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Criticality transition for positive powers
of the discrete Laplacian on the half line

Borbala Gerhat, David Krej¢ifik and Frantisek Stampach

Abstract. We study the criticality and subcriticality of powers (—A)% with « > 0 of
the discrete Laplacian —A acting on £2(N). We prove that these positive powers of
the Laplacian are critical if and only if @ > 3/2. We complement our analysis with
Hardy-type inequalities for (—A)® in the subcritical regimes « € (0,3/2). As an
illustration of the critical case @ > 3/2, we analyze asymptotic properties of discrete
eigenvalues emerging by coupling (—A)% with a localized potential.

1. Introduction

1.1. Physical motivation

The uniqueness of the world we live in consists in that R is the lowest dimensional Eu-
clidean space for which the Brownian motion is transient. Indeed, it is well known that
the Brownian particle in R will escape from any bounded set after some time forever
if d > 3, while the opposite holds true in low dimensions, i.e., the Brownian motion is
recurrent in R and R2. This is a well-known criticality transition in dimensions.

Since the Brownian motion is mathematically introduced via the heat equation, it is
not surprising that the transiency is closely related to spectral properties of the Laplacian.
Indeed, the self-adjoint realization —A in L2(R%) is subcritical if and only if d > 3,
meaning that there exists a non-trivial non-negative function V' such that the Hardy-type
inequality —A > V' holds in the sense of quadratic forms. On the other hand, —A is
critical if d = 1,2 in the sense that info (—A + V') < 0 for every non-trivial non-positive
function V. The Hardy inequality has other physical consequences, namely in quantum
mechanics, where it can be interpreted in terms of the uncertainty principle and leads to
the stability of matter in R3.

The case of Brownian particles dying on massive subsets of R¥ is less interesting in
the sense that the Dirichlet Laplacian —A in R¢ \ €, with any Q non-empty and open, is
always subcritical. In particular, the Brownian motion in the half-space R4~ x (0, oo) is
transient for every d > 1, so no criticality transition in dimensions occurs.
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There is a probabilistic interpretation of powers of the Laplacian in terms of an anoma-
lous diffusion. From this perspective, the case of the half-line is equally uninteresting
because all the powers (—A)¥ in L2(0, 00), with k € N, are subcritical. There is no criti-
cality transition in powers.

The objective of this paper is to disclose the surprising fact that the situation is very
different in the discrete setting. Indeed, we demonstrate that the integer powers of the
discrete Laplacian (—A)* on ¢£2(N) are subcritical if and only if k = 1. What is more
curious in fine properties of this transition, we consider possibly non-integer powers and
reveal the following precise threshold in all positive powers:

(=A)* on £2(N) is subcritical if and only if & < 3/2.

1.2. Mathematical formulation

The discrete Laplacian on the (discrete) half line N = {1,2,3,...} is defined as the
second-order difference operator —A given by the formula

(—Au)p == —up—1 +2uy —uUp4+1, neN,

where u = {u,}5°, is a complex sequence, together with the convention uy := 0. When
regarded as an operator on the Hilbert space £2(N), the discrete Laplacian is bounded and
self-adjoint with spectrum o (—A) = [0, 4]. The matrix representation of —A with respect
to the standard basis of £2(N) coincides with the tridiagonal Toeplitz matrix

It is well known that —A is subcritical, meaning that there exists a non-trivial diagonal
operator V' > 0 such that —A > V in the sense of quadratic forms. Indeed, one has the
classical Hardy inequality —A > VH where

1
H._
Vn = m s ne N
Interestingly, even though the constant 1/4 in the Hardy weight is optimal, the shifted
operator —A — VH is still subcritical. An improved Hardy-type inequality —A > VKPP,
with
n—1 n—+1

VP =2~ » neN,

n n

was found only recently by Keller, Pinchover, and Pogorzelski in [23]; see also [25] for
a simple proof. Moreover, it is proved in these references that —A — VKPP is critical in
the sense of the spectral instability inf o(—A — VXPP 4+ V) < 0 for any non-trivial diag-
onal V < 0. In fact, not only the criticality, but an optimality of the weight VX? in a
stronger sense was proven in [23], together with more general results on discrete Lapla-
cians on graphs; see also [22,24], and moreover [5, 6], for related works in the continuous
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framework. We emphasize the contrast with the (continuous) Dirichlet Laplacian on the
half line, where —A — V' with the classical Hardy weight VH(x) := 1/(4x?2) is critical
in L2(0, 00).

While the (sub)criticality and the related Hardy-type inequalities for —A on £?(N)
are well understood, much less is known about their generalization to the discrete poly-
harmonic operator or any positive power of —A. The primary goal of this paper is to
investigate the criticality or subcriticality of (—A)% depending on ¢ > 0, and to make
the first attempt towards Hardy-type inequalities in the subcritical regimes. The operator
(=A)% is defined by the usual functional calculus (see Section 2). Except for a partial
result in [19] for @« = 2, the topic seems not to be studied for any non-trivial exponent
o # 1 so far.

The paper is organized as follows. In Subsection 1.3, our main results are formulated
as Theorems 1.1, 1.3, and 1.4. Subsection 1.4 summarizes some relevant results on posi-
tive powers of Laplacians on the half line or the line in both the discrete and continuous
settings. After Section 2, where preliminary results on powers of the Laplacian and their
Green kernel are presented, the three main theorems are proven in Section 3. Moreover,
weak and strong coupling regimes with localized potentials are studied in Section 4. The
paper is concluded by an appendix with auxiliary integral identities and asymptotics.

1.3. Main results

In this paper, we adopt the following definition of subcriticality/criticality in terms of
spectral stability/instability against small perturbations. Given any bounded self-adjoint
operator H on £2(N), we say that H is critical if inf o (H + V) < 0 whenever V < 0 is
non-trivial. Generically throughout this paper, V' denotes a potential (or a weight), i.e., a
diagonal operator acting on £2(N). As usual, our notation does not distinguish between
a diagonal operator V on £2(N) and the sequence V = {V},}°2, of its diagonal entries.
We say H is subcritical if it is not critical, which is equivalent to the existence of a non-
trivial weight V' > 0 such that H > V in the sense of forms (i.e., ({, (H — V)v) > 0 for
all ¥ € £2(N)).

The question of the criticality of (—A)® for & > 0 is answered by our first main result.

Theorem 1.1. Suppose o > 0. Then (—A)* is critical if and only if @ > 3/2.
The proof of Theorem 1.1 is given in Subsection 3.1.

Remark 1.2. Notice that (—A)“ is bounded from above by 4%, since o ((—A)*) = [0, 4%].
Therefore, one could also study the stability of the upper bound 4* when adding a pertur-
bation V' > 0, i.e., the criticality of the operator 4* — (—A)“ in our setting. We briefly com-
ment on this in Subsection 3.2, where we prove 4% — (—A)® to be subcritical for all o > 0.
This result has no continuous analogue, since the Dirichlet Laplacian on L2(0, o) is not
bounded from above.

For the particular case of the discrete bilaplacian A% on ¢?(N), it has already been
observed in [19] that no direct analogue of the classical Rellich inequality holds, i.e., that
there exists 7o ¢ > 0 such that A2 > VR with

c
VnR = —, neN;
nd
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this answers a question from [10]. Our Theorem 1.1 shows that there exists no discrete
Rellich inequality on ¢?(N), neither any Hardy-type inequality for the discrete polyhar-
monic operator (—A)* on £2(N) with k = 3,4, ... This can be surprising when com-
pared to the continuous setting, where the polyharmonic operator (—A)¥ is subcritical in
L?(0, 00) for all k € N (while one should also take into account other possible definitions
of powers of Laplacians, cf. Subsection 1.4 below). From this perspective, it would be an
interesting topic for a separate study to investigate transitions between discrete and con-
tinuum operators via continuum limits with the focus on criticality and Hardy inequalities;
see 8,20, 28] for related recent works.

Theorem 1.1 implies the existence of Hardy-type inequalities for (—A)* with o €
(0,3/2). A sufficient condition for admissible Hardy weights is given in the next theorem.
Our analysis is based on a Birman—Schwinger argument, which in turn relies on upper
bounds for the Green kernel of the free resolvent of (—A)%. The estimate in Lemma 2.5
leads to a sufficient condition in terms of a sequence of functions naturally appearing in
this resolvent bound, namely

()2
(1 - a)Zn

for « € (0,3/2) and n € N, where (o) := a(x + 1) --- (@ + k — 1) is the Pochhammer
symbol. For ¢ = 1/2 and & = 1, the values of g, () are given by the respective limits

(1.1) gn(a) := (1 — )tan(na)

N 2 1
(12) 2n (—) =23 — and gu(1) =27,
2 m—2j—-1
j=1
Notice that g, (o) > 0 for all € (0,3/2) and n € N. In the sequel, I" denotes the Gamma
function.

Theorem 1.3. Let a € (0,3/2). If a potential V' > 0 satisfies the condition

> ' (20)
1.3 Vo <2 )
where gy, is as in (1.1) and (1.2), then
(=2)* = V.

The proof of Theorem 1.3 is worked out in Subsection 3.3.

To obtain more concrete Hardy-type inequalities in the subcritical regimes « € (0,3/2),
we consider weights which are of power form. It turns out, however, that an application
of Theorem 1.3 does not yield the expected optimal decay rate of such weights. This is
due to the underlying resolvent bound being symmetric in m and n with an asymptotic
behavior

o(1) ifae(0,1/2),

(1.4) gn(@) =3 O(lnn) ifa =1/2,
om>* Y ifae(1/2,3/2),
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as n — oo. Nevertheless, a slightly different approach leads to a refined bound on the
Green kernel respecting its structure and thus eventually to the desired powers in the
weights below. We emphasize that while our definition of subcriticality merely involves
the existence of non-negative weights, the Hardy weights obtained in the following theo-
rem are in fact strictly positive.

Theorem 1.4. For every « € (0,3/2), there exists a positive constant y = y(«) such that

(=0)* =V,
where
2« .
V= Va(e) 1= {V/n ot 1/2
y/(nln(n + 1)) if a =1/2.

Theorem 1.4 is proven in Subsection 3.4.

Remark 1.5. Even though there is room for optimization of y(«) in Theorem 1.4, we
doubt that our method provides the optimal result. For this reason, we do not state the
explicit constants nor attempt to optimize them, and leave the quest for the largest con-
stant y (o) as an open problem. An even more difficult question, which currently seems to
be out of reach, is whether one can find explicit V = V() > 0 such that (—A)* — V is
critical for every value « € (0, 3/2).

1.4. Relevant literature

We briefly discuss several closely related results and summarize the state of the art con-
cerning mainly the criticality of positive powers of Laplacians on the half or the full line
in both the discrete and the continuous settings.

(1) Discrete polyharmonic operators on Hé‘ (N).

Let k € N and let {e, | n € N} denote the standard basis of £2(N). When the discrete
polyharmonic operator (—A)¥ is restricted to the subspace Hé‘ (N) :={eq,...,ex_1}*
of ¢2(N), there exist discrete analogues of the continuous Birman inequality [2, 12] for
the polyharmonic operator (—A)* in L2(0, 00), i.e., the inequality (—A)K > VB* with
the weight

(2k)H> 1

Bk .\ ._ 2
(1.5) VB (x) = IF K T

see also [11] for a recent proof. The discrete version of the Birman inequality (—A)* >
VB, on Héc(N), where VnB’k is as in (1.5) with x replaced by n, was proven in [19]
(while it was deduced with a smaller constant in the PhD thesis [14], see also [16]). An
improved discrete Birman inequality on Hé‘ (N) with a weight strictly larger than VB*
has been only conjectured in [10] for k > 3.

(2) The discrete bilaplacian on HZ(N).

More is known about improved inequalities for the discrete bilaplacian A% on HZ(N).
In [10], the discrete Rellich inequality A? > VOKS wag derived on HO2 (N) with

VnGKS ;:6—4(1+%)3/2—4<1—%)3/2+(1+%)3/24-(1—%)3/2, 1 eN
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This weight is asymptotically equal but strictly larger than the discrete analogue of V52,
Further improvements upon VXS were obtained only recently in [19]. Nevertheless, a
critical (or even optimal) discrete Rellich weight on HZ(N) remains unknown at the
moment.

(3) Discrete fractional Laplacians on (%(Z).

When the discrete Laplacian —A is considered on the full line Z, the picture is more
complete. For fractional powers « € (0, 1/2), it was shown in [4] that (—A)% > VR@ on
(2(Z) with the weight

o T2(H22) T (In] + 222) T (In] + 2522)

., neZ.
12 (1522) T (In] + H2) T (In| + 2222)

(1.6) y R =

Interestingly, the weight VR turns out to be optimal; this was proven only recently
in [21]. It particularly follows that (—A)%* — VR jg critical for all & € (0, 1/2). Although
this seems not to be mentioned in the papers [4,21], we remark without a proof that, for
a > 1/2, the operator (—A)? is critical. This can be verified by the same method which
we use in the proof of Theorem 1.1. It means that there are no Hardy-type inequalities
for (—A)* on £?(Z) when o > 1/2, completing the picture of positive powers of the
discrete Laplacian on Z.

(4) Fractional Laplacians in L2(0, 0o).

The subcriticality of the polyharmonic operators in L?(0, 0o), due to the Birman
inequalities [2, 11, 12] mentioned in point (2), are further complemented by inequalities
(—=A)® > VBD® proved for fractional powers « € (0, 1) in [3], where

BD, ._ Ca

|4 oC()C) = XW

with a constant ¢, > 0; see [3] for an explicit formula. The constant ¢, is positive if
o # 1/2, implying (—A)® to be subcritical for o € (0, 1) \ {1/2}.

(5) Fractional Laplacians in L2(R).

The continuous setting on the full line resembles its discrete analogue on Z. Indeed,
for fractional powers « € (0, 1/2), an inequality (—A)%* > VHe® holds in L?(R) with the
weight

*(152) 1

yHee () =g 4 /|
( ) r2 (1—420() X2

see [18] and also [1,29]. This is in line with the discrete setting on £2(Z), where the leading

term in the asymptotic expansion of (1.6) as n — oo is equal to the discrete analogue

of VHe.x

(6) Powers of Laplacians in the higher dimensional setting.

An asymptotic behavior of optimal constants in the discrete Hardy and Rellich inequal-
ities on Z4 is studied in [15] for d — oo. For further numerous research works related to
fractional Laplacians defined on various subspaces of L2(2) on open domains  C R¢
and general dimension d > 1, we refer to the recent review [9] and references therein.
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2. Preliminaries

2.1. Powers of the discrete Laplacian on £2(N)

We give more details on the general properties of the discrete Laplacian and its positive
powers on £2(N), mainly their diagonalization and matrix representation.

First, one can employ basic properties of Chebyshev polynomials of the second kind U,
to diagonalize the discrete Laplacian —A. Recall that the sequence of Chebyshev polyno-
mials U, is determined by the recurrence

2.1 Up+1(x) —=2xUy(x) + Uy—1(x) =0, neN,

with the initial setting Up(x) := 1 and U; (x) := 2x; we refer the reader to Section 10.11
of [7] for general properties of Chebyshev polynomials. Further, the set of functions

{\/2/71 Uy | n ENO}

forms an orthonormal basis in the Hilbert space L?((—1, 1), +/1 — x2 dx). Therefore, the

mapping U defined as
[2
Uey,, ==/ — Uy—1, neN,
bid

where e, is the n-th vector of the standard basis of £2(N), extends to a unitary operator
U:€?(N) — L2((—1,1), +/1 — x2 dx). With the aid of (2.1), it is straightforward to verify
that

22) U U™ = Mo,
where M,y denotes the multiplication operator by a measurable function f in
L?((—=1,1), V1 — x2 dx).

From this observation, the spectral representation of (—A)® readily follows. Moreover,
one can also compute the matrix representation of (—A)* with respect to the standard basis
of £2(N) which turns out to be a particular Hankel plus Toeplitz matrix. The formula for
the matrix elements of (—A)® is of no explicit use is this paper but can be of independent
interest.

Proposition 2.1. Let o > 0. Then
(—A)* = U™ Maa(i—xye U.

Further, for m,n € N, the matrix entries of (—A)* read

200 2
2.3 —A) = (=)™t — ,
3) (B = (1) [(a—i—m—n) (a+m+n)]
where the generalized binomial number is defined by the formula
r 1
(2.4) “) = @+l
b re+nre@e-nsr+1)

(Recall that the reciprocal Gamma function is an entire function vanishing at the points
0,-1,-2,...)
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Proof. The first claim follows readily from (2.2) and the functional calculus for self-
adjoint operators.
Furthermore, the first claim implies that for the matrix entries

(=D n = (em, (=) en),

we have the integral representation

Ka+l 1
(CAY R [ 1 -x)*Up-1(x) Up—1(x)v1 —x2 dx, m,neN.

T -1

Formula (2.3) follows from an explicit calculation of the above integral which is postponed
to the Appendix, see Lemma A.1. ]

As an immediate corollary of the last proposition, we state an integral representation
for the Green kernel of (—A)%.

Corollary 2.2. Let o > 0. Then we have

_ 2 ! Um—l (X) Un—l(x)
o 1 —
(2.5) (A =V = - /_1 2% (1 —x)" 2 V1 —x2dx

forallm,n e N and A ¢ [0, 4%].

Remark 2.3. Although negative powers « are not in the scope of the current paper, we
remark on a possible extension of (2.3) to « < 0, in which case (—A)® is an unbounded
operator. Investigating the convergence of the resulting integrals, one sees that the Cheby-
shev polynomials U, belong to the domain or form domain of Msa(_x)e, respectively, if
and only if « > —3/4 or @ > —3/2. The same conditions thus hold for the standard basis
vectors in £2(N) to lie in the domain or form domain of (—A)%*. Formula (2.3) remains
valid even for o« > —3/2, with the left-hand side interpreted as the corresponding quadratic
form. For the apparent singularities « = —1/2 and « = —1, the right-hand side of (2.3) is
to be understood as the respective limit

(=pmtn [I/f(l/2 +m+n)+y(1/2—m—n)
2 T(1/2+m+n)(1/2—m—n)

B w(l/2+m—n)+Iﬂ(l/2—m+n)i|
ra/24+m-n)'(1/2—m+ n)

()% =

(=A);,,L, = min(m, n),

where ¢ := I’/ T is the digamma function.

2.2. Uniform bounds on the Green kernel

An important ingredient to our proof of Theorem 1.1 is a bound on the modulus of the
Green kernel of (—A)* which is uniform in the spectral parameter. We prove three such
bounds. First, a rather rough but sufficient bound for the proof of the subcriticality of
(=A)* for a € (0,3/2). Second, a refined estimate which will be used in the proof of
Theorem 1.3 and third, a qualitatively more precise bound which eventually leads to the
Hardy weights with expected optimal decay in Theorem 1.4.
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Lemma 2.4. Let « € (0,3/2). Then there exists a constant Cy > 0 such that, for all
m,neN and A < 0, we have

|((_A)a - A)r?l}nl < Cqymn.

Proof. Observe that the modulus of the integrand in the integral representation (2.5) is
an increasing function of A < 0. Therefore we may estimate it from above by taking
A = 0. The resulting integral remains convergent due to the assumption « € (0, 3/2). This
reasoning yields the upper estimate

"y, X)Up—1(x
(03 =ity = 2 [ 1Bl VT3 0r < Gl e U1 o

with the positive constant

1 /1 V1 —x2
Cy =

20—lg —1 (1 — X)a
and where
1Unlloo = max IU ()]
xXe
We conclude the proof by showing that

[Unlloo =n +1

for all n € Ny, where the above is actually an equality since U, (1) = n + 1. Using the
identity
i 1)6
(2.6) Uy (cos §) = St + DO
sin 6

(see equation (2) in Section 10.11 of [7]), we obtain the expression

ei(n+l)n9 _ e—i(n+ 1)6

n
_ _ —inf 2ik6
U,(cos0) = T =e Z e ™Y,

from which we immediately deduce that

n
|Up(cos 0)| < Zl =n+1
k=0

for all 6 € (0, w) and n € Ny. The proof is complete. |

Lemma 2.5. Leta € (0,3/2). Then for allm,n € N and A < 0, we have

oy —ash = L@ o Va@.

= 27 T'(2a)

where gy is as in (1.1) and (1.2).
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Proof. Since a € (0, 3/2), the integral in formula (2.5) is convergent for A = 0. Therefore,
with fixed m,n € N and A < 0, we can estimate the Green kernel as follows:

(A — A < /lwmluﬂ&luNJ———dx

—2e=lg | (1—x)
1
= Sa—ly V(o) v/ In(a),

where we used the Cauchy—Schwarz inequality and defined

2.7 I(a) := /1 a _)E))cg V1 —x2 dx.

The rest of the proof follows from a formula for 7, («) in the Appendix, see Lemma A.2,
where it is proven that

I (a)
In(o) =242
(@) =27 oS @)
forany o € (0,3/2) and n € N (see therein also the limiting formulas for the cases @ = 1/2
anda = 1). [

Lemma 2.6. Let « € (0,3/2). Then there exists a constant Cy > 0 such that, for all
m,neN and A <0, we have

m if «€(0,1/2),
2.8) [(=A)* =), < Co § min (Z In(m + 1), 2In(n + 1)) if @ = 1/2,
20=2 ) if ae(1/2,3/2).

200—2

min(m n,n

Proof. We define t := —1/22* > 0 and derive a formula for the resolvent kernel which

exhibits a convenient structure for our analysis. Recalling identity (2.6), the substitution
x := cos @ in formula (2.5) and further elementary manipulations yield

(=A)* = 1),

. 22 /” sin(mf) sin(nd) do
o (1 —cos@)®—2-e) 2
(2.9 _ 92—2a /n/2 s1n(2n;g0) sm(2n<p)
T Jo sin“* () + ¢
yl-2a / cos(2(m —n)p) —cos(2(m + n)¢)
7w Jo Sin*™ () + 1

T

Case a €(0,1/2).

Since @ < 1/2, one can split the last integral above and study its summands separately.
Let first m # m. Setting either k := |m — n| or k := n + m and considering that |m —n| <
m + n, it is sufficient to prove an estimate of the form

‘ / cos(2kg)

» keN,
31n2°‘(<p)+l Y= k1—20¢
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with a constant C = C(«) > 0 which does not depend on ¢ € R.. To this end, we first
estimate the integral over a small neighborhood around the singularity by

/(4k) %k ./ (4k) 20 [7/(4R)
‘/ cc;z( ?) d(p’ 5/ Sin_za(pd(pf( w ) / 02 dg
sin“®(p) + ¢ 0 232 0
7

T 22a(l —2a)ki 2
Here we have employed the elementary fact that

2\/5 . T
(2.10) — @ <sing < @, f0r0§<p§z-
b4

For the bulk of the integral, by the second mean value theorem for definite integrals, one
calculates

/2 2k 1
/ .C;S,(—(p) dp = z—f cos(2kg) de
7/(ak) Sin** (@) + 1 sin®* (%) + 1 Jrycan)
1 sin(2kn) — 1

k)

sin®* (F) +1 2k
with some 1 € (/(4k), 71/ 2]. Using again (2.10), it then follows for the modulus that

/‘ cos(ke) 1 2¢
\ o= gy < o
) (4k) Sana((p)+t 2« (%)k k1—2a

and the claim follows for m # n. For m = n on the other hand, the claimed bound (which
then reduces to a constant) is a consequence of Lemma 2.5 and the asymptotic behav-
ior (1.4) of g, (o) as n — oo.

Case x €[1/2,3/2).

Since o > 1/2, one cannot split the integrals in the last line of (2.9) and the second line
therein is of more convenient form. We derive the upper bound by the respective first entry
in the minimum in (2.8), the bounds by the second entry (and thus the resulting bounds by
the minima) then follow from the underlying symmetry in m and n. Splitting the area of
integration as before, we see that

7/@4m) sin(2me) sin(2ng) m/(m) 2
‘ 2a w‘ = 4mn . 2a ng
sin“® (@) + ¢ 0 sin“ ¢
2 m/(4m) a—4_3
@.11) < 4(L) "‘mn/ P2y = T a2,
T \2V2 0 3-2a

In the remaining part, we integrate by parts and obtain

/”/2 sin(2me) sm(2ngo)
w/(am) s> (p) +1

cos(2me) sin(Qne) 77/2 /2 cos(2me) d sin(2ng)
:_[ 2m sin2“(¢)+t]ﬂ/(4m) /71/(4m) 2m d_<p<sin2“(¢)+t)d
. T/2 cos(2my) /2ncos(2ng)  sin(2ng)2asin?* " g cos ¢
_/n/(4m) 2m (sin2“<<o)+z_ (sin® () + 12 )
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Taking absolute values and using (2.10), this leads to the estimate

/”/2 sin(2me) sin(2ng) d
w/(am)  SI**(g) +1

2.12)
/2

< % (2%)20‘(1 + 2 (zlﬁ)za) /,,/(4,") 92 dg.

The claim then finally follows from

@.13) /”/2 g In2+Inm ifa =1/2,
. 2 Y = - _ .

) (4m) = ()T (1-em>Y) ifae(1/2,3/2)
(and since the bound obtained from (2.12) and (2.13) is larger at infinity than (2.11) with
a = 1/2). Notice that in the second case, the term m2*~! diverges due to o > 1/2. |

3. Proofs of Theorems 1.1, 1.3, and 1.4

Our method relies on the Birman—Schwinger principle, see Theorem 1 and Corollary 6
in [17], which allows to relate both criticality and subcriticality to the behavior of the
Green kernel (2.5) as the spectral parameter A approaches the spectrum. The uniform
bounds from Lemmas 2.4, 2.5 and 2.6 guarantee a finite limit of the Green kernel as
A — 07. This leads to Hardy-type inequalities and thus to the subcriticality of (—A)¢ for
a €(0,3/2). On the other hand, if @ > 3/2, the diagonal entries of the Green kernel have
a singularity as A — 07, which results in the criticality of (—A)%.

3.1. Proof of Theorem 1.1

Recall that we always assume o > 0. The statement of Theorem 1.1 is proven in two steps:
(1) if e < 3/2, then (—A)“ is subcritical;
(ii) if @ > 3/2, then (—A)? is critical.

Step (i): Proof of the subcriticality in Theorem 1.1. Suppose that « € (0, 3/2). Consider
the potential

Vn = 14 5 ne N,
n

where y > 0. Since V is compact (even trace class), the spectrum of (—A)® — V below 0

can contain only eigenvalues. With this particular choice of V', we show that there exists

a sufficiently small y > 0 such that the operator norm of the Birman—Schwinger operator

(3.1 K\ := —V'2((=A)* — )"y 1/2
fulfills
3.2) sup |[K(A)| < 1.

A<0

By the Birman—Schwinger principle (Theorem 1 in [17]), it follows that there exists no
negative eigenvalue of (—A)% — V. Consequently, (—A)® > V and (—A)?* is therefore
subcritical.
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By means of Lemma 2.4, we derive the following bound on the Hilbert—Schmidt (and
thus operator) norm of K(A):

o0 o 1/2 o0 o0 J/
(33) IKQ < IKWlus = (X Y 1Kma @)~ = Co Y0V Z L
m=1n=1 n=1 n=1
forall A < 0. Thus, for any 0 < y < 6/(72C,), inequality (3.2) holds true. |

For the proof of Step (ii), we will need two auxiliary results.

Lemma 3.1. Let o > 3/2. Then, for all n € N, we have

lim ((—A)* — 1), L = +oo.
A—>0— ’

Proof. Taking the formal limit A — 0~ under the integral in (2.5) produces a singularity
in the integrand at x = 1. The strategy is to split off an interval touching this singularity
where the integrand is strictly positive (and one can thus easily show this portion of the
integral to diverge). The remaining term can be easily bounded uniformly in A. For this
partition, the sign of the Chebyshev polynomials U, is of interest. As we know from the
proof of Lemma 2.4,

(3.4 max |U,, 1) =Uy—1(1) =n, neN.

xe[—1,1

Therefore, we can pick a point larger than the largest zero of U,_;, which are explicitly
cos(km/n), k =1,...,n—1,see (2.6), e.g.,

max{x € [—1,1] | Uy—1(x) = 0} = cos (z) <ay:= cos( j_ 1) €[0,1), neN,
n n
and we have
min U,_;(x) >0, neN,

x€lan,1]

For arbitrary fixed n € N and a spectral parameter A < 0, we start estimating (2.5) with
m = n from below. Since the integrand is non-negative, we have

NI T R N ¢ C ) B o
3.5) (A =)L = n/a,, 2&(1—x)a—x‘/1 X2 dx.

We show that the integral in (3.5) tends to infinity as A — 0~. Using that ¢ > 3/2 and
a, > 0, we have
(1-0)% < (1 -x)*?

for all x € [ay, 1] C [0, 1]. We therefrom conclude a lower estimate on the integral in (3.5)
as follows:

/1 Uin® 753 g
a

2e(1—x)*— A

1_
> m mm ( 1( ))[ 29(1 — )3?62
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Hence, it suffices to check that the integral on the right-hand side tends to infinity as
A — 07. This is the case indeed as, by the monotone convergence, one has

. /1 J1T=x 1 /1 dx
hm _— dx = — = OQ. | ]
A—>0= Jg, 2%(1 —x)3/2 — ) 2¢ J,, 1—x

We next use the above lemma to show that, when « > 3/2, for any arbitrarily small
localized perturbation of (—A)* a unique eigenvalue emerges from the bottom of the
spectrum. We denote by

8n 1= (en, - )en
the delta potential localized at n € N.

Lemma 3.2. Let o > 3/2. Then for any n € N and ¢ > 0, the operator (—A)* — ¢§, has
a unique negative eigenvalue.

Proof. Fix ¢ >0andn € N. Since §, is a projection, one has 8, = §2, and the correspond-
ing Birman—Schwinger operator reads

KA) 1= —c8p((=A)* —1)718,,  1eC\ [0,4].

For all A € C \ [0, 4%], the Birman—Schwinger principle (Theorem 1 in [17]) gives the
equivalence

(3.6) e ((=A) —cby) = —1€a (KN,

where o, denotes the point spectrum. Since K (1) is a rank one operator with the single
non-zero eigenvalue

(3.7) R 1= (=) = D),
equivalence (3.6) can be rewritten as
(3.8) Aeop((—A)* —c¢b,) <= p@l)=-1
The strategy is to show that there exists a unique A = A, (c) < 0 such that u(1) = —1. For
this, it is sufficient to verify that u, as a function on (—o0, 0), has the following properties:
(a) p is strictly decreasing on (—oo, 0),
(b) w is continuous on (—oo, 0),
(¢) u(A) > 0as A - —o0,
(d) u(A) > —ccasA — 0.
Property (a) is immediate from the integral representation

2 (! U2 (x) 5
(39) M(A)——?[IWVI—X d)C,

see (2.5). Since the resolvent ((—A)%* — 1)~ ! is an analytic (operator-valued) function of A
on C \ [0, 4%], (b) follows. By monotone convergence applied to the integral in (3.9), one
easily verifies property (c). Finally, (d) is a consequence of Lemma 3.1. ]



Criticality transition for positive powers of the discrete Laplacian on the half line 15

We are now ready to prove the remaining part of Theorem 1.1.

Step (ii): Proof of the criticality in Theorem 1.1. Let o > 3/2. From Lemma 3.2, it fol-
lows that if
(—A)* > ¢,

with any n € N and ¢ > 0, then necessarily ¢ = 0. Suppose that V' > 0 is a given bounded
potential such that (—A)® > V. Then, for all n € N, one has V' > V,,§, and thus (—A)* >
V,8,. By the observation above, it follows that V,, = 0. Since n € N is arbitrary, we con-
clude V= 0. ]

3.2. A comment on the subcriticality of (—A )% from above

Recall that o ((—A)%) = [0, 4%] for any & > 0. Analogously to the usual notion of criti-
cality of (—A)%, one may ask about the stability of the upper bound 4% when (—A)* is
perturbed by a bounded potential V' > 0. In other words, we may investigate the criticality
or subcriticality of the operator 4% — (—A)%. It turns out that this operator is subcritical
for all @ > 0, which can be seen from essentially the same arguments as in the proof of
Theorem 1.1.

Proposition 3.3. The operator 4% — (—A)* is subcritical for all o > 0.

Proof. Fix any o > 0. First, from (2.5) we deduce the integral representation of the Green
function

e e 2 Y U U s
(4 _(_A) _x)m,n_;l;l 4o¢_2a(]_x)ot_k I —x2 dx

for any A ¢ [0,4%] and m, n € N. Next, similarly as in Lemma 2.4, we deduce the uniform
bound
| (4% = (=) = Dpyin | < Camn

for all A < 0, with the positive constant

2 ! 1 —x2
Cy = — — dx.
) 4% —2%(1 — x)¥

The only difference to the proof of the subcriticality of (—A)“ is that the above integral is
always finite regardless the value of o > 0. Indeed, its integrand is a continuous function
on (—1, 1] which equals O(+/x + 1) as x — —17. The rest of the proof is analogous to
Step (i) in the proof of Theorem 1.1. ]

3.3. Proof of Theorem 1.3

As a byproduct of our method, in the proof of the subcriticality in Theorem 1.1 we
already obtain a (rather rough) Hardy inequality for (—A)®. This is done using the bound
from Lemma 2.4 when estimating the Hilbert—Schmidt norm of the Birman—Schwinger
operator, see (3.3). We proceed similarly with the refined bound in Lemma 2.5 to prove
Theorem 1.3.
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Proof of Theorem 1.3. Let o € (0,3/2). Suppose first that a potential V' > 0 satisfies con-
dition (1.3) with the strict inequality, i.e., that

I'Qw)
I2(a)

(3.10) > gnl@)Vu <21

Using Lemma 2.5, we estimate the norm of the corresponding Birman—Schwinger opera-
tor, cf. (3.1) and (3.3), as follows:

1Kol = (3 m,n@)ﬁ)”z

=(X

for all A < 0. Hence, assumption (3.10) implies || K(1)] < 1 for all A < 0, and thus further

o _ 2 1/2 (a)
Val(8) = 2L V) = oy 2 V@

i Mg ||M8

=M=V

by the Birman—Schwinger principle (Corollary 6 in [17]).
Suppose now that V' > 0 satisfies (1.3). We introduce the auxiliary potentials

V(g) :==qV forallqe(0,1).
Then (3.10) holds for V(g), and therefore
(=A)* = V(g)

for all g € (0, 1) by the first part of this proof. Since V(q) — V converges strongly as
q — 17, the above inequality in sense of forms remains valid in the limit, and we conclude
that (—A)* > V. |

3.4. Proof of Theorem 1.4

Similarly to Theorem 1.3, the Hardy-type inequality is achieved by using the bound in
Lemma 2.6 on the resolvent kernel to derive a uniform estimate on the norm of the
Birman—Schwinger operator. The structure of the resolvent estimate thereby allows for
a weighted Schur test along the lines of [26,27] instead of having to bound the Hilbert—
Schmidt norm.

Proof of Theorem 1.4. As before, the claimed inequality follows from the uniform bound
[K(X)|| < 1 on the norm of the Birman—Schwinger operator for all A < 0, cf. the proof
of Theorem 1.3 and Theorem 1 and Corollary 6 in [17]. We suitably employ a weighted
Schur test for the matrix operator

Kmn ) = =V (=8)* = 1);% v/ Ve, m,neN.
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Case o € (0,1/2).

In view of Lemma 2.6, it suffices to apply the weighted Schur test to K(A) with the
resolvent kernel replaced by the upper bound in (2.8). Choosing both weights in the Schur
test as 1/n%™¢ with suitable & > 0, and since the problem is symmetric in m and n, it thus
suffices to show that there exists M, > 0 such that for all » € N one has

1 1 1 1 1 M,
Z me |m —n|1=2¢ po mete T plate = e
meN, m#n
The second summand (which is the contribution from m = n) can be trivially bounded
by the right-hand side and can hence be omitted. We multiply the rest of the claimed
inequality by n%, split the sum into three parts and estimate them separately. For the first
part of the sum, we observe that if m < n/2, then [m — n| > n/2, and thus

1n/2] 1aa 2

1 1 2 2\1-2¢ 2 dm
Z |m _n|1—20¢ m2o+e = (;) Z m2e+e = (;) (1 + 1 m2a+s)'
m=1

m=1

The needed bound for this sum follows from

2 dm 1 ny 1-2a—¢ |
/1 m2ate 1—20(—8((5) B )

and choosing & < 1 — 2« such that the integral diverges like n'72%~¢ (which is possible
since & < 1/2). In the next part of the sum, we use n/2 < m < 2n to estimate

_pl1—2a 20+
m=|n/2]+1,m#n |m I’l| m

2\ 2a+e n=2 1 2n 1

= <_) ( Z o2 T2t Z 1-2 )
" m=|n/2]+1 (n —m)i= mamya (M=)
2\ 2a+e n—l1 2n

< (—) (/ (n—m)**tdm +2 + (m —n)>1 dm).
n n/2 n+1

As before, the bound straightforwardly follows by calculating the above integrals. Finally,
observing that if m > 2n then |m — n| > m/2, the tail of the sum is estimated as

oo 00
1 1 1
2 : < 21—2(1 2 :
|m_n|1—2a m2o+e mH—s

m=2n+1 m=2n+1

[e9)
S 21—2(1/ m—l—& dm —
2n

21—2a—e

ent

Case o = 1/2.

In this case, no weight is needed and by the symmetry we again only need to estimate
the sum over m € N. It again suffices to employ the Schur test with the bound on the
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Green kernel of the resolvent from Lemma 2.6, while we split the summation at m = n
and use the respective more convenient member of the minimum in (2.8) as follows:

n
1 m 1
K@)l =€ T ) ——
mXEI;I| man(A)] 1/2”;m1/21n1/2(m+1) - In( )n1/21n1/2(n+1)
00 1 "
tC — In(m +1 .
1/2 m=Zn+l ml/2 ln1/2(m +1)m ( )n1/2 lnl/z(n 1)

We need to prove that the right-hand side is bounded in n € N. As the function m —
m/log(m + 1) is increasing on [1, c0), we may estimate the first sum by

In'2(n+1) <& m'/? - n'2(m+1) 032 _
n3/2 o’ lnl/z(m + 1) - n3/2 lnl/Z(n + 1)

For the tail, we proceed by an integral estimate:

n'/2 2 n'2(m +1) ® In'2(m 4 1)

nl/2
- <
lnl/Z(n + 1) Mt m3/2 - 1n1/2(n + 1) /’; m3/2

dm

Integrating by parts gives

© 1n'"2(m 4 1) In'2(m + 1)7o° > dm
52 dm = _2[ 1/2 ] + 1/2 ’
n m3/ ml/ n m'Y2(m+ 1)In'?(m + 1)

n
Further estimations show that

© [n1/2(m + 1 n'/2(n + 1 1 % dm
/ D@D gy <ot / :
g 32 L1/2 o ), m32

—-1/2

Since the last integral decays as n , we see that there exists a constant M > 0 such that

» neN.

© 1nY2(m + 1) M In"?(n + 1)
32 dm| = 172
n m n

It follows that the tail of the sum is also uniformly bounded, which completes the proof in
the case o« = 1/2.

Case x €(1/2,3/2).

Here we choose both weights in the Schur test to be 1/n with suitable ¢ > 0, and
again estimate only the sum over m € N due to the symmetry. Splitting the summation
along the diagonal and using the respective suitable bound from the minimum in (2.8), it
suffices to bound

a—1+e

1 N 1
D Kmn W s < Co 3 o™i
meN m=1
o0
U 22 | 1
+C‘x Z n_(xm nﬁmoz—l+s

m=n+1
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a—1+¢

by a constant multiple of 1/n . For the first sum, we estimate

n

1 1 - 1 " dm 1
n2—a Z m2e—2+e — p2—a (1 + 1 m2a—2+e + n20¢—2+a)’
1

and calculating the integral

" dm 1 3—2a—¢
/1 m2°‘_2+8:3—2a—8(1_n )-

The needed bound then readily follows by requiring ¢ < 3 — 2« such that the above integral
diverges like n372%~¢ (which is possible since @ < 3/2). For the tail of the sum, the
claimed bound is immediate from

oo

= 2 s, e
= — m m = —————- |
na—l m1+s n(xl " ene 1+¢

m=n+1

4. Coupling with localized potentials

We study the asymptotic behavior of the unique negative eigenvalue of the perturbation
(—=A)* — ¢6, from Lemma 3.2 in the regime of small and large coupling constants. Recall
that U,, denotes the nth Chebyshev polynomial of the second kind.

Proposition 4.1. For a > 3/2 and for n € N, the unique negative eigenvalue A, (c) of
(—=A)* — b, with ¢ > 0 satisfies the asymptotic formula

—e 2 1O if o =3/2,
s (et )2“2%3<1+ ©) ifa>3/2 as e =07,
— 5~ r(c if o ,
asin(%)

with the decaying remainder

O(c) if «€(3/2,5/2),
r(c) = (9(c1n%) if « =5/2,
(9(621127*3) if « >5/2.

For large coupling constants, one has
1
An(c) = —c (1 + (9(—)), as ¢ — +oo.
c

Proof. According to (3.8) and (3.9), the defining equation for A = A, (c) reads

1 2
/ Un——l(x)./l_xzdx:i.
12%(1—x)* = A 2¢
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From this formula, it is clear that A tends to zero as ¢ — 07, and to negative infinity
as ¢ — +oo. We first consider the regime ¢ — 0T. Using Lemma A.3, it follows that one
can write

n? 1 e
1) 2n_c - _ln—meTg(l) ) EZ :j//j
20 sin(3Z) ’
with
o) ifae(3/2,5/2),
s(JA]) = 1 9(In |Tl\) ifa =5/2,
(A=) ifa > 5/2.
Reducing |A| = —A in equation (4.1) for @« = 3/2, one immediately obtains the respective

claim. Further, from (4.1) for « > 3/2, one deduces the relation
Al = O(c753)

and the equation can be written as

nzﬂ 3—2a

7
- 1+~ [ A 20,
2¢ 1+ 7)) 2asin (3Z) 4]

where the remainder
r(c) == —cs(A])
decays as a function of ¢ as specified in the claim. Solving the last equation for || yields
the asymptotic formula for ¢ — 0% when o > 3/2.
In the regime ¢ — 400, the claim follows in an analogous way from Lemma A.4. m

For the discrete bilaplacian, the emerging negative eigenvalue can be characterized by
an implicit equation. If n = 1, it can even be expressed fully explicitly as a function of the
coupling constant.

Proposition 4.2. For n € N and ¢ > 0, the unique negative eigenvalue of A*> — c§, is
given as

(1 —=r?*
r2(1 + r2)2 ’

where r is the unique solution of the implicit equation

An(c) = —

1

1—r22 JUZ](I—i—rZ) c

in (0, 1). In particular, forn = 1 it is

C4

MO = e 2
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The proof relies on an explicit formula for the Green kernel of the resolvent. The latter
might be of independent interests and is therefore stated in a lemma. It uses a convenient
transformation of the spectral parameter. Recall that the Joukowski transform is the bijec-
tion

$:D\{0} > C\[-2,2], ¢(z):=z+2z7",

where D := {z € C | |z| < 1}. For every A ¢ o(A?) = [0, 16], there exist unique 0 #
&, n €D such that

(4.2) 2+ VA=E+E" and 2—VAi=n+n".

Notice that the resolvent formula below does not depend on the particular definition of
the complex square root. Choosing another branch only exchanges the roles of £ and 7, in
which the formula indeed commutes.

Lemma 4.3. For A € C \ [0, 16] and m,n € N, the Green kernel of the bilaplacian is
given by

";“7’] (g_-m-i-n _ Elm—n\ B 77m-i-n _ n\m—nl)
(I=¢mE—-—m\ &1 n—n!
Here 0 # &£, n €D are uniquely determined by (4.2).

(A% - )&);,}n =

Proof. Follows immediately from (2.5) and Lemma A.5. ]

Proof of Proposition 4.2. Notice first that if A < 0, then +/A € iR, such that & =1 fol-
lows easily from (4.2). Hence, using Lemma 4.3 with m = n, the defining relations (3.7)
and (3.8) for A = A, (c) become

L | WYZ St AN I 8 LGl
¢ TP Img m(s—s—1>‘1—|é|2j=0 mg

Next, from (4.2) it is elementary to derive

20& 2 Mg

4.3) Re& = and Im“é=—-—"-—,

1+ €] (116122
and thus for the cosine of the argument,

Re§ 2§
cos(Argé) = .
JEl T T+ [ER
Using (2.6), we can further compute
Im (£2/ 1) ey sin((2j + 1)Argé) — U, ( 20| )
Imé& sin(Arg§) 1+ €7

Combining the above, we see that |&| solves the equation

1 |s|2 = 20¢|
4.4) P |2 Zlélz’ (1 +|§|2>
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The dependence of A on |&| can be expressed from (4.3) as

_a-EPt
ER(1+ [E)?

From this it is easy to see that there is a one to one correspondence between A < 0 and
|€] € (0, 1). Hence an occurrence of two different solutions |§| of (4.4) gives rise to two
different eigenvalues of A2 + ¢8,, which would contradict Lemma 3.2. Therefore there
is exactly one solution |&| of (4.4) located in (0, 1). The formula for n = 1 then follows
easily from (4.4) and (4.5). ]

4.5) A=

A. Integral identities and asymptotics with Chebyshev polynomials

To compute two integrals with Chebyshev polynomials needed in our proofs, we use a
slight modification of equation 8 in 3.631 of [13] which reads
(D7 T ()
1 1
2r(5H+0T (5 -0

/2
(A.1) / sin”~1(¢) cos(2Lp) dp =
0

for any £ € Z and Re v > 0. Indeed, this formula can easily be derived from equation 8
in 3.631 of [13] by using the relation sin x = sin(r — x) and the fact that a = 2/ € 2Z
therein.

Lemma A.1. Forallm,n € N and a € C with Rea > —3/2, one has

1
/ (1 =) Up-1(x) Uyp—1(x) V1 — x2 dx
-1

_ T min 20 _ 20
= 271 (D [(a—l—m—n) (a+m+n)]’

where the generalized binomial number is defined in (2.4). For fixed m,n € N, the right-
hand side of the formula is understood as the respective limit at its removable singulari-
tieso = —landa = —1/2.

Proof. Similarly as (2.9) follows from (2.5), we use the substitution x := cos 8 and (2.6)
to get

1
/ (1 =x)*Up—1(x) Uyp—1(x) V1 — x2 dx
A2 771

w/
e / " 5% () eos(2m — ) ) — cos(2(m + n) )] d.
0

In the last integral, we apply identity (A.1) twice and find that it is equal to

14 (_1)m+n[ I'a+1)
2a+1 IlNa+1+m—-—n)T(a+1—m+n)
B e +1) ]
FNa+1+m+mTa+1—-—m—n)t
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When rewritten in terms of the binomial numbers, we arrive at the statement. Note that
even though formula (A.1) only applies for Rea > —1/2, (withm,n € N fixed), a straight-
forward identity argument between holomorphic functions implies the sought equality for
Rea > —3/2. To this end, the left-hand side of (A.2) is easily verified to be holomorphic
on the half plane Re @ > —3/2 by dominated convergence. ]

Lemma A.2. Foralln e N and o € C with Rea < 3/2, one has

1( ) a—2 F (O{) (a)Zn
/1 - x)e V1=x2dx =2 F2) (1 — a _a)zn)tan(na),

where (o) := a(a + 1)--- (e + k — 1) is the Pochhammer symbol. At the removable
singularities « € 7./2, the right-hand side is to be understood as the respective limit.

Proof. As in (2.7), we denote the integral on the left-hand side of the claimed formula
by I, (o). Lemma A.1 applied with m = n and « replaced by —« leads to

In(a) =

al'(1 — 2a) 1 1
21—« (Fz(l—oz)_F(l—a+2n)1"(1—a—2n))'

Repeatedly using the well-known identity I'(z + 1) = zI'(z), we arrive at

1 _ 1 (a)Zn
Fl—a+2n) (1 —a—2n) TI2(1-—a) (1—a)y

and therefore

- (1 —2a) (@)2n
In(e) = m27! 1- .
@) =2 o (- o)
Applying the reflection identity
r(l—2)T@E) = ——,
sin(mz)

one further gets

ra—-2a) sin?(ra) T?(«) _ tan(wa) I'?(a)
Mr2(l—-«) xsinre) TQe) 27 TQa)

The claimed formula now readily follows.

Notice that, for n € N fixed, the left-hand side of the claimed identity is analytic for
Re o < 3/2, while the right-hand side has removable singularities at « € — Ny /2, as well
as at o = 1/2 and o = 1. The respective formulas at the two positive parameters can be
determined as

11m In(o) = \/_Z 1i_>m1 Iy(@) = mn. |

In the weak coupling regime in Section 4, the needed asymptotic formulae for the
Green kernel of the resolvent are a consequence of the following lemma.
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Lemma A.3. For all n € N, we have the relation

1 2 Zmnlio if o =3/2
U 71()(:) o 3 t )
/ o n_ o I —x?dx = n’m 21 .
1291 —x)* +t Savin(E) t2a L4 r(t)  if a>3/2,
sin H

ast — OF, where r(t) is the decaying remainder

o) if @€(3/2,5/2),
r)=40 ) ifa=5/2,
O(t="") if a>5/2.

Proof. 1t follows from a dominated convergence argument that the integral over the subin-
terval [—1, 0] is bounded as ¢ — 0. The (divergent) quantity of interest is thus

1
I(t) :=/(; le—)ﬂ dx.

2¢(1 — x)* 4+ ¢

By the mean value theorem applied to the function UZ_, (x)~/T + x together with (3.4),
there exists a bounded function w: [0, 1] — R such that

B L T—x L o(x)(1—x)*?
(A.3) I([)—I’lz\/z/o 2"‘(1——de+/(; mdx

It remains to study the asymptotic behavior of the above integrals as t — 0 (while the
first one grows faster and the second one gives only a lower order term). We denote the
respective first and second integral by 1y o(#) and I o (¢). The substitution 2%(1 — x)% =
y%t and the boundedness of @ lead to

1 B 2t71/a y
La(t) = —— 3G 1[ aL dy,
242 0 ye+1

C 5/Ga)-1 2t~ Ve 3/
()] < ——1 “—/ dy.
2 42 0 ye+1

where C 1= maxyeo,1] |@(x)].
We start by analyzing I 4(¢). For @ > 3/2, the integral therein converges as 1 — 0T
and its remainder can be bounded as follows:

* ﬁ dy < /oo yl/z—a dy = (9(11—3/(206))_
21w YE A1 7 T Jopi/e

Using equation 2 in 3.241 of [13] to determine the value of the limit integral, we obtain

1
oty = L e

3
Louven) ol
W ( ) 3

asin (3Z)
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When o« = 3/2, on the other hand, the integral in /; 3/2(t) diverges as t — 0. Indeed,
the substitution z = y3/ 2 4+ 1 then gives

(AR 1 X
1 z=—/ —dz=—=In(t"") 4+ O(1).
=55 | - dz= = I +00)
Considering /5 o (), analogous arguments lead to
O(n(™)) if a =5/2,
12,(1([) = 5 .
O(="") ifa>5/2.

In case that @ € [3/2,5/2), we have

21/

C
o) < tS/(Zoc)—l/ 320 g, _ ;5/Qa)—1 9 1-5/Qa)y _ (1),
[12,a(1)] < W | y y ( )=0()
The claim follows by combining the proven asymptotic relations for I} 4(¢) and 15 ¢ (f)
with (A.3), together with the boundedness of the integral over [—1, 0]. [

In the strong coupling limit in Section 4, the asymptotic regime for large ¢ is needed.
Lemma A.4. Foralln € N, we have
1 2
U 1
/ Avl —x2dx = 1(1 +(9(—)), t — +o0.
121 —x)* +1¢ 2t t
Proof. By Taylor’s theorem, we have

1
14221 —x)*s!

1
=14+r(,x), r(,x) = (9(?), t — 400,

where the asymptotic relation is uniform in x € [—1, 1]. Using the orthonormality property
of the Chebyshev polynomials, the claim then follows from

1 U2
/ 1) T3 4
1 2%(1—x)* 1+ 1

1
1

:£+/ U,,Z_l(x)«/l—xzr(t,x)dxzz—l—@(—). [
2 ), 2 1

To compute the Green kernel of the bilaplacian, we use a slight extension of equa-
tion 2.6 in 3.613 of [13], namely

(A4)

/” cos(lp) do — k!
o 1—2kcosg + k2 1k

for / € Ny and k € D (extended by analyticity from the original statement for k € [0, 1)).
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Lemma A.5. Forallm,neN and u € C \ [—4, 4], one has

/ Un—1(x) Up— l(x)x/—xzdx
-1

4(1 — x)? — p?
_ z 577 (%-m-‘rn _ g_-\m—nl B nm—i—n _ n|m—n|>
2A—EmE-m\ Eg )

where £,n €D \ {0} are (unique) such that2 + u =&+ Yand2 —p=n+nL

Proof. We start by the simple identity

1 1 1 1
41 = x)2—p2 Z(za—x)—u _2(1—x)+u)’

which together with the substitution x := cos 6 and relation (2.6) results in

/ Un—1(x) Up— 1(x)mdx
—1

4(1 —x)2 —
1 T 1 1 . .
= ﬂ /(; (2(1 e — — 0 o) T H) sin(m#) sin(nf) do

_ n B §
_@/0 (1—2ncos9+n2 1—250039+$2)
x [cos(|m — n|@) — cos((m + n)6)]do.

The claim follows from suitably applying (A.4) to each summand above and observing
=5+ =) =E-n -7, .
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