu.n — s 1,51 18 also bounded in N. For example, one could take the Cesaro means
of order 6 > 0, given by

A9
N-n
A,

'nN =

where AY = (”::9) forn > 0, and A% = 0 for n < 0. Thus, we shall call

+oo /2
Tof@)i= Y [ fom Ot
n=0

the means of the Fourier series of a function f, computed with our favourite summability method,
with respect to the basis {u,}, and

/2 +x /2
O f(0) = 2o f f@ydt + fz Fan f f(1) cos(2nt)dr cos(2nx)
v/ 0 T P 0

the means of the Fourier series of f with respect to the basis {cos(2n¢)} with the same summability
method.

In Theorem 1 we show that if there is a dense subspace Q of L'([0, /2], df) such that for all
t€(0,7/2) and for all g € Q,

Jim (Tyg(0) — Ong(e) = 0,
then for all t € (0, 7/2) and for all f € L'([0, 7/2], dt)
Jim (T f() = O f(e) = 0,

and uniform convergence away from the endpoints in Q implies the same type of convergence in
L'. This result is very much in the spirit of J. E. Gilbert’s work [10]. The five conditions on the
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basis {u,} and the hypothesis on r, x are basically the same here and in [10], but Gilbert proves
a transplantation theorem, rather than an equiconvergence theorem. In a few words, he shows,
among other results, that if the maximal operator Q" f(x) = supy |Qn f(x)| is of weak type (p, p)
with respect to LP((0, 7r/2), dt) for some p, then so is T* f(x) = supy [Tnf(x)|.

Observe that an equiconvergence result like the one we show here completely bypasses max-
imal functions, and can be used to transfer basically any type of pointwise convergence result
(convergence in a given point, divergence sets for continuous functions, almost everywhere con-
vergence for L” functions, Hausdorft dimension of divergence sets of regular functions, etc.) that
one has for, say, Cesaro means of classic Fourier series of functions in any space contained in
L'([0,7/2],dt), to the same type of means of Fourier series associated with the basis {u,}, for
functions in the same space.

Since the boundedness of the maximal operator 7" implies the almost everywhere conver-
gence of Ty f, Gilbert’s transplantation result can also be used to deduce almost everywhere
results for T f from well known results on the boundedness of Q* f. Nevertheless, other types
of pointwise convergence results do not seem to be deducible from Gilbert’s transplantation the-
orem.

In the second part of the paper, §3, we consider a perturbation of the Jacobi operator

1 1
Ju=—u"+ (az—z)cot2t+(ﬁ2—z)tan2t u, a>p>-1/2,

that is an operator of the form
tu = Ju— x(tu,

where y € C*(R) is even with respect to 0 and /2. The unbounded operator £ is defined on
D ={f. [ € ACi, f, €f € L*([0,7/2], d1)}

(ACyq is the class of absolutely continuous functions on all compact subintervals of (0, 7/2)),
and its restriction £ to a properly chosen subdomain of D is self-adjoint and bounded below. By
the spectral theorem there is a sequence of eigenfunctions of 7, {u,}'%, that form an orthonormal
basis of L2([0,7/2],dt). The core of this second part is condensed in Theorem 22 and consists
thus in showing that these eigenfunctions have certain asymptotic expansions and therefore sat-
isfy the five axiomatic properties of the first part, so that the equiconvergence result holds in this
context. As a consequence, virtually any pointwise convergence result for, say, Cesaro means
known for the cosine basis can be stated exactly in the same form for the basis {u,}. The reader
can find a short list at the end of §3.

Once again, the proofs of some of the results here follow the lines of a paper by J. E. Gilbert
[11]. Gilbert also shows that the eigenfunctions of certain operators satisfy his five axioms.
Notice though that he requires that his operators satisfy some sort of symmetry with respect to
the center of the interval (0,7/2). In our case, this hypothesis would require @« = . Thus, our
result can be seen as an extension of Gilbert’s result to more general operators.

In the third and final part of the paper, §4, we consider a perturbation A(f) of the function
sin®**! £ cos®*! 1 in the interval (0, 7/2), again with @ > 8 > —1/2. By this we mean that

A7) = B() sin®**! tcos?P*! 1,

where B € C*(R) is strictly positive and even with respect to 0 and /2. The Sturm-Liouville
operator (now in general form)

1 N/
Ly := @(A(t)v )



can be reduced, after the Liouville transformation u(f) = A'/2(¢)v(¢), to its Liouville normal form

tu = Ju - x(tu,
where
3 1 _B(1) 1 _B(1) 1 (B S| B” (1) 3
x® =@+ E) B) tant — (o + E) B) cott+ Z(B(t)) -5 BO) +2aB+2a+ 28+ 3

is a C2(R) function even with respect to 0 and m/2. Thus, the results of the second part of this
paper can be applied to this particular operator ¢, to deduce that the functions

V(@) 1= A2 (Ou (1), n=0,1,...

form an orthonormal basis of L>((0,7/2), A(f)df) consisting of eigenfunctions of L. Various
means of Fourier series with respect to this type of bases have been studied widely in the past.
Here we just want to mention the monograph [4] on weak type estimates and almost everywhere
convergence for Cesaro means of Jacobi polynomial expansions, which in our notation corre-
sponds to the case B(f) = 1. The case of the unbounded interval [0, +00) also has been studied,
see [3, 6, 7].

It is perhaps worth noticing here that the class of functions A(f) to which our results apply can
also be described differently. Let us fix € > 0 and let A be any positive function in C*((0, 7/2))
such that Ag(f) = £2**! for t € (0, ), and Ag(?) = (7/2 — 1)**! for t € (7/2 — &,7/2). Then one
can easily see that

A1) = B(t) sin®**! tcos?t! ¢

with B € C*(R), strictly positive and even with respect to 0 and 7/2 if and only if
A1) = B(HA(0)

with B € C*(R), strictly positive and even with respect to 0 and 7/2. In other words, we are
studying expansions in eigenfunctions of L, where A is essentially any positive smooth function
that behaves as a power function with positive exponents near the endpoints of (0, 7/2).

The means operator in this context has the form

too /2
i@ =Y rux fo FOVOA@, ()

n=0
+00 /2

=3 hn f FOAY O, (DA™ ()
n=0 0

= A7) TN (A £)().

This implies that the equiconvergence results of the first two parts of the paper, between Qy
and Ty, can be transferred to A™"2(x)Qn(A"?f)(x) and T4 f(x), as long as the function A'*f
belongs to LY((0, 7t/2), df).

Concerning the almost everywhere convergence, looking at [4, Theorem 1.4] and by analogy
with what happens in the case of the unbounded interval studied in [7], one would expect to
obtain almost everywhere convergence for Cesaro means of order 8 > 0 for all functions in
LP((0,7/2), A(t)dt) for
4a +4 )

> |, X7
p—max( 2a+3+26
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Unfortunately, observe that in order to have Al? f € L'((0,7/2), dt) as needed to apply equicon-
vergence, one needs f € LP((0,7/2), A(t)dt) with

da +4
20+ 3

p>

This would leave the case

( 4a +4 ) 4a +4
max |1 <p<

"2a+3+20) P = 2a+3

unexplored. For this reason, here we only study the case 8 = 0, that is the partial sums of the
Fourier series with respect to {v,}, obtaining a few results on the pointwise convergence, and
leave the case 6 > 0 for future studies. More precisely, we show that when 6 = O there is a.e.
convergence in L”((0, r/2), A(t)dr) if and only if p > (4a+4)/(2a +3) (Theorems 27 and 28) and
discuss the nature of the sets of divergence for continuous and more regular functions (Theorems
29, 31 and 32)

2. An abstract equiconvergence theorem

Let {1, )0 be an orthonormal basis of of L2([0, 7r/2]). We further assume that {u1,,},>¢ satisfies
the following properties, where we define Au, (x) = u, (x) — ty4q (X).
There exists a constant C > 0 and a positive integer n such that

(P1) supy_ynps lttn ()| < C,n=0,1,...

(P2) There exists a function Y, (x) € L® (0, /4] and constants v, A such that
2 2
1y (x) =—= cos (2n+v) x = A) + Yo (x) — sin (2n + V) x = 1) + O (x*n"?)
\r nx

uniformly in [1/n,7/4] and n > ny.

(P3) There exist functions Zi, .. .,Z; € L* (0, /4] such that
Au,, (x) = x(Z; (x) cos 2nx) + Z, (x) sin 2nx))
+ % (Z3 (x) cos (2nx) + Z4 (x) sin (2nx)) + O (x_ln_z)

uniformly in [1/n, /4] and n > ny.

(P4) There exists T > 0 such that
[Au,(x)| < C ((nx)T n ! n_z) .

uniformly in (0, 1/n] and n > ny.

(PS) There is a sequence {U, (x)};:(’) satisfying the above properties (P1), ..., (P4) such that

u, ()2 = x) = (=1)" U, (x) + O (n*z)

uniformly in x € (0,7/4]. The constants v, A4, 7 and the functions Yy, Z,,...,Z4 corre-
sponding to the functions U, may be different from those corresponding to the functions
Up.
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Let {rn,;v}‘x”(;>o ~=o b€ a doubly indexed sequence such that, if we define Ar,xy = run — Fuv1ns

n=

there exists a constant B (independent of n and N) such that
(S1) |rn,N| < Bforalln,N >0
(S2) 3/ |Arun| < Bforall N > 0.

Define the associated multiplier operator and the corresponding kernel by

Tnf ()= ) ranf@uy (0, Ty (xy) = ) ranitn (x) 1, ()
n=0 n=0

where i
fn)= j(; £ () u, (x)dx.

Notice that in particular when r, y = 1,n < N and O otherwise, Ty reduces to the partial sum
operator. We consider the cosine basis of L*([0,7/2], db),

{1 / ﬂ cos (an)} s
Vi

n=0

where dp, = 1 when n = 0 and O otherwise. We define the multiplier operator associated to the
sequence {r, y}n,>0n>0 With respect to the cosine basis as

2 T/2 4 +oo /2
Onf )= Zn [ F O+ 2 [ )cos @ay)dycos @n).
n=1

The corresponding kernel is given by
2 438
On (x,y) = =ron + — Z Iy €08 (2nx) cos (2ny) .
s i

We prove that for a fixed f € L'([0,7/2]) and x € (0, 7/2), Ty f(x) converges to f(x) if and only
if Qn f(x) converges to f(x). More precisely we prove the following theorem:

Theorem 1. Assume that {u,,}:l’:(’) satisfies (P1)-(P5), and {r,n} satisfies (S1) and (S2). Assume
also that for some dense subspace Q C L' ([0, 7/2]), for all x € (0, /2) and for all g € Q

Jlim (Tyg (x) - Ong (x) = 0,
then for all x € (0,7/2) and for all f € L' ([0, 7/2])
Jim (Tf (9 = Onf () = 0.

Furthermore, if the convergence of limy_o(Tyg (x) — Ong (x)) is uniform on some set I' C
(0, m/2) with positive distance from O and from 1|2 for each g € Q, then for all f € L' ([0,7/2])

Jlim (Tyf ()= Onf () =0

uniformly on T.



2.1. Preliminary results

In this subsection we will prove some preliminary results needed to prove Theorem 1. We
start with a technical lemma. It will be convenient to define some functions which would be
needed in our analysis. For any given integers M < N we set

N N
Coun( =Y cos@nry, 8%, @ =Y sin(ur)
n=M n=M
N l N 1
Cyw (1) = Z —cos(2nt), NOE Z —sin (2nr).
n=M " n=M n

Lemma 2. For all integers 0 < M < N and for all t € R

CRM, 0 = cos((N + M) t)ssii;t((N -M+1) t)’
0 _sin((N+M)H)ysin(N-M+1)1)
Swn () = sin? '

In particular, all the above functions are bounded by min (|sin ' N-M+ l).

We skip the proof of the above lemma as it simply follows by using the well known formulae
for sine and cosine expansions.

Lemma 3. There is a positive constant C’ such that for all integers 1| < M < N and forall t € R

IS}y 0] < C,

min (|sin ' N - M)]

|Chn @O <3+ log(l + m

In particular, Czlw,]v(t) is uniformly bounded for | sint| > cM™!.
Proof. Let us begin with the inequality |S] (| < C. The inequality for S}, with M > 1
follows immediately by writing S IIVI,N =S },N -8 } w_1- Notice that § },N(t) is the Nth partial

sum of the Fourier series of the sawtooth function /2 — ¢, ¢ € [0, 7]. Assuming without loss of
generality 0 < f < 7/2,

N

1 t N v N
—sin (2nt) = 2 2nu) du = 2nu) —1|d
Znsm( nt) I) ;cos( nu) du j(;[Z cos (2nu) ] u

n=1 n=—N

:ft Sin((2N+1)u)du—ftdu.
0 sin u 0

If + < 1/(2N + 1), the inequality

sin (2N + 1) u)

- <2N+1
sSin u

uniformly in (0, r) gives the result. If 1/ (2N + 1) < t < /2, then we split the above integral as

t . 1/@N+1)
f sin (2N + l)u)du N f sin(2N + 1) u)ds .
1 0

J(2N+1) sinu sin u

7



The last two terms are bounded. As for the first one, setting ¥ (u) = 1/sin(u), a decreasing
function in the interval [1/ (2N + 1), ], integration by parts gives

’ f sin (2N + D u) du
1

<
J(2N+1) S u I 2N

1 fl
- W' (s)ds
2N +1 Jyjon+n

< ! ( 3 )SC.
2N + 1 \sin(1/ (2N + 1))

1
1 ((cos (@N + D)y )] + |cos ()¢ (17 2N + D)D)

Let us prove the inequality for C,IWV now. It clearly suffices to assume M < N. It follows
immediately after summation by parts,

Ciun 0] =& eosm+ 3 (1 - 10) 5
Cyn | =|< ) cos@ni) + (—. - —) cos (2nt)|.
N n=M j=M AS n=M

The sum in j involves COM’j(t). After using the estimates for Cgm jO, M < j<N-1fromLemma
2 we get
N-1
N-M+1 1 1 1
o< 2 N 2 - min[——, - M+ 1].
[Cun 0= JZM(J j+1)mm(|sinr| ! )

Clearly (N — M + 1)/N is bounded by 1 for all 1 < M < N. Calling [-] the floor function, and yp
the indicator function of the set D, the inequality above further simplifies to

min([Isin ™" +M-1].N-1)

1 1
clLyl<1 -——|(j-M+1
' M,N()| + g;j (] j+1)(] +1)
N-1
1 1 1
- inf|™ + M -——
tXoN-1] ([|sm I+ ]) ' Z}: (j j+ ]) |sin?|
[Isine™'+M]
min([|sin|~" +M-1].N-1) | | |
<1+ - + =
) J+1 |sin 7] [|sin '+ M]
min (Isin 47", N - M)
<3 +log|l+ i

O

We will now need a few more inequalities involving sine and cosine functions. These in-
equalities are standard. We are mentioning them just for the sake of completeness.



Definition 4. For any given integers M < N we set

N N
Coy® =D (=D'cos@nn), Sy ()= > (=1)"sin(2n1)
n=M n=M

Ny v iy
MOE Z cos(2nr), Sy (0= Z sin (2nt) .
n=M " n=M n
Lemma 5. For all integers 0 < M < N and for allt € R,
1 1
Coy @] < ——, [shy@] < :
[Cotar ©) [cos ] S35 ) [cos 1]

Proof. Observe that

1 & 1 & 1 1
CS{N t) = 3 Z cos (Zn (t+ g)) + 3 Z cos (2n<g - t)) = EC&N <t+ g) + ECQ,,,N(g - t),

and therefore
1 1

0. 1
|CM’N (t)l : ’ 2|sin(g - t>| : lcos ()|

2 |sin (t + g)

The estimate for S (Ib

N (?) is similar. O

Lemma 6. There is a positive constant C such that for all integers 1 < M < N and for all t € R

Sk 0] <.

min (lcos {4, N - M)]

|Cyw 0] <3+ log[l + m

Proof. These inequalities follow easily from the identities

0 1 my 1 bis
(=1)"sin (2nt) = ES;M (r+ §)+ ES,‘W\, (t— —)

1=
S |-

=
i
<

1 " 1 T 1 bd
— (=17 cos (2n) = 5Cly (r+ —) +2Chy (z— 5).

M=

=
i
<

2.2. Pointwise estimates on the kernels

Recall that Ty(x,y) and Qn(x,y) are the kernels corresponding to the operators Ty and Qy
defined in the beginning of this section. In order to prove Theorem 1, we need some uniform
estimates on the difference of the kernels Tn(x,y) and Qn(x,y), for x in compact subsets of
(0,7m/2) and y € (0,7/2). We have the following theorem:



Theorem 7. For any 0 < x < n/2 there is a positive constant K (x) such that for any integer N
and for all y € (0,7/2)
1Ty (x,y) = On (£, 9) < K (x).

Furthermore, K (x) < C (x‘l + (/2 - x)_l).

Proof. We know that

+00

Ty (5,)) = D rantty (9t )

n=0
and
2 4 +00
On(x,y) = —ron + = Z r.n c0s(2nx) cos(2ny),
n m L

where {r, v} are sequences satisfying properties S1 and S2.
Summation by parts on the difference Ty (x,y) — Oy (x,y) gives

4 - 260n
T

M
Ty (%) = O (x,y) = lim [rM,N 2. (un (), () - cos (2n) cos (2ny))
n=0

T

= / 4- 26,
+ Z Arjy Z uy () uy (y) — cos (2nx) cos 2ny)||.
=0 =0

By the assumptions on {r, y}, it is therefore enough to show that for any 0 < x < 7/2 there is
a K (x) such that for any M

M

Z (I/ln X)) u, (y) — @ cos (2nx) cos (2ny))

n=0

<K(x).

So, without loss of generality, we will assume M = N and r,, y = 1 forn < N and 0 elsewhere.
Thus, we can rewrite

2 2
On(x,y) = ;Cg,N (x=-y+ ;C?,N (x+y).
Notice that for all 0 < y < /2, by Lemma 2,

C C C
< + .
x+y)| = Isinx] |sin(7/2 — x)|

|C(l),N (x + y)| = |sin(

So we just need to handle the term

2
Tn(x,y) — ;C&N(x - ).

By the symmetry x — n/2 — x, y — 7n/2 —y, we can assume without loss of generality that
0 < x < m/4. Assume n; = ny (x) = max {ng, [2/x] + 1}. We can also assume without loss of
generality that N > n;, and replace Ty (x, y) with the kernel

N

T v (x,y) = Z U (X) tty () »

10



and Oy (x,y) with (2/7r)C21, ~ (x — ). Thus, it will be enough to study

2
Thon(x,y)— ;CSI’N (x-y).

Case 1 We first consider the case 0 < x/2 < y < n/4. Since we are assuming n > n; =
max {ng, [2/x] + 1}, it follows that y > x/2 > 1/n and both u, (x) and u, (y) can be expanded
according to property (P2), obtaining, after some trigonometric manipulations

Uy (X) Uy () = (i cos (2n+v)x— ) + Yo (x) 2 gin 2n+Mx-D+0 (x_zn_z))
\r nx
X (i cos(2n+v)y—A) + Yo (y) 3 sin(Qn+v)y—-A)+0 (y_zn_z))
Vr ny
= 11 + 12 + ]3,
where
2 2 .
I = p cos(v(x —y))cos(2n(x—y)) — p sin (v (x — y)) sin (2n (x — y))

+ % cos(v(x+y)—2)cos 2n(x+y)) — % sin(v(x+y)—2)sin(2n(x +y)),

2Yo (x)  2Yo ()

%ﬂu;mﬂMMuw)

sin (v (x — y)) % cos(2n(x-y)),

+

cos(v(x+y)—22) % sin 2n (x +y))

2=
( ) 2%@
b= (S

2Yy (X) 2Yy ()’))

2Yo(x)  2Y,(y)\ . on b )
+(—\/7_rx + vy )sm(v(x+y) 2/l)ncos(2n(x+y))+0(x n )

Summing over n; < n < N the above expression, we obtain

2 2
Ton (63) = ~Coy (x=y) = Ji+J2+ 3= ~Cp y (x= ),

11



where

2 2
Ji=—cos (=G y (x=3) = Zsin(v(x =) S v (=),

2 2 .
.hz;cmomx+w—2@cgNu+yy-;mumx+w 2085y (x+y)

(2Y0 () 2Yo(»
Vrx Vry

)cos (v (x —y))S,l,l,N x=y

2Yo (X) 2%

) sin(v(x=y)Cp y(x—y)

(2Y0 (x) 2Yy ()’))

+

cos (v (x +y) — 2/1)Sn1N(x+Y)

2Yo (X) 2Yy ()

+ )sin(v(x+y)—2/1)C,1“,N(x+y)+0(x_1).

By Lemma 2, (cos (v (x —y)) — l)C0 ~ (x—y) and sin(v(x — y))SS1 N(x — y) are uniformly
boundedin N > njandy € [x/2,7/4]. It also shows that all the other terms in the above sum with
52,,1\7 or with CS.,N are uniformly bounded by C|x|~'. The observation that for x/2 < y < /4,

2Yy (x) N 2Y0(y)l
Vax

and the estimates of Lemma 3, show that the remaining terms in the above sum are bounded by
C|x|~" uniformly in N > n; and y € [x/2,7/4] (notice that 7/2 > x +y > x > 2n;1, so that
Lemma 3 implies that C}“ y(x + ) is bounded).

Case 2 We need to check what happens in the case 0 < y < x/2. Of course, since

0 1Yol
= \/7_TX Olloo »

< C
|sin (x — y)| = sin|x/2|’

2
';CSI,N (x - y)‘ <
we only have to study |T,,],N (x, y)| . Set

DO R RO (L R
N ifN <[y ']1+1.

n=n; n=n;

Call M = mm( L+ 1) Then summation by parts gives

M M M-1 J
Tt (63) = D 01t (00 = g O) Dty () + D Ay () D 1ty ()
n=ny n=nj Jj=ny n=nj

Let’s begin with the term

M
Uy (Y)Zun (x).

12



We know that uy, (y) is uniformly bounded in y and M by property (P1), while 'Zﬁ”znl uy, (x)| <
C|x|™". Indeed, by (P2),

M M
Z u, (x) = Z 2 cos (2n+v)x— ) + Yo (x) nix sin(2n+v)x - ) +0(x2n2) (1)
n=n; n=n; 4

2 2 .
= —cos(vx— ) Cp 4 (x) - 7n (vx =D S, 4 ()

ﬁ n

2
+ Yy (%) p cos(vx—A) S,lll,M (x) + Yo(x)= sin(vx = ) C!

)% o @ +0(x7),

and the desired result follows by Lemma 2 and Lemma 3. Notice in particular that since 7/4 >
x > 2/ny, it follows that Cy'“YM (x) is bounded.
Since M —1 < y~!, it follows that for all j between n; and M —1 wehavey < (M —1)"' < j!
and the following bound given by property (P4) holds
|Au; )] < C (i) 77"+ 7).
Thus,

J

R

n=nj

M-1
<c Y (e it +i7)

J=m

M-1 J
DA 6) D ()

Jj=n n=n,

By (1), ‘ i un(x)| = 0(x""). On the other hand,

M-1 M-1
Do+ 7)< [Z o j-l] +C<COMY +C<C.

J=n J=m

Hence we get that
|Tn1,M (X»Y)| < C-x_l-

It remains to deal with the case N > [y~!] + 1 = M and the sum

N

D 3w ().

n=M+1
Replacing u, (x) with the expression given by property (P2) we have

N N

2
U (y) ty (x) = u, () —=cos (2n+v)x - ) 2
n%—l n=;+-1 \/J_T
N ’ N
+ Z U, Yo (x) —sin(n+v)x—A) + Z u, (y) O (x_zn_z) .
n=M+1 nx n=M+1

Clearly, by (P1)



For the remaining terms, apply summation by parts. For example,

N

N
n:ZMH u, () %r cos (Qn+v)x—A) = uy () n:ZM+1 iﬂ cos((2n+v)x—A)
N-1 j >
+ Auj(y) —cos(@n+v)x-2A).
j;"l ' n:%*—] ﬁ

By (P1), |uy (y)] is uniformly bounded in y and N, and as usual

N2
-1
Z ﬁcos((2n+v)x—/1) <Cl™.

n=M+1

Thus we need to study
N-1 j

Z Auj(y) Z cos(2n+v)x—2A2).

j=M+1 n=M+1

For all indices j between M + 1 and N — 1 we have j~! <y < x/2 < x so that for Au; (y) we use
the expansions given by (P3),

1
Auj () =y (Z1 ) cos 2Jy) + 22 0)sin@iy) + = (Zs 0) c0s 2jy) + Z4 0)sin (2)) + 0 (™).

Thus,
N-1 J
DT Aup) D) cos(@n+v)x- )
Jj=M+1 n=M+1
N-1

— 1
= (y(Z. 0)cos 2Jy) + Z2 () sin )+ (Zs ) e0s (2) + Z4 ) sin(zjy>>+0(j2y‘))
j=M+1
X

(cos (vx—=2) CRHLJ- (x) —sin(vx = 2) Sg/[+1,j (x))

—_

1
= (y (21 () cos 29) + Z 0)sin (2)3) + (Z3 ()08 (2J9) + Zs 0) sin (2y)) + O (j‘Zy‘l))
1

=M+
cos((j+ M+ 1)x)sin((j — M) x)
sin x
sin((j+ M + 1) x)sin ((j — M) x)
sin x )

X (cos (vx=2)

—sin(vx — A)

Simple trigonometric identities reduce the products

0s

(Cf’s)@jy)(c. )((j + M + D)x)sin((j - M)x)
sin Sin

to linear combinations of terms of the form

(Cf’s)(zm, (Cf’s)«zj(x + ),
Sin Sin
14



with coefficients that do not depend on j and that are bounded in x and y. Summing over j, we
obtain that

Z Auj (y) Z cos (2n +v) x — A)

Jj=M+1

equals (sinx)~! times the linear combination of expressions of the form

0 0 1 1
Yoirin-1 @y ¥Syn1 @y Chying @5 Spin-1 (0

where ¢ can be x or y or x + y, and with coefficients that are bounded in x and y.
By Lemma 2 and Lemma 3, all these are uniformly bounded. In particular, since M =
[y '1+1,wehaven/2 >t >y > (M+1)"! and, by Lemma 3, Czlu+1,1v-1(t) is uniformly bounded.

Finally,
N-1

> oGy Hogsina ™) = oy Ho!) = o,

Jj=M+1

It remains to bound the term

N
1 > 4O Gn(@n + vyx = 1)
X n

n=M+1

in formula (2). Summation by parts gives

J
Z sin((2n +v)x — )

n=M+1

1
_uN(y) Z sin((2n + v)x — ,1)+)_C Z

n=M+1 Jj=M+1

(uj(y) uj+1(y))
J j+1

Since x > 2y > 2/N, we deduce that (xN)~! is bounded and since, as usual, Zfl\':MH sin((2n +
v)x — A) = O(x~"), the first term in the above sum is settled. By (P1),

ui¥) upn(y) _ Aui(y)

: = +0(j),
J Jj+1 J
and we are left with
N-1 N-1

1 1

- ’(y ) Z sin((2n +v)x — A) + — Z oG Ho:™.

X X .

j=M+1 n=M+1 Jj=M+1

The remainder term gives oM™ = O(x’zy) = O(x7"). The principal part can be treated as
for the previous term of (2), noticing that, by (P3),

Au0) _ 7, @)@ " yzz(y)@ £ 0.

Case 3. We will deal with the case when y € [n/4,7/2). Observe that by property (P5),

15



setting z = /2 — y so that z € (0, n/4],

2
Ton (x,y) — ;C,?],N (x=y

N

4 —260,
= Z (un ) u, (y) - T cos (2nx) cos (Zny))
J . 4-260,
= Z ((—1) up (X) Uy (2) = — (=1)" cos (2nx) cos (2n (z))) +0(1),

and we can proceed as we did in cases 1 and 2, this time using also Lemma 5 and Lemma 6. We
leave the details to the reader. O

2.3. Proof of Theorem 1
We are now in a position to prove Theorem 1.

Proof. Fix a positive €. Let g € Q be such that

&
— < K0
I = 8lliqorran < 3¢ (x)

Then
ITnf () = Onf I <ITn (f = 8) () = On (f =) (D] + [Tng (x) — Ong (X)]
< fom K)|f ) —gWldy +Tng (x) — Ong (Xl
< +IThg (- Ovg (Wl <o
for N sufficiently big so that |Tyg (x) — Ong (x)| < €/2. The second part of the theorem follows
from the estimates on K (x) in Theorem 7. ]
3. Perturbed Jacobi operator in normal form

In this section we consider the operator given by

tu:=—u" + ((cx2 - %)cot2 r+ (B2 - i)tan2 t —X(t)) u

where y is a twice continuously differentiable function on R, even with respect to 0 and 7/2, and
a > B > —1/2. We will identify the proper domain where ¢ is self-adjoint, and show that the
corresponding orthonormal basis of eigenfunctions satisfies properties (P1) to (P5).

It is clear that the operator ¢ has a singularity at 0 and 7. We will deal with the singularities
separately to study the properties of the solution of the eigenvalue problem

Cu = pu (3)

16



We know that cot ¢ behaves like #~! near 0*. We try to approximate ¢ by the Bessel equation of
order a near 0. After adding and subtracting (a? — 1/4)t™2 we get the following:

tu=—-u"+ ((a/ - ‘1‘) - Mo (t))u = uu, @

where
no () = - (a2 - é%)(cot2 t— tlz) - (Bz - %) tan® + x (1)

is even with respect to 0 and in C? (-n/2,7/2). Again tan t behaves like (7/2 — £)~! near 7/2".
Similarly, adding and subtracting (ﬁ2 -1/ 4) (/2 — 1) we get

el e
1 (t):—( 2—%)(cot2t—é)—(az—%)tan2t+x(g—t)

is also even with respect to 0 and in C 2 (-n/2,7/2). We need asymptotics of solutions of (3) near
0" and 7/2~ for obtaining the properties (P1) to (P5) of the corresponding eigenfunctions. We
state the following asymptotic expansion, as found in [3] (Theorem 1.2, page 220). The result is
classic, see also [9, 19].

where

Theorem 8. If we set
!
X0 = [ mds
0

then there exists a unique twice differentiable solution V, . of (3) such that

. , . a+5/2
Vo (- 2T D2 [JQ () - o0 (vm)] _ Fmin(t w:/) s
(vA) v (vA)
uniformly int € (0,n/4 + ) and pu > 1. Furthermore,

) a+1/2

) 2T+ 1) tmm(l, Vi)

Vo (0 2D (002, (i) i
Oy |* (va)™"

uniformlyint € (0,n/4 + &) and u > 1. When a = 0, the right hand sides in both estimates above
have to be multiplied by the extra factor log (2/ min(1, \/ﬁt)).
Similarly, if we set

t
xi0= [ meas
0
then there exists a unique twice differentiable solution W, g of (3) such that

Jper (VA) B
\/ﬁ

B+5/2

t mm( \/_t>
c - ©)
\/ﬁ)ﬁ 5/2

r W@+ 1)1/2
ol

[Jﬁ(«/_t) X1 () ———
17




uniformly int € (0,m/4 + &) and u > 1. Furthermore,

),5+1 /2

2

, tmin(l, it
-W, 1275 (Vur)) | < € -
B (w_l)ﬁ ( B ) (\/ﬁ)ﬁ 1/2

uniformly int € (0,7/4 + &) and u > 1. Again, when B = 0 both right hand sides above have to
be multiplied by the extra factor log (2/ min(1, \/ﬁt)) .

| , (7r t)_zﬁl"(ﬂ+1)

Proof. For the proof, we refer the reader to the above mentioned references. Regarding existence,
we only want to mention that the proof in [3] works under the hypotheses we have here.
Concerning uniqueness, observe that the difference between two solutions satisfying, say,
estimate (5) would also be a solution, too small close to 0. Indeed it is not difficult to show that
there is a second solution of the equation that goes to zero as ~*!/2 for & # 0, and as ¢'/? log ¢ for
« = 0. Thus the difference between any two different solutions cannot be o (t“"“/ 2) ast— 0+.
On the other hand, the difference of two solutions satisfying estimate (5) should be O (t‘”g/ 2) as
t — 0+, and this is absurd. O

If we drop the request of uniformity for large values of u, then we have the following.

Corollary 9. For all u € R there exists a unique solution V of (3) such that

1
V() = 1*% — TS (ut + Xo()) 72 + 0t**°),  ast— 0,
a

V() = (@ + 1/ + 01*™?), ast— 0.

When a = 0, the remainder terms in both estimates have to be multiplied by the extra factor
log (2/1). When u > 1, V coincides with V,,,. We will therefore call V =V, o also when u < 1.
Similar formulas hold for t — n/2 and W, g.

Proof. For a fixed u > 1, it follows from Theorem 8 and the well known expansions of Bessel
functions and their derivatives near zero that

1
Via(t) = 17712 — i@rD) @t + Xo()) 1% + 01*™%),  ast— 0, (7

4 a
V20 = (@ + 1/27 2+ 0),  ast— 0. (8)

We already showed in the proof of Theorem 8 that there is a unique solution of (3) satisfying (7).
On the other hand, for a fixed i < 1, one can rewrite (4) as

—u + ((az - 1/4) fz - Uo(f) —M+ 2)1,{ =2u.

Thus, applying (7) and (8) with i = 2 and Xy (¢) replaced with fol(r]o(s) + p — 2)ds, one obtains a
(unique) solution V of (3) such that

V([) — t(k+l/2 _

!
_ a+3/2 a+9/2
e+ D (2t + j(; (10(s) + u 2)ds)t + O(t ), ast—0

1
=2 TR S (ut — Xo(0) 7% + 0°*?),  ast — 0,
(07
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and
V(1) = (@ + 1/ 2 + 01**3?), ast— 0.

O

Recall that ¢ is a second order differential operator on (0, 7/2) with singularities at 0 and 7. It
is easy to check using integration by parts that £ is a symmetric operator when applied to smooth
functions with compact support in (0,7/2). We want to extend ¢ as a self-adjoint operator in
L*((0,7/2)) to obtain an orthonormal basis of L?((0,7/2)) such that the basis elements are the
eigenfunctions of £. Once we get an orthogonal expansion we can talk about the convergence of
partial sum operator with respect to that expansion.

Niessen and Zettl [18] have proved the existence of self-adjoint extensions of a general class
of Sturm-Liouville operators on (a, b) with singularities at a and b. They classify all the possible
self-adjoint extensions of non-oscillatory Sturm-Liouville operators. The self-adjoint extensions
depend on the boundary conditions at the end points. In order to apply the result of Niessen
and Zettl we have to specify the boundary conditions in such a way that when y(f) = O the
eigenfunctions are the Jacobi polynomials sin®*'/? r cos?*1/2 tP?¥ (cos (21)). Before going further
we will give some new definitions. For further details the reader is referred to [18].

Definition 10. Consider the differential equation
—u” + qu = uu,

with u € R and g € Lj,.(0,7/2) (i.e. q integrable on any compact subinterval of (0,7/2)).

We say that the equation is oscillatory at an (or both) endpoint(s) if the zeros of one, and
hence every, non-trivial real valued solution accumulate at the endpoint(s) (see Theorem 2.6.2
in [27]), otherwise it is called non-oscillatory.

We say that u is a principal solution at O or nt/2 if u(t) is non-zero near 0 or /2 and for any
other real valued solution y which is not a multiple of u we have u(t) = o(y(t)) ast — 0 or %,
otherwise we say it is non principal.

From the asymptotics of the solution of the differential equation (3) in Corollary 9, it is clear
that € is non-oscillatory at both endpoints.
By Corollary 9 it is easy to see that V|4 (?) as defined above satisfies

|
f Nf tzxamdt: +oo.
|V ol (l)| 0

So by Theorem 2.2 page 548 in [18], V,, |y (¢) is a principal solution at 0. Similarly we can
show that W, g (?) is a principal solution at 7r/2.
By inspection, one can easily see that a second solution, linearly independent of V), (¢), is

given by
— 1
Via @) = Vo (t)f—du
. Hilal . Vp,\(x| (u)z
Notice that, as t — 0+,

- ¢ 2 o 2 0
Visar ()~ Viajor @) ft e { ~12logtifa = 0.
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(similar estimates hold for V~V#,ﬁ (?) near 7r/2).

If @ < 1 then € is in the limit circle case at 0, i.e. every solution of fu = uu is in L% ((0, ¢)),
and if B < 1 then ¢ is in the limit circle case at 7/2, i.e. every solution of fu = pu is in
L? (/2 — &,7/2)). Else, by definition we say that £ is in the limit point case. It is known [17,
§19.4 Theorem 4] that this classification is independent of u (this was anyway transparent here,
by the above considerations on the linearly independent solutions V, |, and VW,).

The unbounded operator £ : D cL?> — L? is defined in

D ={f, f' € ACi, £,C(f) € L’ (0,7/2)},

where ACj,, is the class of absolutely continuous functions on all the compact subintervals of
(0,7/2). It is known (see [17] or [18, page 549]) that D is dense in L2(0, 7/2).

Proposition 11. The operator € obtained as the restriction of € to the domain

i YED [ Vi 0) = [y Wag|@/2) =0} if —1/2<p<a<]
D) =1 {yeD: |y, W x/2) =0} if-1/2<p<l<a
D fl<B<a

is self-adjoint and bounded from below. Here
[y, u] (0) = lim (y()w (&) -y () u ()
t—0+

D ul@/2) = lim (y@uw @ -y Ou),

and the domain is independent of the choice of u, u, and the function y. All eigenvalues are
simple and can be ordered by
Mo <M <...<lu,<...

with u, — +oco. More precisely,
Hn = 4n* + 4(a +B+ Dn+0(), asn— +oo.

Proof. Assume first 0 < 8 < « so that both V,,, and Wz are principal solutions, and consider
the preminimal symmetric operator £;, defined on

D) ={y € D : y has compact support in (0, 7/2)}

by £,(y) = €(y). Dy is dense in L*((0,7/2)) and by Theorem 4.2 in [18], ¢}, is bounded below.
Theorem 4.2 and Corollary 4.1 in [18] guarantee that the Friedrichs extension of £, coincides
with €. It is well known (see Definition 3.1 in [18] and the subsequent comments) that the
Friedrichs extension of a densely defined symmetric bounded below operator is self-adjoint and
bounded below with the same bound.

Assume now —1/2 < 8 < 0 < a so that V,, is a principal solution, but W5z is not. This
also means that ¢ is in the limit circle case at 7/2. Then, by Theorem 4.4 in [18], the operator ¢,
defined in

Dy ={yeD: [y, Wszl(n/2) = 0 and y is identically O near 0}

by £1(y) = £(y), is a symmetric operator in L?(0, r/2) which is bounded below, and its Friedrichs
extension is ¢ as defined in the statement of the proposition.
20



Finally, when —1/2 < 8 < a < 0, then both V,, , and W g are non principal solutions, and ¢ is
in the limit circle case at both endpoints. Thus, ¢ is self-adjoint and bounded below by Theorem
5.1 in [18], with the “separated boundary conditions” (5.21) and (5.22) with A} = B} = 0 and
Ay =B, =1.

It is immediate that the subspace D does not depend on y or 1z, and that if y € L2((0, 7/2)),
since y is bounded, then £y € L*((0,7/2)) if and only if

Jy ==y + ((a2 - %)cotz e+ (/32 - %)tanz(t))y € L*((0,7/2)).

Thus D does not depend on y either. Let us show that the boundary conditions do not depend on
i, 1 nor y. Let us focus on the boundary condition at 0. If 0 < o < 1, then V,,, is a principal
solution and, by Theorem 4.3 in [18] the condition [y, V},,](0) = 0 is equivalent to

- o oo
O lim, 04 ey i 0,if0<a<1
lim = =0 = (1)
=0+ V, (1) lim; 04 —tl/z—logt =0, ifa=0,

and this is independent of ¢ and y. When —1/2 < @ < 0, then we have to proceed differently.
The asymptotic expansion of V,,, and of its derivative in Corollary 9 guarantee that, calling

VHI:“»X] (t)

V() = )
Vic.ax(0)

then V(1) = 1+ O(¢*) and V'(t) = O(t) as t — 0+, where the dependence on u1, i, x1, > appears
only in the remainders. Assume that [y, V,, o,4,1(0) = 0. Then

ymwwmm—ymmeo=4ﬁwﬁ%Vy )@
Hia.x1

1 y Y
%vmm) ®

_ V,(I)V/Jz,a.)(z (t)y([) — V(t)vﬁz,ll%z (1) ( v Y ) €3]
12,02

= —vz(t)vjzm(z)(

The initial assumption implies that

. 2 y ! _
lim V2,0 (V—) (1) = 0.

H2,Q:X2

Since V is bounded near 0 it only remains to show that V'(1)V,, a4, (0)y(t) — 0 as t — 0+. Since

y ’
(0
=)

with a < 0, it follows easily that y/V,, o, is bounded near 0, so that

< Ct—Z(t—l

V' (Vi 0 (YD) < CPTH — 0

ast — 0+.
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The boundary conditions guarantee that all eigenvalues are simple. Indeed, if 0 < 8 < a,
then the boundary conditions can be written as (Theorem 4.3 in [18])

oy yo
lim = = lim = =0.
t—0+ V,u,(x(t) t—n/2— Wﬁﬁ(l‘)

This shows that if y is an eigenfunction corresponding to y, then y is a multiple of the principal
solution V,, .. Thus, the corresponding eigenspace has dimension 1. The same argument works
when —1/2 < 8 <0 < atoo. If —-1/2 < 8 < a < 0, the the result follows from Theorem 5.3 in
[18].

The orthogonality of eigenfunctions corresponding to different eigenvalues, and the separa-
bility of L?((0, /2)), guarantee that the eigenvalues form a (bounded below) countable subset of
R.

Finally, we know ([8, page 1544]) that for n > 0,

o (u, Cu)

Uy = su n ,

T e =0 (i)
u#0,ueD(l)

€))

where S ™ denotes the family of all n-dimensional subspaces of L? (0, 7/2)). Recall also that y
is bounded on (0, 7/2),
m<—y(@® <M.

The Jacobi operator
1 1
Ju=—-u"+ ((a2 - Z)COtz r+ (ﬁ2 - Z)tan2 t) u

on the domain D(¢) defined as above is self-adjoint, the eigenfunctions are the Jacobi polynomi-
als
sin® 2 £ cos? 12 tP* (cos (2)), n >0

with eigenvalues
1

w=0Cn+ 172 +2Q2n+1)(a+p) +2a8+ 3
(see Theorem 4.2.2, page 61, or 4.24.2, page 67, in [22]. Also observe that these polynomials
satisfy the boundary conditions by Theorem 8.21.12, page 197 in [22]), and therefore comparing

fu=Ju—xu
with
Ju+mu, Ju+ Mu

in (9), we obtain
W+ m <, <l + M.

O

Let us denote the normalized eigenfunctions of ¢ by {u,},>0. The self-adjointness of ¢ guaran-
tees the orthogonality of {u,},>0 and the spectral theorem for a self-adjoint operator on a Hilbert
space gives us that {u,},>0 is a basis of L*((0,7/2)). Concerning the eigenvalues, it may be con-
venient to rewrite the expansion in the above proposition in a slightly different form. When n is
big enough, y, > 1 and as n — +oo

1
0',1::\/;1_,,:2n+1+a/+ﬁ+0(;). (10)
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3.1. Asymptotics of the eigenfunctions

For n > 0, let {u,} be the eigenfunctions of £ associated with the eigenvalue y,, with L?
norm equal to 1. Once we have got an orthogonal expansion of £ we need some estimates for the
eigenfunctions to check if they satisfy the properties (P1) to (P5). By Proposition 11, it follows
that there exist constants ¢, and d,, such that for all ¢ € (0, 7/2),

Uy (t) =Cp V,u,l,w (t) = an,u,,,ﬁ ([) . (1 1)

This is clearly true for @ < 1 due to the boundary conditions of Proposition 11, and in the other
cases it follows from the uniqueness of V,,, , among the solutions of the equation {u = p,u which
are in L? ((0, €)), and of W, in L* (1/2 — &,7/2).

Recall the asymptotic expansions, given in Theorem 8, for V,, , and W, s in the intervals
(0,7/4 + &) and (/4 — &,7/2)), respectively. We will further simplify the expansions in the next
lemma.

Lemma 12. We have

2\/? 20T (@ + 1
Vo () = (;) LANCAR) (cos (a’nt _ar f)

o_g+1/2 2 4
2 . ar 7 5
_ (a —1/4 + X, (t)) 55 Sin (O'nt -5 - Z) + 0((0',,t) ))

uniformly in [0';1 , /4 + s)for n sufficiently big. Similarly,

Wy, 5 (1) = (7%)1/2 % (cos (Gn (g - t) - %’T _ ;_T)
_(ﬁ2_ 1/4+(g —t)X1 (7—2r —t))msin(an(g _t)_%” _ %)

coffe(3-))

uniformly in (7r/4 -&m/2 - O';I]for n sufficiently big.
Proof. 1t follows directly from Theorem 8 and the asymptotic expansion of Bessel functions (see
[25] page 199). O

For proving the properties (P1) to (P5) for the eigenfunctions {u,},>0 we need asymptotic
estimates of the constants ¢, and d,, in (11) for n large. The following lemmas give us the desired
expansion of ¢, and d,,.

Lemma 13. The following estimate holds

dn n Za_ﬁr ((l + 1) —a -2
c_n:(_l) —F(ﬁ+1) 0‘§ (1+0(n )),asn—>+oo.
Proof. Let
g+% if nis even
1, =
-B+2
2+W if n is odd,



and replace ¢ with #,, in the asymptotic expansion of V,, , (f) in W, g (f) in Lemma 12. By (10),
if n is even, then

cos (tna'n - C—;JT - %n) = cos(gn + O(nfl))
cos ((g — tn)o',, — 'gﬂ - %n) = cos(gn + O(n_l)).
and if # is odd then
cos (tna'n - %ﬂ - %ﬂ) = cos (gn + O(n_l) + %ﬂ')
cos ((g - t”)o',, - gn - %n) = cos (gn + O(n_l) - %n)

In particular, sin(t,0, — an/2 — w/4) = O(n~') and sin((n/2 — t,)0, — /2 — w/4) = O(n™"), so
that

2012 (@ 4+ 1
Vi (tn) = Z Tl (cos (tfntn -= ﬂ)
ns ﬂ1/20_:11+]/2 2 4

20,1,

20+1/21" 1
_F'Tes] (cos (ot = = T) + 0(077)-
nll2gat12 2 4

(e ~ 1/4) + 1,X, (1)) ! in (O'ntn _a ’1) + 0(0-2))

and similarly

71,1/20_§+1/2 2 2 4 n

Thus, by (11) and the above computations,

st - D ol 1) - ot

d_n _ v,u,l,cz (tn) _ 2"‘ﬁ1" (CL’ + 1) Cos (tno-n - %71' - %ﬂ) o 0o
& Was@)  TE+D cos((E-n)o, ; )0'5 +0(ch )

_Bp_1
ST — g7

29T (@ + 1) -

:(—])nw (1+O<O’;2))

Lemma 14. The following estimates hold for n — +oo

a+l/2

On 1
o= g (1+0( %)

. O_§+1/2 1
= s ol
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Proof. We know that

/2 ) 5 /4 2 77/2 d2 2
1=f |y, (D) dt = > (f Vi )] dt+f C—g|Wnﬁ(r)| dt). (12)
0 0 /4 n

Observe that for n big, using Theorem 8 and the well known boundedness of the function
VxJo(x) for x > 0 and a > —1/2,

/4 2T 1 2 /4 1 Ja of l2 2
f Vi O di = (%) f (r”zJa @) = 51X (0 P2 T 0(—)) dr
0 n 0

52
n ("
@ 2 /4
2T (@ + 1
=(#) f 172 (ort) dt (13)
Oy 0
2T+ D) 1 [ 1
—(Q) = Xo(ofw<<rnr>1a(crnr)rdr+0(m).
(o On Jo;! o5,

Notice that

T /4
f Xo (1) Jas1 (04) Jo (o) tdt = O (07,?).

ot

Indeed, by the asymptotic expansion of Bessel functions (see [25, page 199])

T[4
f XO (t) Ja/+1 (O-nt) J(l/ (o-n[) tdt

o';]

= f{:l/“ X (t)(mi”t)(sin (m,t— %r - %) + 0(((rnt)—l)) (cos (o-,,t - % - %) " 0((0'nt)_1)) v
= f"l/“ Xo (1) (,mz. t) (—% cos (207t — an) + O (Ia’ntll)) rdt.

Since Xy(t)/t € C*(—r/2,n/2), integration by parts gives that the above integral is O (0;%). Thus,

by the above, by formula (5.14.5) in [14], and by the asymptotic expansions of J, and J/, (see [1,
page 364])

/4 20712 2
2 2T (a+ D) 7”5 n 2 n 1
ﬁ |V s (t)| dt = —O_%a ﬁ (Ja (O-n Z) +J; (O—"Z)) +0 O'%CHS

220212 (g 4+ 1) 2= n 1
= a.%ml (1 + g 51n((,8—a)§))+0(—),

. O_%a+3

Similarly,

/2 2% (B + 1 2(-1)" 1
fm Wi 0O dt = O'Zﬁ(f-'- )(1+ Sm) sin((a—ﬁ)g))+0(o%]. (14)

n

Plugging (13) and (14) in (12) along with Lemma 13 allows us to deduce the expansion of ¢,
and again Lemma 13 gives d,,. O
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Lemma 15. Uniformly int € (0,7/4 + &) and n sufficiently large,

2. a+5/2
un(t) = V2( () Ty (crat) — %Xo o) (crnr)””"“—(”’”)+o(’ min (1, 1) )

n o2

When a = 0 the remainder has to be multiplied by log(2/ min(1, 0,t)). Uniformly in t €
(n/4 — &,7/2), and n sufficiently large,

() = (=10 V2 (e (/2 = D)2 Js (07, (/2 = 1))
iz Jpe1 @0 /2 - t)))

On

_%Xl (ﬂ/z_t)(o—n(ﬂ/z_t)

. 0((ﬂ/2 —0*min(1,0, (7/2 - ,))ﬁ+5/2).

2
Oh

When B = 0 the remainder has to be multiplied by log(2/ min(1, o,(7/2 — t)). In particular, the
eigenfunctions u, are uniformly bounded on (0,7/2).

Proof. The expansion in the left subinterval follows from the identity u,(t) = ¢,V,, . (f), along
with the expansions of ¢, in Lemma 14 and of V,,, , (#) from Theorem 8, and similarly for the
right subinterval. O

We can now write the expansion for u,, away from the endpoints in terms of sines and cosines.

Lemma 16. We have

uy (1) = i\/_cos(a-,,t— ar E)

= 2 1
- i(az — 1/4+1X () ! sin(O' r- ’—T)+ 0((@u)?)
\r 20 ,t "2 4 " ’

uniformly fort € [0‘,," , /4 + 8) and n sufficiently big, and

- o395

1y %r (ﬁ2 ~1/4+ (g - t)X‘ (g - t)) ﬁ

sl (5 ) -5 50l (G-

uniformly for t € (7‘(/4 —-&n/2 - 0';1] and n sufficiently big.

Proof. One only has to use the expansions of V,, , (f) and ¢, in Lemma 12 and Lemma 14. [

3.2. More asymptotics

In this section will prove second order asymptotics for the eigenvalues {o,}. We prove it
along the same lines as in Theorem 2; in [11].
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Lemma 17. We have

xo(3)ex(3)=(e e -2)(5- )+ [Cxwar

Proof. This is a simple exercise. Recall (Theorem 8) that X;(r) = fot ni(s)ds, i = 0, 1. Using the
expression of 7; it is enough to look at

Lﬂm@+m@ﬂt

i 1 1
=‘f04 (—(a2+,82—z)(cotzt—t—z+tan2t)+)((t)+,\/(g—t))dt
=- 012+/32—l lim ‘ (cot2t+1)—l+(tan2t+1)—2 dt + : (t)dt
B 2 | e—0* & 2 0 X

n

o
+f x ®dt
e 0

1 1
a2+,32— E)Eli_)lg+ [—cott+ " +tant — 2t

Nz e NE_4,
_(a +p 2)(2 ﬂ)+f0)((t)dt.

We prove our main estimates now.

Lemma 18. Forn — +o
® 1
o,=2n+1l+a+p-—+0[—=],
4n n?

where .
0=+ -1/2+ gfi)((t)dt
T Jo
Proof. We follow the lines of the proof of Theorem 2; in [11]. Assume first that
pr n

am

are both far from zero, that is 2n + (@ — ) is far from a multiple of 4. Then replace ¢ with 7/4 in
both expansions of u, in the above Lemma 16.

L

2 "\4

2
a5l ) D) oo
+(=1)"sin (a'n% - '8777 - ;—T)Rz(n),
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where R;(n) = O (0';2) asn — +oo, fori = 1,2. If we set

Y=g Ty
_O.E_'B_”_f_,_(]_(_])n)’_r
YTy T Ty 2
1 m\\ 2
2
= — —_ = —Xnl—= —
C (a 4+40(4))ﬂ+0'nR1(n)
1 n m\\ 2
(ﬁ 4+414)ﬂ_+0'7€2(n)
cosy = ¢
VC? + D?
sin b
Y=
VC? + D?

(if C = D = 0 then just set y = 0). The identity (15) can be written as

C D
08 x + — sinx = (1) [ cos (y— (= (=1 f) L2 sin(y— (1= (=1)") ’—r)
n 2 on 2
or equivalently
C
COSXx+ —sinx =cosy+ —siny
On On

or equivalently
VC? + D? ) L
cosx —cosy + —— (cosysinx —sinysiny) =0 (16)

n

By classical trigonometric identities

cosysinx —sinysiny =

>l

(Fsin(x+y)+Ecos(x;y)),

where we have set

X—y+2y+n/2 L (x—=y=2y+m/2
F=cos|———— | +sin| ————
2 2
L [x=y-2y+n/2 X—y+2y+m/2
E =sin|————— | -cos| ———— .
2 2
Set ‘e
G:—ZSin( y).

Notice that since 2n—(a—p) is far from a multiple of 4, then (x—y)/2 = (B—a)r/4—(1—-(-1)")7/4
cannot be a multiple of x, so that G # 0. Thus (16) becomes

VC2 + D? V2
cos (x) —cos(y) + —+£(Fsin(x+y)+Ecos(x—+y)) =0
o 2 2 2
. (X+Y V2ENC? + D? X+y
sm( )+ cos( )=0.
2 2Go, + V2FNC? + D? 2
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Call tan § = —Y2EVC+D2

o BENCSD with 6 € (—m/2,7/2). Then we can rewrite the above equation as
(o -

y) + sianos(x;y)) =0

L (Xx+Yy )
+0)=0.
S]H( )

L (x+
(cos 6sin (
cosd

This implies that for some integer &,
X+y
2

+ 6 = k,n,

but since for 6 — 0,
6 =tan6 + O (tan 93)

then
x;yzk,,ﬂ—tane—i-O(tan@S)
A L O SR S W 1 LSl (o)
4 4 4 4 2Go, + V2FVC* + D?
an=a+ﬁ+1—(1—(—1)")+4k,,—mﬂ— ‘GC;+D2+0(n—2).

Now observe that, again by trigonometric identities,

Nle? 2 3
V2ENC* + D =_C+D:%(az—kﬁz—1/2+zf2/\/(t)dt)+0(o';l).
T Jo

G n
This gives
n @ -2
Tan=a+B+1-(1=(=1)")+4k, - —+0(n?),
4n

which compared with the known asymptotico, =a+8+1+2n+ O (n‘l) gives

. n/2 if n even
"7 (n+1)/2 ifnodd.
Finally, if we assume that 2n + (o — ) is close to a multiple of 4 then both
sm(cr,,g - %r - %) and sin(o-nz - [%ﬂ - %)
are close to zero. Then replace ¢ with 7/4 in both expansions of u, in Lemma 16, but this

T _am _ @ n_ Br

time in (15) we multiply O (|a’n|_2) by cos (o-,,z - - Z) and by cos (O'nz -5 - %) rather than

respectively by sin (o-,{f - - g) and by sin (o-,,f;’ - %" - %) That is we write the identity

cos(a’—r—%—z)— az_l+7_rx(7_r) : sin(o-f_ﬂr_f)
" 4°\4)) oo "4 2 4

4 2 4 4
el -2 ot
s -5l G ) 2 nfe - 5-5)
ctrenfn - ol



and conclude the proof as before. O

Using the second order approximations of the eigenvalues, we have the following asymptotic
expansion of {u,}.

Lemma 19. For n sufficiently big,

2 a? = 1/4+1Xy (1) — O\ 2 _
Uy, () =0 (Qn+v)t—2) — ( ) (()?)

IR n—tsm((2n+v)t—/l)+0

uniformly for t € [n‘l, /4 + s), where
v=1+a+p
ar w

A= —+—.
2 4

Similarly,

1y (1) = (=1)" %cos ((Zn + v)(g - t) - ,1’)
v g 5ol

X ﬁ sin ((2n +v) (g - t) - /l’) + O((n (g - t))_z),

uniformly for t € (7‘(/4 —-&n/2 - n‘l], where
pr =
== +-.
2 4
Proof. Whent e [0"1 /4 + s) then by Lemma 16 and Lemma 18,

n

/l/

u (t)—icos(at—%—z)
n - \/E n 2 4

_ % (@7 = 1/4+ X0 ) 5 sin (a'nt -Z- ;—r) +0(@n?)
= %COS((2n+V—%+O(ﬂ‘2))t—A)
_ %r—“z - ”‘:* Xo (’)nlt sin ((Zn ty- % + O(n_z)) - /l) +0((m)2)
- %cos((2n+v)t—/l)

_(“2‘ 1/413(7_:)(t)_®t2)%sin((2n+v)t—/l)+0((nt)_2),

where we have used that

cos ((2n =240 (n_z)) t— /1) = cos((2n + V)t — A) + sin((2n + v)t — A)@ +0((nH72).
4n 4n

We proceed in a similar way for the interval (71/4 —-&mf2 - o-,j'] . O
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3.3. Differences

Define A(u,) = u, — u,+1. Using the asymptotics of the eigenvalues in the last subsection we
prove the following estimate for A(u,,):

Lemma 20. There exist four bounded functions Z; (t), for j = 1,...,4, such that

Au, (1) = t(Z, (t) cos (2nt) + Z, (1) sin (2nt)) + % (Z3 () cos 2nt) + Z4 () sin (2nt)) + O (nizt)

uniformly for t € [n‘] , /4 + s) and n sufficiently big.
A similar expansion also holds in (71/4 —&en/2 - n‘l] .

Proof. Observe first that, by the asymptotic expansion for o, in Lemma 18, for any constant C,
any expression of the form

sin(op1t + C), cos(oppit + C),

(O-n + On+1 On+l

n+
sin t+C), cos(o- 5 t+C)
multiplied by a bounded function, and by ¢ or by n~!, fits in the desired formula. Plugging the

expression of u, from Lemma 15 in A(u,,) we get
1
V2

A(I/t,,)(l) = (O—nl‘)l/2 Jo (0pt) = (0—n+1t)l/2 Jo (Tps1t)

= 5% @ @0 FLT 4 1) ) LT O(niz)
Now,
(@' Jo (@) = (@010 T (1) (17)
e _
- [ s+ (a,,fff . +(Zal)1tr e @)
Since o, —0 s = —2+0(n?), after doing the first order asymptotics of J,, when r € [o-,‘ll , /4 + s) ,

(0w —Ons1)t \/El . ( ar 77) 1
Jo (@1 = =] ==—(1+ 0 - = _Dio :

n+1

which fits in the desired formula. On the other hand, using the second order asymptotics of J/,
(see [1, page 364]) i.e.,

, 2 (. b4 T\ 4’ +3 Fis b oy
Jo (s) = —\/g(sm(s— > Z)+ %5 cos(s— S Z))+ o(s~%?)
T n+1l O pill 2
fﬂt J,(s)ds = —fwt \/E (Sin(s— g(t— %))ds

Tt [2 (4a® + 3 T o 5
- pu -—a- - - -5/2,-3/2
L”; ﬂs( %5 cos(s 5@ 4))ds+(0',, ‘T"+1)0(0'n P )
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Let us put ¢} := Ja + 7. Integration by parts yields

Tn+1t 24 2 3 T b
\/7f 12 in (s — 9) ds — \/j @ f 5732 cos (s — 9) ds
Out T 8 ot
2 n+ 2 1 - 4 2 n+
= \/j[s_lncos(s ﬂ)]a " \/j—a [5_3/2 sin (s — 19)]0 v
Vg T 8
2(1—4a?\3 [T
+ \/j d -f 5752 sin (s — ) ds
n 8 2 Jot

In order to have the desired asymptotic expansion for

Tl b
—(aan)'? f T, (s)ds,

nt

\/% [s cos (s — 19)]”"”[

Adding and subtracting — v2/7 (0,2 cos (01t — D) in the above expression and simplifying

further, we get
\/7(0-n+1t) 2 cos (0pait — ) — \/7(0,1) V2 cos (ot — )

_ \/7 sin (o +op1)t _ 9sin (0 = ope1)t
T (ou)'? 2 2

_ \/2 Op+l —Opn COS (0—n+1t - 19)
1 2 1 2 l 25
o) ol @l o)

n+1

we first look at

n+1l

Similarly the second term 2 1= g“ [ =3/2sin (s — 19)] can be written in the form

2 1-4a? a nY ) W — Opa )t 1
\/j ¢ 2 cos Ons1 +0) - sm((a- Tr1) +0 )
7 8 (o pt)*? 2 2 0.2/2t3/2

For the third term it is easy to check that

T n+1t
f s sin(s — $ds = 0(0;5/%-3/2).
g,

nt

Using once again (0, — 0p41) = =2 + O(n?), we deduce that

2 n— Op 2 . _
2\/jt_1 sin(wt) = —2\/jt 1s1nt+0(n 2).
T 2 b/d

If we define the bounded function Z(¢) := -2 \/g t~!sint, then combining the above asymptotic
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expansions we can finally write

T n+1l
- (a,,t)”zf J, (s)ds

nt

. (a-n +O—n+1)t 2 . (0-11 _O—n+1)t 2O-n+l — 0y COS (O—n+1t_l9)
= —sin|—— - |24/ —sin| ———| + 4/ —
2 T 2 T 0'1121 (0'3,/2+0'1/+21)

_ 42 _
L SN (SR N 2\ﬁlsin @0 = aw)t) o
8 o 2 mt 2 o2t
n n t 2 1
= —ysin[ Tt Tw D g) 7 4 \/j—cos(o',mt—ﬂ)
2 n2n

1-4a® 1 (Ope1 + o)t 1
- — —— — 9| Z(t .
8 2n COS( 2 O+O| =

n

This part also fits in the desired formula.
Let us handle

Jo a0 1 Jo n+1l
)1/2 +1 (0 )+§Xo(l)(0'n+1l)]/2 +1 (Ope1)

1
—5Xo (1) (ot
2 Ohp O n+1

now. We rewrite it as

_%XO (1) ((o-,,t)l/z Jav1 (Tul) _ (D) M)

Ohn Tn+l

Note that the expression in the bracket above is similar to the one dealt with before in the be-
ginning of the proof of this lemma, formula (17), except for the extra factor of order n in the
denominator. After adding and subtracting (o,1)!/? Jo210@010) jpgide the bracket above we proceed

in the same way as before. Due to the extra factor of O(n~!) we just need to use the first order
approximation of the derivative of the Bessel function. We do not go into further details. [

Lemma 21. Forallt e (O, n‘l] s

+1

n

2
Au, (1) = — =

u, (t) + O(n_2 + t).

In particular,
Auy (1) = O ()™ > n™" + 072 + 1),

so that condition (P4) holds with T = min(1, a+1/2). A similar expansion holds in [n/2 -n7l, 71'/2) .

Proof. By Lemma 15, for t < n~! we have

2 a+1/2
Uun(t) = V2 (030)'? Jo (00) — gXo () (o) Jar (OnD) | O(t (@) )

n o2

up(8) = V2 (o) Iy (0t) + O ((mn)‘”sf2 a,;z) .
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Notice that, while the first identity has to be adjusted with the usual logarithmic correction when
«a = 0, the second works for @ = 0 too. Thus

Aty (1) = V2A (o)) 12 T () + V2 (@01 A (U (0702)) + O ()02,

where

e e e

It is well known that

a—1
L a+1
J(;(S)z 2(1r(a+1)+0(s ) fora #0
0(s) fora =0,

then, for @ # 0

T n1l

A (J(y (O-nt)) = Ja (o-nt) - J(y (a-nJrlt) = - f J(’y (S) ds

ot

1 ! a—1 a+l
=_mj; as ds+0((a',,t) t)

= % +0 ((O-nl)"‘ n—2) + 0((0’nl)a+1 t)

Z—:Ja (out) + O ((o’nt)fl n‘2) +0 ((0’,,1‘)(”1 t) )

Finally, when nt < 1, after using the expansions above and rearranging terms we get
Auy, (1) = V2A (o)) 12 0 (0ut) + V2 (1) A (T (000)) + O ((m)* 20 7?)
1
= \5(—0‘,‘,/2 (— + 0 (n_z))) 121, (o u1)
2n

+ V2 (pi)'? (_Z—Z:J(, (@) + O ((0at)" n72) + O (o)™ t)) + 0 ()™ 7?)

2+ 1

= =5 V2(0u)' T () + O ()™ 2072 4 (ua)5P21)
n
2+ 1 -
=—Tun(t)+0(n +t),
by Lemma 15. The same formula holds for @ = 0. O

3.4. Pointwise convergence

We are now ready to state the main results of this section.

Theorem 22. The eigenfunctions of £, {u,)*, satisfy the properties (P1)-(P5).

n=0’

Proof. Property (P1) is contained in Lemma 15, (P2) in Lemma 19, (P3) in Lemma 20 and (P4) in
Lemma 21. Property (P5) follows from the second part of the last three mentioned lemmas. [
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+0o0

Theorem 23. Assume that the sequences {r, Y}, satisfy (S1) and (S2) and suppose that for any
compactly supported smooth function g on (0,7/2) and for any t € (0,7/2) one has

Jim (Tvg (1) = Qvg (1) =0,
Then for any f € L' ((0,7/2),dt) and for any t € (0,7/2) one has
Jim (Tyf (0= Onf () =0.
Furthermore, if for each compactly supported smooth function g on (0,7/2)
Jim (Tyg (x) = Ong (x) = 0 (1)

uniformly on (0, 7/2), then for each set I C (0,7/2) with positive distance from 0 and from nt/2
and forall f € L' ((0,7/2),dt)

Jlim (Tyf ()= Onf () =0

uniformly onT'.

Proof. Compactly supported smooth functions are dense in L' ((0, 7/2) , dt), and since the system
{u,,},fz‘(’) satisfies properties (P1)-(P5), we can apply Theorem 1 and deduce both the pointwise and
the uniform result. O

There is a simple class of sequences {r, y} for which one can guarantee condition (18).

Theorem 24. Assume the sequences {r,,,N}:Z':f) satisfy (S1) and (S2) and there exists a number R
such that for all n > 0,
lim N = R.

—+00

Then for any f € L' ((0,7/2) ,dt) and for any t € (0, 7/2) one has
Jim (T (0= Onf (@) =0,

and the convergence is uniform on all sets T C (0, 71/2) with positive distance from 0 and from
/2.

Proof. Let g be a compactly supported smooth function on (0, /2) . For any positive integer &,
the function &g (¢) is bounded and we have

/2 1 T/2 5 1 T2 B
2= [ swmwdr=— [ gPuwd=— [ Fetuwd=0(*)
0 0 0

n n

and by the Lebesgue dominated convergence theorem,

+00 oo
im T 0= Jim 3,00 )= 3L RE 0 1) = Re 0.

with uniform convergence on (0,7/2), and similarly limy_+c Ong(f) = Rg(f) uniformly on
(0,7/2). Theorem 23 now concludes the proof. O
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Thus, since for any 8 > 0 the sequences {r, y} defined by

6
_ AN—n

'nN =
> [4
AN

where Az = (":0) forn > 0, and Ag = 0 for n < 0, satisfy the hypotheses of Theorem 24, classical
results for Cesaro means of Fourier series with respect to the cosine basis can be restated in
exactly the same form for the Cesaro means (partial sums, when 6 = 0), with respect to the basis

{un}’
N A9

TS = )~ T ).

n=0 N

Here is a non exhaustive list of results of this type.

e (M. Riesz) Let 6 > 0, and let f € L'((0,7/2),dr). Then T} f(t) — f(1) at every point of
continuity ¢ of f. The convergence is uniform on every closed set of points of continuity
with positive distance from 0 and /2.

o (Kahane-Katznelson) For any E c (0,7/2) such that |E| = O there exists a continuous
function f € L'((0,7/2),dr) such that 7y f(7) diverges for all € E.

e (Kolmogorov) There is a function f € L'((0,7/2),dt) such that ‘7'18 f(¢) diverges every-
where.

e (Carleson-Hunt) Let p > 1 and let f € L?((0,7/2),dt). Then 7"18 f(@®) — f(¢) for almost
every t € (0,7/2).
4. Perturbed Jacobi operator in general form

In this section we consider the operator given by
L= & (V)
v:=—(Av
A
Here A (7) is defined on [0, 7/2] by
A1) = (sinty**! (cos O B (1),

where @, > —1/2. Symmetry with respect to 7r/4 shows that without loss of generality we can
assume 8 < a. The function B is a -periodic positive function in C*(R), even with respect to 0
and to /2. When B(t) = 1, the operator L corresponds to the standard Jacobi operator.

The Liouville transformation u () = A ()2 v (¢) applied to L gives Lv(¢) = —A O~ tu(r),
where

1 1
fu = —u" + ((a/2 - Z)cot2 t+ (Bz - Z—l)tan2 t —/\/(t)) u

is in normal form, and

(. 1\B® 1\ B (1) 1(B M) 1B 3
X(t)—(ﬁ+ 5) B0 tant—(a+ 5) B0) COtHZ(B(r)) 3G + 208+ 2a + 26 + 3
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Note that y is a twice continuously differentiable function on R, even with respect to O and
/2, and @ > B > —1/2, so that all the results of the previous section can be applied. In
particular, Proposition 11 applies, so that we can consider the orthonormal basis {v, (1)}, on
L% ((0,7/2),A (t) dt) defined by

v () = AWV u, ().

It may be worth emphasizing that {v,}'%) are the eigenfunctions of the self-adjoint restriction
of the operator L to the space

{z€ Dyt [2,A72V,0], (0) = [2,A7 2 Wag|, (x/2) = 0}
if-1/2<B<a<l,
{z €Dy : [Z,A"/ZWM]L (m/2) = O}
if-1/2<pB<1<a,and D, if 1 <B < a, where
Dy = {z,A7 € ACioc, 2, Lz € L* ((0,71/2) , A (1) d1)}
(2.4, (0) = lim (< () A’ () = A () u (D)

[eul, (n/2) = lim () A@w () = AOT O u D).

This follows easily from Lemma 3.2 and Corollary 3.1 in [18] and Proposition 11.
The Fourier coefficients of a function f € L*((0,7/2), A (t) dr) are denoted by

T2
Ffn) :=f0 F@Ov, (DA dt.

It is immediate to observe that f € L?((0,7/2),A (¢t)dt) if and only if A2 f € L*((0,7/2),dt),
and in this case

Ffn)=(AV2f)@).
We want to prove an equiconvergence result for operators of the form

+00

TNF (@) 1= D ranF £ (v, (@),

n=0
where r, y satisfy properties (S1) and (S2).
Theorem 25. Assume the sequences {rn,N};i}’) satisfy (S1) and (S2) and there exists a number R

such that for all n > 0,

lim 7,y =R.
N—+oo

Then for any f € L ((0, 7/2), AV (1) dt) and for any t € (0,7/2) one has
. A _A-12 1/2 _
Jim (T3f ) - A7 0 On (A" F) ) = 0,
and the convergence is uniform on all sets I C (0, 71/2) with positive distance from 0 and from

/2.
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Proof. This follows immediately from Theorem 24 and the identiity

Ty f@) = A7 POTy (A2 £) (o).
O

In particular, the above theorem applies to a large class of L? spaces. Indeed, using Holder’s
inequality and the assumption that 8 < @, we get

Proposition 26. Let p > (4a + 4) /| Qa + 3). Then
LP((0.7/2), A (D) dr) < L' ((0,7/2), A" () dt),
for some € > 0.

4.1. Pointwise convergence of partial sums

In this section we will consider the case r,y = 1 forn < N and r,, y = 0 for n > N. Thus, T[(‘,
reduces to the partial sums operator

N
TNf (0= Y FF v ).
n=0

and similarly,

2 /2 4 N /2
Onf(H=" f FOyy+= > f £ () cos (2ny) dy cos (2n).
0 = Jo

Our goal here is to apply the equiconvergence result in the previous section, namely Theorem 25,
in order to transfer classical results about the pointwise convergence of the partial sums Qyg (¢),
to the partial sum operator Tf\‘, f(@).

The first preliminary result is the following generalization of a well known result of C.
Meaney for Jacobi polynomial expansions [15].

Theorem 27. Let py = (4a + 4)/2a + 3). There exists a function
feL((0,n/2),A(t)dr)

such that f(t) = 0 for all t € [n/4,n/2) and such that Tlf,f(t) diverges a.e. on (0,n/2). In
particular, there is no LP° localization.

Proof. The proof goes exactly as in [15]. We sketch it here for sake of completeness. Observe
first that

/2 /4
f [Va(OIPOA(D)dt > f lun(DIPA®E) P02 dt > clogn
0

1/n

by the expansion for u, given by (P2).
Thus, the linear functional on L ([0, 7/4], A(t)dt)

/4
f- f fOv,(DA®)dt
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has norm greater than c(logn)'/7. Also, for any sequence &, — 0, the linear functional on
L ([0, /4], A()dr)

n( )
f—- f f ) eI A(dt
has norm greater than ce;'. By the uniform boundedness principle, there exists a function f €
L7 ([0, /4], A(t)dt) such that

Ffn

limsup | ——————| =
P g,(logn)!/Po

n—+oo

If T;\‘, f(@) = ZnN:() F f(n)v,(t) converges on a set of positive measure in [0, 7/2], then F f(n)v,(¢) —
0 on this set, and in a subset of it with positive measure, by Egoroft’s theorem, the convergence
is uniform. Now observe that again by (P2), fore <t <n/2 -¢

va(t) = A(t)—‘”; cos((2n + v)t — A) + O(1/n)

so that by Lemma 6 in [15], ¥ f(n) + 0. Setting &, = (logn)~"/®P), gives the contradiction. [

It follows that p > pg is a necessary condition for the a.e. convergence of Tj\‘, f(@) for all
f € LP((0,7/2), A(t)dt). Notice that by Proposition 26, this is precisely the range of applicability
of the equiconvergence result in Theorem 25, which we may therefore use to show that in fact
p > po is also a sufficient condition.

Theorem 28. Let p > py and let f € LP((0,7/2), A(t)dt). Then T,/\‘, f(t) converges a.e. to f(t) as
N — +oo.

Proof. Since p > po, by Proposition 26, f € L'™2((0,/2), AY%(¢)dy), so that by Theorem 25,
T;\‘,f(t) is equiconvergent with A="/2(£)Qn (A2 f)(¢). But again since f € L'**((0,7/2), A'*(1)d),
then A2 f € L'*%((0, 7/2), dt) so that by the Carleson-Hunt theorem Qx(A'/? f)(f) converges a.e.
to AY2(1) f(1). Thus, A~2())Qn (A" f)(1) converges a.e. to f(7), and so does T4 f(1). O

We can also transfer to this context the classic result of Kahane-Katznelson on the divergence
of partial sums of Fourier series of continuous functions.

Theorem 29. For any E C (0,7/2) such that |E| = O there exists a continuous function f €
L'((0,7/2), AV2(£)dr) such that T;\‘,f(t) diverges forall t € E.

Proof. By the Kahane-Katznelson theorem [13, page 67], there exists a function F continuous
on [0,7/2] such that QyF(¢) diverges for all t € E. Thus the function f(r) := A~Y2(t)F(¢) is
continuous in (0,7/2) and belongs to L'((0,7/2), AV/?(¢)df). Then, by Theorem 25, Tl/\*, f(@) is
equiconvergent with A=/2(£)Qn(F)(#), and therefore diverges in E. O

We now want to discuss briefly the Hausdorft dimension of the sets of divergence of functions
with certain L regularity. We will focus here on the case p = 2, leaving the discussion of the
more delicate case p # 2 for future studies.

Following Stein’s book [20], we will first define the Ai’z((O, n/2), A(x)dx) spaces, i.e. certain
spaces defined in terms of the L?> modulus of continuity. Since we need to consider translations
of functions, it is better to change our point of view a bit, and think of all our generic functions
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f(x) as m-periodic and even functions on R. This also includes A(x) = |sin X2+ cos x221 B(x).
Thus, the integral

T/2
f fx+HA(x)dx
0

will perfectly make sense, as well as the L? norm of a translated function

1/2

T2
1f (x + Dllzz0,2/2) A00dx) = ( f lf(x + D*PA(x)dx
0

Definition 30. For any 0 < y < 1 the spaces A%’Z((O, n/2), A(x)dx) consist of all functions f in
L*((0,71/2), A(x)dx) for which the norm

2
”/2 ||f(x + t) - f(x)”Lz((O,n/Z),A(x)dx)
1 1lz20.2/2).400ax) + T dt

—r/2

is finite.

Theorem 31. Let 0 <y < 1/2. If f € A3’2((0, n/2), A(x)dx) then Tf\‘,f diverges on a set with
Hausdorff dimension less than or equal to 1 — 2.

Proof. Let us fix a small € > 0, and define y as a smooth, even, m-periodic function which equals
lin [g/2,7/2 — £/2] and equals O in [-¢/3,&/3] and in [7/2 — &/3,7/2 + &/3].

By the classic L! localization for Fourier series, applied to g — gy (see e.g. [26, Vol. I,
Theorem 6.2, page 52]), for all g € L'((0,7/2), dx), Qn(gx)(x) is uniformly equiconvergent with
Ong(x)in [g,7/2 - &].

Since f € L*((0,7/2), A(x)dx) and 2 > Do, then Proposition 26 and Theorem 25 imply that
for all x € [g,7/2 — &] Tlf‘, f(x) is uniformly equiconvergent with A=1/2(x)Qn(A'/%f)(x), and
therefore with A™'/2(x) On (A2 x f)(x).

Let us now show that A2y f € A$’2([O, n/2], dx), defined as the set of all (even, -periodic)
functions F in L*([0, 7/2], dx) for which the norm

72 ||F(x +1) = FOoll

12(107/21.dx)
1F 12210272100 + f dt
—/2

|t| 1+2y

is finite. Indeed, observe first that since f € L*((0,71/2), A(x)dx), then obviously A2y f €
L*([0, /2], dx) so that all we have to show is the boundedness of the integral

fs/wo A2 fCx+ 1) = AYx FOOM 0021 »

—£/100 |¢|1+2

Set y as a smooth, even, m-periodic function which equals 1 in [¢/10,7/2 — £/10] and equals O
in [—&/20,&/20] and in [7/2 — £/20,7/2 + £/20].
For all x in the intervals [0, &/10] or in [n/2 — £/10, /2] and for all || < £/100, we have

40



A2y f(x +£) = A2y f(x) = 0. Thus,

fe/wo A2+ 0 = AP O

—£/100 [t 1+27

fe/wo ARG+ 0 = AP O pngin

—£/100 [t 1+27
5 f€/100 A2 (x + Dy (x + 1) = A2 (0)x (X)) f(x + l)lliz([o AT
< — t
—£/100 |¢|1+2

. fs/loo AW+ 0 = SO ooy

£/100 ||\ +2

2/100 [[(AY 2y ) |12, 111 £ (I, el £/100 || f(x + 1) — f(0)I,
<2 f LOA/2AFC=0d) o o f L(Ox/2AW0dD

|t|]+2’y |t|]+2‘y

£/100 £/100

and this is bounded by the hypotheses on f and the estimate

2 2
”f(x)l|LZ([O,7T/2],,\7(x—t)dx) < Cl|f(x)”LZ((O,H/Z),A(X)dX)

uniformly in |¢| < £/100.
It can be easily proven that Ai’z([O, /2], dx) coincides with the potential space Li([O, /2], dx)
consisting of all even m-periodic functions F such that

+00 2

/2
Z f F(x) cos(2nx)dx| n®
0

n=1

is bounded. Finally, by [26, Vol. II, Theorem 11.3, page 195], it then follows that if y < 1/2 then
On(A'2y f) diverges on a set with 1 — 2y outer capacity equal to 0. It then follows that for all
& > 0, the part of the divergence set of Tf\‘, f contained in [g, /2 — €] has 1 — 2y outer capacity
equal to 0. Finally, the outer capacity of the divergence set of Tf\‘, fin (0,7/2) has 1 — 2y outer
capacity equal to 0, and therefore Hausdorff dimension smaller than or equal to 1 — 2y. O

Finally, we will show that a slightly higher regularity than required in Theorem 31 gives
pointwise convergence (except perhaps in 0 and 7/2).

Theorem 32. Let 1/2 <y < 1. If f € A%’z((O, 7/2), A(x)dx) then T;‘,f(x) converges for all
x € (0,7/2), and the convergence is uniform away from 0 and /2.

Proof. Letting € > 0 and y be as in the proof of the previous theorem, then TZ’\‘, f(x) is uni-
formly equiconvergent with A™1/2(x)Qn(A'?x f)(x) in [g,7/2 — €]. Also, as before, A%y f €
Ai’z([o, m/2],dx). By Bernstein’s theorem [26, Vol. I, Theorem 3.1, page 240, and the remark
that follows], if y > 1/2 then Qn(A'2yf)(x) converges absolutely and uniformly in (0, 7/2).
Thus, Tf\‘, f(x) converges uniformly in [g, 7/2 — €]. O
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