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GLOBAL HYPOELLIPTICITY AND CONTINUED FRACTIONS

By

Masafumi YOSHINO

§1. Introduction.

In this paper, we are concerned with differential operators which are not
hypoellipitic, that are globally hypoelliptic. Let T*=R?%/2rZ? (d=2) be a d-
dimensional torus. We denote by 9/(T?) and C=(T*%) the sets of distributions
and smooth functions on T'¢, respectively. For a pseudodifferential operator P
on 7% P is said to be hypoelliptic in 7'¢ if, for any domain 2C7? and uc
D'(2), PuesC=(Q) implies uc C=(2). We say that P is globally hypoelliptic in
T¢, if every distribution u such that PucsC=(T?) is smooth on 7¢. C(learly,
hypoelliptic operators are globally hypoelliptic.

We know that there is much difference between these notions (cf. [2]).
One trend in the study is, as to second order equations, characterizing global
hypoellipticity by properties of certain vector fields determined by equations,
which would be the same way as to the famous work of Hérmander (cf. [2]).
But this way cannot explain all globally hypoelliptic operators because we have
Greenfield’s example; Q=(0/0x,—70/0x,)* with >0, irrational. (@ is globally
hypoelliptic in 7? if and only if r satisfies a Siegel condition (cf. [1]).

In we investigated operators for which the global hypoellipticity is
equivalent to a Siegel condition. Indeed, let us consider the operators

P= 3 a,D*+ X bg(x)D? on T¢

lalsm 1Bism=—s

where m=1, s=0 are integers, a,=C, bg=C=(T*?), and D*=(—id/0x,)* -
(—70/0x4)*¢. We define the cone /7, as the convex hull of the closure of the
set {tr; t=0, bg,,#0 for some B in P}U{0}, where bg(x)=2X] bs ,e7*. Then
the class of operators for which the global hypoellipticity is equivalent to a
Siegel condition is, roughly speaking, characterized by the properness of [,
i.e., I', contains no ray. (For the detail we refer [4]).

If we drop the properness of /7, a Siegel condition is no longer adequete
to describe the global hypoellipticity. (cf. [4]). Indeed, the operater Q=
—(0/0x,)*+1 on T* satisfies a Siegel condition, and [,={0}. @ is globally
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hypoelliptic on 72. On the other hand, the Mathieu operator M=—(0/0x,)*+
2sin x, on T? does not satisfy a Siegel condition, but it is globally hypoelliptic.
(cf. [4]). We note that though the operators Q and M give examples of glo-
bally hypoelliptic operators which do not satisfy the Hérmander condition in [2],
they are quite different, because @ is controled by a Siegel condition, and M
by a different principle. (c¢f. Theorem 2.1 which follows.)

We shall study global hypoellipticity of Mathieu-type pseudodifferential
operators from the viewpoints of eigenvalue problems. We express necessary
and sufficient conditions for global hypoellipticity in terms of Hill’s infinite
determinants and continued fractions, which make clear why a Mathieu operator
is globally hypoelliptic in T2. Qur theorem is applied to the distribution of
eigenvalues for pseudodifferential Mathieu-type operators.

Finally, the author would like to give sincere thanks to the referee for
giving the author useful suggestions in preparing this paper.

§2. Notations and results.

Let p(9,), =R be a smooth function on R, and let us consider the pseudo-
differential equation.

(2.1) Pu=(p(D,)+2 cos x)u=f(x) on T, D,=—i0/0x, .
We say that P is of Mathieu-type if p(%,) satisfies the following conditions.
(2.2) pB)=p(—1) for all tcR.
(2.3) There exist ¢>0 such that |p(¢)t'*| —> oo (t—0).

For ze&C we define an infinite matrix H by
(2.4) H=(Hn, n)2e=z—p(1))7'gn-n+0n m)w,
that is, the (n, m)-component is given by g,_n/(z—p(n))+0r,n, Wwhere

1 (Gf n—m==1) 1 @Gf n=m)
8n- ={ Y -——{

0 (f otherwise) ’ 0 f otherwise)'

We denote by (H, »).; the [-th section of H. We define the infinite deter-

minant, det H by
lim det (H, w)_}

[

if the limit exists. Hill’s determinant exists under the condition (cf. Pro-
position 3.2 which follows). We set

(2.5) D(z)=det H.
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We define a meromorphic function 7(z) by continued fraction

A | —1
o= (@) +——

or equivalently, by

2.7) T(z)=lim A,/B,
where {A,} and {B,} are solutions of the difference equation

(28) yn:(z’—p<n))yn—1—yn—2

for n=1, 2, ---, with the initial conditions, A_,=1, A,=0; B_,=0, B,=1, re-
spectively (cf. [3]). Then we have

THEOREM 2.1. Suppose that P satisfies (2.2) and (2.3). Then the followings
are equivalent.

(a) P—2A is globally hypoelliptic in T*®.

(b) P—2A: C(T)—C>T) is injective.

(¢) A is not a pole of T(z) and 2T (2)# p(0)—A.

(d) DQ)=+0.

REMARKS 2.2. (i) Theorem 2.1 is valid if we replace C=(T') in (b) with
any one of C*(T), C(T?%)and C*(T*), where C*(T) denotes the space of analytic
functions on the torus 7' and so on. Theorem 2.1 is still valid if we replace
(a) with the following:

(a)) P—2A is globally analytically hypoelliptic in 7°¢.

Here P—2A is said to be globally analytically hypoelliptic if u=9’'(T%) and Puc
Ce(T?*) implies usC*(T?%). All these results follows by modifications of the
proof of Theorem 2.1.

(ii) If we replace (2.4) with

2.3) [p(D)] —-> o0 as |t]—co.

then T'(z) is still well-defined, but Hill’s determinant does not have a sense in
general. Nevertheless, the equivalence of (a), (b) and (¢) in Theorem 2.1 is
valid.

COROLLARY 2.3. The Mathieu operator --(3/0x,)*+2cos x, is globally hypo-
elliptic in T°.
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REMARK 2.4. Theorem 2.3 can be extended to more general pseudodiffer-
ential operators. In fact, we have: Suppose (2.2) and (2.3) are satisfied. More-
over, suppose that p(¢) is real for all integers t<=Z. Then, there exists a dis-
crete set ECR such that P—A is globally hypoelliptic if and only if A1 is not
in E. The proof of this fact is given in § 3.

We can easily see, from the proof that in the case of a Mathieu operator,
the set E coincides with the characteristic values of a Mathieu operator. Hence
it does not contain 0. Hence, Corollary 2.3 is a special case of the above result.

COROLLARY 2.5. (Asymptotic distribution of eigenvalues). Suppose that P
satisfies (2.2) and (2.3). Then, for any 8, 0<0<e, there exists k=0 such that
the eigenvalues of P are contained in the set

F={z&C; |z—p(n)| £2 for some n& N, 0<n<k or

|z—p(n)| <n~?% for some neN, n=k}.

§3. Proof of Theorems.

3.1. Preliminary lemmas.
Let {A¥}2__, and {B*}%__, be defined by an equivalent difference equation

to

(3.1) yri=yra—(z—pn) ' (z—p(n—1)""yi., n=12,--
with the initial conditions

(3.2) A* =1, A¥=0; B* =0, B¥=l.

Then we have

LEMMA 3.1. The limits

A*=AXz)=lim A%,  B*=B*z)=lim B%

N —oo TL—00

exist as meromorphic functions on C. A* and B* have poles at z=p(n) (n=
1,2, --) of degree 1, and A* has a pole of degree 1 at z=p(0). Moreover, we
have the identity

(3.3) B*(2)T(2)=(z—p(0)A*(z) .

REMARK 3.2. We say that (2.8) and (3.1) are equivalent, because two con-
tinued fractions defined by (2.7) and by A*/B* are identical except for the
factor z— p(0). For the detail we refer [3].
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ProoOF oF LEmMA 3.1. We set b,=z—p(n). Then, by adding (3.1) from
n=1 to n=~F% we have

k
(3.4) VE=yE— nglyﬁ_z/bnbn_l .

If {y¥} is bounded by some constant independent of k, then (2.3) implies the
existence of }aim y¥. Let ¢, be so defined that |y¥|<c¢, (=1, ---, n). Then,

by (3.1) and (2.3) we have
ly¥ | =cni(14+K(14-n)"27%)

for some K>0 independent of n. This implies that ¢,<c,_(1+K(1+n)"272).
By iterating this we see that {¢,} is bounded in n.

By A*(z) and B*(z) are meromorphic functions of z. By the recur-
rence relation A*(z) and B*(z) have poles at z=p(n) (n=1, 2, ---) of degree
1, and A*(z) has a pole of degree 1 at z=p(0). This implies that A*b,/B* does
not have a pole at z=p(n), n=0,1, ---. If b,=z—p(n)+0 for n=0,1, 2, ---,
then we set

3.5) Yn=Y30nbn_y - bob_1, b_1=1, n=0,1,2, .

By y% satisfies 3.1} Since {A,} and {B,} correspond to {A}} and {B}/b,},
respectively, we get, from [2.7) and [(3.5)

(3.6) T(z)=lim A,/B,=lim (A%b,)/ B¥=(A*b,)/B* .
This proves (3.3). O

PROPOSITION 3.3. (Continued fraction representation of Hill’s determinant).
Let D(z) be given by and let A* and B* be given by Lemma 3.1. Then
we have

3.7 D(z)=B*(2A*+B*).

PrRoor. We set s,=(z—p(n))"* and

[ 1 S_» 0 ]
Soaer 1 Soan
(3.8) Diu(z)=det(Hy, m)h, m=-r=det e e .
0 : 1 s,
b sl 1

Then the limit D.,(z)=1im D, ,(z) exists. Indeed, by (2.2), if we expand D, ,(2)
koo
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with respect to k-th column or /-th column, we have recurrence formulas similar
to [3.1);

(3.9) Dk,lsz—l,l—sksk—le—z.l: k=1,2, -,

(3.10) Dk,L:Dk.l-l_slsl—IDk,l—z ’ (=1, 2, .

Hence, by and the argument of Lemma 3.1 the limit D, ; exists.
Next, we shall show that

(3.11) D(z):llim D...(2).
Indeed, by letting 2—co in (3.10) we see that {D. ;} satisfies with n re-

placed by /. Hence the limit in exists by the arguments of Lemma 3.1
In order to prove it suffices to prove that

(3.12) lim (D1, (2)~De,1(2))=0 .

By summing up from k=I[+1 to infinity, we have

(3.13) D, 1—Dy,= % D;,1s:i18:.

i=l-1
On the other hand, it follows from and that
(314) Di.lzD—l,lAjlt_l_Do.lB?, Z:_I, 0: 1: T

where D_, ;=(Dy.1—D.1)/(s180). By and the arguments of Lemma 3.1 the
sequences {D_,;} and {D,, ;} are bounded in /. Because A¥—A*, B¥—>B* (j->x)
it follows from that {D;,} is uniformly bounded in 7 and /. Hence, by
2.3) and [3.13) we have

We shall prove [3.7). By letting i—o0 in we have
(3.15) Do, =D_,  A*+D,, B*.

Ih view of we express D, ; in terms of A¥ and B¥. By (3.8) we have

1 So
Do,l—_'—det —_—1""3031 .
S3 1
1 So 0
D, ,=det| s, 1 S |=1—508;—5,S;5 .

On the other hand, it follows from [3.1) and s,=(z—p(n))"! that A¥*
=A%¥=—s,s,, B¥=1, B¥=1—s,s,. Therefore we have

(3.16) D, ,=A¥+B¥.
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Similarly, we have
3.17) D_, ,=B¥.

By [3.15), [3.16), [(3.17) and [3.1T) we have
D(z):llim(D_l,lA*—}—Do_ZB*):B*A*+(A*+B*)B*:(ZA*+B*)B*. O

For v=1 we set

(3.18) T(2)= K (Z-l) ba=z—p(n).

Then we have

LEMMA 3.4. Suppose Then there exist N=0 and >0 such that for
any v=N, T,(z) in converges, and satisfies 0< | T (2)|<1—e for all v=N.
Moreover if T(z)# oo, then there exists K>0 such that

(3.19) |Arn—T(z)B,| K| B,|™! for n=1,2, ..

ProOOF. By (2.3), there exists N, =0 and 0<% <1 such that |z—p(n)| >2+9
for all n=N,. Hence, in order to show the convergence of 7T,(z) we may

assume that v=1 and |b,|>2-+7 for n=1, 2, ---. Since B_,=0, B,=1, it fol-
lows from (2.8) that | B,| >2|B,| >1+7. Similarly, we have |B,|>1+79)|B,_.l,
n=1,2, ---.

On the other hand, for m>n=N

Ay An o <Ak_Ak_1)

(3.20) B, Bn #5\Bp B,

By the determinant formula, A,B;_,—A._,B;=—1 which follows from (2.8), we
see that the limit 7T (2)=T(z) in (2.7) exists. It is also clear that |7 ,(z)| is
uniformly bounded in v=AN,. By (2.3), |b,_;| tends to infinity as v—oo. It fol-
lows that |T,(2)|<l—e for y=N if N is sufficiently large and ¢ is small.
By letting m—oo in (3.20), we have

4,
B
Since |B,:1]/1Bn| <1479 for sufficiently large n, this proves (3.19) for large n.
Hence, by taking K sufficiently large, we have (3.19). [

& ApBy_1—Ar 1By
—k=n+1 BkBk-l )

- 2
1Bt 5T, 5

Sae1 [ Byl | Byl

3.2. Proof of Theorem 2.1.

ProoOr OF THEOREM 2.1. We shall prove that (b) implies (¢). Suppose that
(¢) is not satisfied. We first assume that 2 is a pole of 7(z). We substitute
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the Fourier expansion of u, u=3 ,u,e'”” into the equation (P—2)u=0. Then
we have the recurrence relation for ya=ucn+1,9 ' €Z*" and z=21 for
n=0, +1, +2, ---. If we define B, (n=-1,0,1, ---) as in it follows from
that the sequence vy,, y,=B, (n=—1), B_,_, (n<—1) solves for
n=0, =1, +2, ---.

In order to show that {B,} is rapidly decreasing as n—oo we prove

(321) Bm/Bm-lz—'Tm+l(2)y m;l

By and T(A)=T, )=, we have that b,=—T,(1). Since B,=1 and B,=
A—p(1)=b, by definition, this implies for m=1.

Suppose that holds for m<k. By we have that B,,;=bs.B:—
Bi_.. If B,#0, then yields

Bie~x-1/Ble~:bk+1“Bk_l/Ble:-—-bk+1“‘Tk+1(2)_1:““Tk-ikz(lz)_1 .

Hence we have for m=k+1. If B,=0, then B,.B,_,#0, to yield
B,.,/B,=c and B,/B,_,=0. By the induction hypothesis, the latter equation
is equivalent to b,,,+ 7T ;;s(A)=cc. Hence both sides of for m=~k+1
are equal to infinity. This proves (2.21).

By Lemma 3.4 the right-hand side of is smaller than 1—e¢ if m is
sufficiently large. Hence {B,} is rapidly decreasing. This contradicts to (b).

In the case, 2T (A)=p(0)—4, we can easily see that y,=A,—TB, (n>-—1);
=A_,.,—TB_, , (n<—1) is a solution of for n=0, +1, &2, ---. On the
other hand, by the same arguments as in the proof of we can prove
(3.18) with B, replaced by A,,—T(2)B». Indeed, for m=1 (3.21) follows from
the identity, 1/T,=—b,—T,. For general m, (3.21) is proved by Hence,
we have that {y,} is rapidly decreasing as n—oo, a contradiction to (b).

We prove that (c) implies (d). Suppose that D(i1)=0. Then, it follows
from Proposition 3.3 that B¥(2A*+ B*)=0. If B*+0, then 24*+4 B*=0. By [3.3),
this implies 27T (2)+A—p(0)=0, which is impossible.

If B*=0, then we have A*+#0. Indeed, by has an exponentially
growing solution. Since {A¥} and {B}} are linearly independent, it follows
that A*=+0. It follows from Lemma 3.1 that (z—p(0))A*+0. By this
implies T(A)=oco. This contradicts (c).

We shall prove that (d) implies (b). Suppose that there exists a u=2>,u,e'7*
eC=(T) such that Pu=Au. By substitution, we have with z=21, y,=
Uctnsr,py N'EZ* for n=0, =1, +2, ... By this implies that the infinite
equation HU =0, U =(u(n.,)Z» has a nontrivial solution.

Let %,[=1. Because D, (1) given by (3.8) tends to D(4)+0, and because
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T+ |2—p(n)|~*) converges, by all components of the cofactor matrix,
co(Hy )b m—_r=4,, are uniformly bounded in % and [. Applying 4, to the
finite section of HU =0,
u<_k_1,,7v>(62—p(k))”‘
(Hn.m)l—k(u(n.rl’))-l—k: 0 =g,
.u<_l_1,q')(77_p(1))_1
we have that

(3.22) Dy (AN un,p)e=4dr18 .

The right-hand side tends to zero as %, [—oo, while the left-hand side con-
verges to D(A)U. Hence it follows that D(1)=0, a contradiction to (d).

Since (a) trivially follows from (b) by the condition d=2, we shall prove
that (c) implies (a). Let u=X,u,e’’*=9'(T?%) and (P—Au=f(x)=2,f """ <=
C=(T*%*). By substitution, we have the recurrence relation

(3.23) Yo=bnYutyas=fa, n=0,xl, £2, -,

where Van=U(n+1.9"» fn:f(n.v’), bp=2-—p(n).
We first solve for n=—1 with the initial conditions y_,=a, y,=f where
a and B will be determined later. By the solution is given by

(3.24) Yo=aA,+BBn+¢n,

where
n_1 n-1
(Pn:'_An’?—:‘lvay—l_*—Bn El quy—1+fn; SD—IZSDOZO .

We rewrite this as
where 7,=>0 /(A1 —T(A)B,_1), ¢o=¢=0 and, for n=3,

(3.25)  p=—(Aa=TWBIE fuBr—Ba 5 [ A= T(B,).

Because {f,} is rapidly decreasing as v—oo, it follows from and
that ¢, in is rapidly decreasing. Since y, is of polynomial growth as
n—co, by assumption, we have

(3.26) aT(A)+p+r.=0.

Next we shall solve for n<—1. We note that y_,=(2—p(0))y_,— Yo+ fo
=a(A—p(0))—pB+f,. We replace n in [3.23) with —», and we set v,=y_,_,,
to obtain v, =bpvn_1—Vn_otf_n, n=1,2, ;v 1=a, v,=A—p0)a—B+f,. We
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make the same arguments as above. Then we have
(3.27) aTA)+A—pO)a+fo—B+7.=0, 7.= 2;‘1 f-LA,.—TB,.)).

By [3.26) and 2T(2)#p(0)—2 we can determine a and j uniquely as
rapidly decreasing functions of » as |n|-»co. Hence u is smooth. This proves
(@. O

3.3. Proof of Corollaries.

PROOF OF COROLLARY 2.3. We have p(9,)=7%}. By Lemma 3.4 T,0) in
(3.18) satisfies that 0<|T,(0)| <1 if v is sufficiently large. Since [p(7,)|=1 we
see that 0<|T,(0)|<1 for all n. Recalling that T(0)=7T,(0), we have the
corollary from (c) of Theorem 2.1.

PROOF OF COROLLARY 2.5. In view of (c) of Theorem 2.1 we show that
2(2)=2T(z)+z—p(0) has no zeros or poles if z& F. If z satisfies |z—p(n)| >2
for n=0, 1, 2, ---, then the argument of Corollary 2.3 implies that 0<|7T(z)| <l.
Since |z—p(0)| >2, g(z) has no zeros.

Next we consider the case n°<|z—p(n)| <2 for some n. By (2.3), there
exist ¢,>0, £=0 such that, if m=% and m-%n, then |z—p(m)| >c,m:. It follows
that | T ,42(2)|<1. Hence |T ,41(2)] <(con+1)}—1)"", to yield

(3.28) | Tn(2)] <1/(n7°—(co(n+1)y~1)").

If we take k sufficiently large, then, for any n=/% the right-hand side of
is smaller than 2n°%. Since |z—p(n—1)| >con® and €>0, it follows that |T,_(z)|
<1. This proves that T(z) has no poles or zeros. []

PrROOF OF REMARK 2.4. We give a rough sketch of Remark 2.4. We de-
fine £ as the set of all poles and zeros of a meromorphic function g(z)=
2T(z)+z—p(0). E is discrete, by definition. It follows from Theorem 4.61 of
[3] that the poles of T(z) are real.

On the other hand, by (9.48) of [3] we have representations

(3.29) T()=—|" (+27'dg(t)  (Imz>0 or Imz>0)

for some real-valued, bounded, monotone non-decreasing function ¢(¢) with
infinitely many points of increase on —oo<t{<oo. Hence the condition g(z)=0
implies

(3.30) 21m z|”_|t+217*dg(n)+1m z=0.
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(3.30) has a solution only if Im z=0. Hence we have ECR. The result follows
from Theorem 2.1. O
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