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EIGENVALUE PROBLEMS OF ATKINSON, FELLER AND
KREIN, AND THEIR MUTUAL RELATIONSHIP

HANS VOLKMER

ABSTRACT. It is shown that every regular Krein-Feller eigenvalue problem
can be transformed to a semidefinite Sturm-Liouville problem introduced by
Atkinson. This makes it possible to transfer results between the corresponding
theories. In particular, Priifer angle methods become available for Krein-Feller
problems.

1. INTRODUCTION

The classical regular Sturm-Liouville eigenvalue problem consists of the quasi-
differential equation

—(p(2)y") + q(x)y = Mr(z)y, =z €|c,d] ae. (1.1)
and the boundary conditions
y(c)cosa = (py')(c)sina, y(d)cosf = (py')(d)sin 5. (1.2)

It is assumed that 1/p, ¢, r are real-valued Lebesgue integrable functions on [c, d],
p(x) >0, r(z) > 0 a.e. and «, 3 are real. If (L.I)), admit a nontrivial solution
y for some A, then A is called an eigenvalue and y is a corresponding eigenfunction.
If the eigenfunction y has exactly n zeros in (c,d) then X is called an eigenvalue
with oscillation count n. It is well known that, for every nonnegative integer n,
there is a unique eigenvalue \,, with oscillation count n, and these eigenvalues form

an increasing sequence A\g < A\; < Ag < ... converging to infinity. More precisely,
the eigenvalues grow according to
2 d 1/2
lim n=2\, = L, L:= / (r(z)) dx. (1.3)
n—oo L2 . \p(x)

These results can be proved conveniently with the help of the Priifer angle.

In this paper we will consider generalizations of the classical Sturm-Liouville
eigenvalue problem introduced by Atkinson, Feller and Krein, and explore their
relationship.
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Setting s = 1/p, u = y, v = pu’, Atkinson [I, Chapter 8] writes equation (1.1)
as a Carathéodory system

d = s(@)o, o = (g(z) = r(z))u, (1.4)
and the boundary conditions (1.2]) as
u(c) cosa = v(c)sina, u(d)cosf = v(d)sin . (1.5)

He assumes that s, g, r are real-valued integrable functions with r(z) > 0, s(z) > 0
for all = € [¢,d]. Under some additional assumptions Atkinson [I, Theorems 8.4.5,
8.4.6] proved existence and uniqueness of eigenvalues with prescribed oscillation
count provided the latter is appropriately defined. We explain this and related
results on Atkinson’s problem in Section [4] in more detail. Here we just mention
that the asymptotic formula still holds [3].

Krein [12] [13] 15} 16] introduced the eigenvalue problem for the vibrating string
with finite mass. If we set p = 1, ¢ = 0 in the classical Sturm-Liouville problem
then we obtain the eigenvalue problem of a vibrating string. The part of the string
lying over the interval [c, 2] has mass f: r(t) dt. In Krein’s eigenvalue problem the
mass of the string occupying [c, x] is given by w([e, z]), where w is a measure on
the Borel subsets of [¢,d]. Equations have now to be interpreted as integral
equations

u(z) —u(ec) = /[ )v(t) dt, v(z)—v(c)= f)\/ u(t) dw(t).

[e,)

These equations can be combined into one equation

u(z) —u(c) — zu'(c) = =\ (x — t)u(t) dw(t);
[e,z)
see [I, page 24]. For Krein’s problem we also have a theorem on the existence
of eigenvalues with prescribed oscillation count, and there is also an asymptotic
result similar to (1.3]). Feller [6, [7] gave an alternative treatment of the vibrating
string problem based on generalized second derivatives. Krein-Feller problems will
be considered in Section

Comparing the various eigenvalues problems, we note that Atkinson’s problem
contains the classical Sturm-Liouville problem as a special case. However, the rela-
tionship between problems of Krein-Feller and Atkinson is less obvious. Atkinson
[T, page 202] points out that the vibrating string with beads (a string whose mass
is concentrated at finitely many points) can be treated within his framework.

We show in this paper that every regular Krein-Feller eigenvalue problem can be
transformed to an equivalent problem of Atkinson’s type. The construction of the
transformation depends on the Radon-Nikodym theorem. Therefore, Atkinson’s
problem contains all the other problems as special cases. This makes it possible to
create a unified theory where all results are first proved in Atkinson’s setting and
then are specialized as needed. In Section [5] we apply this idea to obtain existence
of eigenvalues of Krein-Feller problems with prescribed oscillation counts and their
asymptotics from the corresponding results for Atkinson’s problems. We use these
results as examples. In fact, it may be expected that all results for Krein-Feller
problems can be obtained from corresponding ones for Atkinson’s problem. This
should also apply to the operator-theoretic aspect including expansion theorems as
well as to singular problems. For the theory of Krein-Feller operators see Fleige [§].
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In Section 5] we introduce a measure Sturm-Liouville problem in which all three
functions s, g, are replaced by measures. These problems are more general than
those of Krein and Feller. We go on to show that under a condition on the location
of the atoms of these measures the measure Sturm-Liouville problem is also a special
case of Atkinson’s problem.

In Sections [2] and [3] we deal with linear integral equations that generalize
Carathéodory systems of differential equations and their transformations. The
eigenvalue problems of Krein, Feller and our measure Sturm-Liouville problem will
involve such systems.

2. MEASURE INTEGRAL EQUATIONS

Let B denote the o-algebra of Borel subsets of the interval [a,b]. For each
i, =1,...,n, let w;; : B — C be a complex-valued measure. Consider the linear
system

(1) :yi(a)+Z/[ vy (8)dwii(s), telabli=1, ..omn  (2.1)

a,t)

A solution is a bounded Borel measurable function y : [a,b] — C", with y(t) =
(y1(t),...,yn(t)), that satisfies (2.1). Note that since y is bounded and Borel mea-
surable, the integrals on the right-hand side of are well-defined. Atkinson [I]
Section 11.8] considers such systems but he uses Stieltjes integrals; see also [17].
We prefer to work with integrals over measure spaces.

Lemma 2.1. Let y be a solution of (2.1). Then y is of bounded variation so that
the one-sided limits y(t+), t € [a,b) and y(t—), t € (a,b] exist. Moreover, y is
left-continuous at every t € (a,b], and

yi(t+) —y:(t) = Y _wig({tH)y; (1), t € [a,b). (2.2)
j=1
Proof. If f is integrable with respect to a measure w : B — C then
B(t) = f(s) dw(s)
[a7t)
defines a function F' : [a,b] — C. For any partition
a=thg<ti <ty < ---<tm=b,
we have

SO IF(t) — Pt )| < / £ dlel (1),
k=1 @

)

where |w| denotes the total variation of w. This shows that F' is of bounded varia-
tion. Moreover, F' is left-continuous and

F(t+) - F(t) = f{Hw({t})-

The statements of the lemma follow. O

By definition, atoms at ¢ = b do not enter the linear system . However, we
may use equation to define y(b+). Then y(b+) depends on atoms at t = b.
Note that if the measures w;;, j = 1,...,n, have no atoms at t then y; will be
continuous at ¢.
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Choose a measure w : B — [0,00) such that each w;; is absolutely continuous
with respect to w, for instance,

n n
w=Y > lwigl-
i=1 j=1

By the Radon-Nikodym theorem, there exist functions w;; (Radon-Nikodym deriva-
tives), integrable with respect to w, such that

wiy(E) = Aﬂ wy(t) dw(t), B €B.

In particular, for every bounded Borel measurable function f : [a,b] — C,

[ w0 = [ w0 dote
Therefore, we may write in the form
y(t) = y(a) + - W (s)y(s) dw(s), t € [a,b], (2.3)
where W (s) is the n x n matrix with entries w;;(s). If w is the Lebesgue measure
then is a standard Carathéodory system of linear differential equations.

The following theorem is well known [I, Section 11.8]. We prove it for the sake
of completeness.

Theorem 2.2. For every ¢ € C", there is a unique solution y : [a,b] — C™ of (2.1)
with initial value y(a) = c.

Proof. We take the system in the form (2.3)). Consider the space Y of all bounded
Borel measurable functions y : [a,b] — C™ equipped with the sup norm

lyll :== sup [y(t)].
t€la,b]

We may use here any norm | -| in C". Then Y is a Banach space. We define the
operator T : Y — Y by

(Ty)(t) = c+ " W(s)y(s) dw(s).
a,t
Clearly, T is well-defined. Let y,z € Y. We estimate
[(Ty)(t) = (Tz)(1)] < /[ ) W (s)lly(s) — 2(s)| dw(s).
a,

Hence

[Ty —Tz|| < Lily — =,
where

L= /W W (s)] da(s).

If L < 1, application of Banach’s fixed point theorem completes the proof. If L > 1,
we choose a partition a =ty < t; < --- < t,, = b such that

1
/ [W(s)|dw(s) < = forevery k=1,2,...,m.
(tk—1,tx) 2

We set y(a) = c and then define y(a+) by (2.2)). Then we remove the atom at t = a
if necessary and apply Banach’s fixed point theorem to 7" with y(a+) in place of
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¢ and [a,t1] in place of [a,b]. This way we get a solution on [a,t;]. After finitely
many steps we obtain the desired solution of ([2.1)). O

Remark 2.3. It should be noted that equation is solved from left to right.
In general, we cannot solve initial value problems at points different from the left
end point a. For example, take n =1, [a,b] = [0,2], and w11 (F) = -1 if 1 € F and
w11 (F) =01if 1 ¢ E. The solution with y(0) = ¢ is given by y(t) = cfor 0 <¢t <1
and y(t) =0 for 1 < ¢ < 2. There is no solution with y(2) # 0.

3. TRANSFORMATION OF MEASURE INTEGRAL EQUATIONS

Let w : B — [0,00) be any nonnegative measure such that
w((a’',b")) >0 whenever a <a' <V <b. (3.1)
Consider its distribution function & : [a,b] — [0, 00) defined by
h(t) := w([a,t)). (3.2)
This function is strictly increasing and left-continuous. For all e € [a, b]
h(e+) — h(e) = w({e}).
For e = b we take this is as the definition of h(b+). Let
d = h(b+) = w([a, b]). (3.3)

The function A : [a,b] — [0,d] is one-to-one but usually not onto. We define a
function H : [0,d] — [a, ] that is left-inverse to h by

H(z) := max{t € [a,b] : h(t) < z}.

Hence t = H(z) is the unique ¢ € [a,b] such that h(t) <z < h(t+). The function
H is nondecreasing and continuous. We use H to transform integrals as follows;
compare with [I9, pages 194-195].

Lemma 3.1. Let f : [a,b] — C be integrable with respect to w. Then f(H(x)) is
Lebesgue integrable and

h(t)
f(s)dw(s) = / f(H(x))dx fort € [a,b]. (3.4)
la,t) 0

Proof. Equation (3.4)) holds for the characteristic function f = xx with K = (a/, )

{z€0,d]: H(z) € (', 1)} = (h(a'+), h(V)).

In a similar way we see that holds for characteristic functions of any subinterval
of [a,b]. If we set f = xp, B € B, then both sides of define finite measures
on B. Since these measures agree on intervals they also agree on all Borel sets.
It follows that holds for all nonnegative Borel measurable simple functions.
Since every nonnegative Borel measurable functions is the pointwise limit of a
nondecreasing sequence of nonnegative simple functions, the monotone convergence
theorem shows that holds for all nonnegative Borel measurable functions. The
statement of the lemma follows. O
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Consider the linear system (2.1) in the form (2.3). Since we may add the

Lebesgue measure to w, we may assume that (3.1) holds without loss of gener-
ality. We define d, h and H relative to w.
We associate with (2.3)) the linear system

2 (x) =W(H(z))z(z), =z€][0,d]ae. (3.5)

By Lemma the entries of W(H(z)) are Lebesgue integrable on [0,d]. Hence
(3.5) is a linear system in the sense of Carathéodory. Solutions of equations (2.3
and (3.5]) are connected as follows.

Theorem 3.2. Assume that
W(t)2 =0 whenever w({t}) > 0. (3.6)

Let y : [a,b] — C™ be the solution of (2.3)) with y(a) = ¢, and let z : [0,d] — C™ be
the solution of (3.5) with z(0) =c. Then

y(t) = z(h(t)), y(t+) = z(h(t+)) for all t € [a,b].
Proof. We claim that
W(H(z))z(z) = W(H(x))z(h(H(z)) for all z € [0,d]. (3.7

If « lies in the range of h then x = h(H (z)) and (3.7 holds. If x does not lie in the
range of h, then h(t) < < h(t+) and w({¢}) > 0 where t := H(z). On the interval
[h(t), 2] system (3.5 reads z’ = W (t)z with constant coefficient W (¢). Thus

2(z) = e@ETREIW® 2 (h(1)).

Therefore,
W (t)z(z) = W(t)e@hEIW® 2 (h(1)).

Using assumption (3.6) and the power series expansion of the exponential function
of matrices, we see that

W(t)e(wfh(t))W(t) = W(t).

This completes the proof of (3.7)).
We have

z(z) =c+ /035 W(H(r))z(r)dr for all x € [0,d].

Setting x = h(t) we obtain

(®)
z(h(t)) =c+ ' W(H(r))z(r)dr for allt € [a,b].
0
By , we can write this as
(t)
z(h(t)) =c+ ' W(H(r))z(h(H(r)))dr for allt € [a,b].

0
Transforming the integral on the right-hand side using Lemma we find

z(h(t)) =c+ W(s)z(h(s)) dw(s) for all ¢ € [a,b].

[a,t)

This implies z(h(t)) = y(t). O
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If the measure w has no atoms then condition is satisfied. Thus all sys-
tems which involve only measures without atoms can be transformed to
Carathéodory systems. However, the equation mentioned in Remark cannot
be transformed to a Carathéodory equation.

4. ATKINSON’S EIGENVALUE PROBLEM

We consider system subject to the boundary conditions (L.5). We assume
that s,q,7 : [c,d] — R are integrable functions, and « € [0,7), 8 € (0,7]. Note
that we do not assume definiteness conditions unless stated explicitly. The complex
number ) is called an eigenvalue if there exists a nontrivial absolutely continuous
solution (u,v) of satisfying (L.5)).

Let (u(x, ), v(z, A)) be the unique solution of with initial values u(c, \) =
sin, v(c,\) = cosa. A complex number A is an eigenvalue if and only if

A(X) :=cos fu(d,\) —sin fv(d,A) = 0. (4.1)

Since A is an entire function, the set of eigenvalues is discrete or equals the entire
complex plane. In the latter case we call the eigenvalue problem degenerate.

The Priifer angle for (L.4)), is the absolutely continuous function 6(z) =
O(x, \) defined by

0(z, \) = arg(v(z, A) +iu(z, N), 6(c,\) =
It satisfies the first order differential equation
g

da:

The real number A is an eigenvalue of ([1.4), (1.5)) if and only if there is an integer
n such that

s(z) cos® 0 + (Mr(z) — q(x)) sin? 6. (4.2)

0(d,\) = B+ nm. (4.3)

Note that 6(d, \) is an entire function of A.
We are mainly interested in results on the eigenvalue problem that permit s to
vanish on sets of positive measure. Results of this nature can be carried over to

measure Sturm-Liouville problems in Section [5| The following asymptotic formula
of the Priifer angle 6(d, \) is proved in [3].

Lemma 4.1. We have

lim A~/20(d, \) / \/7““5“‘—/ Vi—s— = L7, (4.4)

A—~4o00
dim A 120(d, \) = / Vr 5+7/ Vrts— =1 L~, (4.5)

where r™(z) := max(0,7(x)), r~(x) = max(0, —r(z)).

From this lemma and the intermediate value theorem, we obtain existence of real
eigenvalues and their asymptotics without requiring any sign condition on 7 or s.

Theorem 4.2. Assume L™ > 0. For every sufficiently large integer n, there exists
a real positive eigenvalue N\, that satisfies 0(d, \,) = B+ nw. For any choice of Ay,
we have

lim n=2\, = 72(L1) ™2

n—oo
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There are similar theorems when LT < 0, L= > 0, or L~ < 0. Under additional
assumptions the statement of this theorem can be refined as follows.

Lemma 4.3. The derivative of 0(d, \) with respect to A is given by

d
(u(d)? +v(d)z)%9(d, A) :/c r(z)u(z)? d, (4.6)
where u(x) = u(x, \), v(z) = vz, N).

For the proof of the above lemma, see [I, Theorem 8.4.2]. We conclude the
following uniqueness theorem.

Theorem 4.4. If the eigenvalue problem is not degenerate and r > 0, then all
eigenvalues are real and equation (4.3) has at most one solution for every integer n.

Proof. If )¢ is a nonreal eigenvalue then one shows as in [I, Section 8.3] that
fcdr(x)\u(x, Xo)|?dz = 0. Since r > 0 we obtain that r(z)u(z, \) = 0 a.e. on [c, d].
This shows that (u(z, Ag), v(z, Ag)) solves the system , for all A\. Thus the
problem is degenerate. By Lemma 6(d, ) is increasing or constant. If 6(d, \)
is increasing the second part of the statement is obvious. If 6(d, A) is constant then
either the problem is degenerate or has no eigenvalues. ([l

Lemma 4.5. If s > 0 and 0(zo,\) is an integer multiple of 7, then 0(x1,A) <
O(xo, A) < O(xz2,N) forc < a1 <209 < 2 < d.

The proof of the above lemma follows from an analysis of equation ; see [T,
Theorem 8.4.1].

The zeros of u(z) = u(xz,A) form a closed set that can be decomposed into
(closed) components. Lemma [4.5|yields the following theorem.

Theorem 4.6. Suppose s > 0. If A, is a solution of (4.3)) then the set of zeros of
u(x, A\y) within [c, d] has exactly n components if a # 0 and § # m, n+1 components
if either a =0 or B ==, and n+ 2 components if a =0 and B = 7.

Based on this theorem, we may call a solution A, of an eigenvalue with
oscillation count n provided that s > 0.

In the rest of this section we will assume with Atkinson that » > 0 and s > 0. By
Lemmas and the function 6(d, -) is nonnegative, and increasing or constant.
We write

+ . 3
[+ = /\Erfooﬂ(d, A). (4.7)
If £~ < {7 then the eigenvalue A\, with oscillation count n exists if and only if
£~ < B+ nm < £+. Moreover, there are infinitely many eigenvalues if and only if
(* = +oo. Formulas for £* are given in [4]. They lead to the following results.

Let Z be the collection of closed intervals I C [¢, d] with positive length for which
fI r = 0. Let J be the subcollection of Z consisting of those intervals J € Z with
the property that I € Z, J C I implies I = J (maximal elements of 7). It is easy
to show that the intervals in J are mutually disjoint, and that every interval in 7
is contained in an interval in J. For J = [¢/,d'] € J let (us,v;) be the solution of

(T4), that s,
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with initial values

u(d) =0,v(c)=1 ife<d <d <d,
u(c) =sina,v(c) =cosa if c =/,
u(d) =sinB,v(d) =cosf ifc< <d =d.
Let 7y be the number of components of the set of zeros of w; within J. Then we

setny:=nyifc=cd,a#0orifc<cd <d =d, B #n Inall other cases we
define ny :=ny — 1.

Theorem 4.7. Suppose that r,s > 0, the problem is not degenerate and admits at
least one eigenvalue. Then the minimal oscillation count n™ of eigenvalues is given

by
= ny. (4.8)

JeJ

For the proof of the above theorem, see [4, Section 3].

Under the additional assumption that s(x) > 0 a.e. Theoremis due to Everitt,
Kwong and Zettl [5] and, in an operator theoretic setting, to Binding and Browne
[2]. Atkinson [1, Theorem 8.4.5] gave the following sufficient condition for n~ = 0.
It is a consequence of Theorem

Corollary 4.8. In addition to the assumptions of Theorem [].7] suppose that

e b
/ r(z)dx > 0, / r(z)de >0 for alle € (c,d)
(& e
and

& %
/ r(x)dzr = 0 implies / q(x)dz =0 for all [¢,d'] C [e,d].

’ !

Then n~ = 0.
The following theorem singles out the problems with finite spectrum.

Theorem 4.9. Suppose r,s > 0. The following statements are equivalent. 1. The

eigenvalue problem is degenerate or has only finitely many eigenvalues;
2. 0% is finite;
3. there is a partition

c=§ <& < <En=d
such that, for all j =1,2,...,m,
&5 9]
/ r(x)dr x / s(x)dx = 0.
§i—1 &1

For the proof of the above theorem, see [4, Section 4]. We mention that, if £ is
finite, one can give a formula for the maximal oscillation count n™; see [4, Section

4).
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5. MEASURE STURM-LIOUVILLE PROBLEMS

Let o,x,p : B — R be (finite signed) measures, where again B denotes the
o-algebra of Borel sets in [a, b]. Consider the measure integral equations

Ut)—Ula) = / V(s)do(s), te€Ja,bl, (5.1)
V(t)~ Via) = /

[a,t)

U(s)dx(s) — )\/ U(s)dp(s), tE€ [a,b], (5.2)

[ast)
and the boundary conditions
cosaU(a) =sinaV(a), cosfU(b+)=sinfV(b+), (5.3)

where o € [0,7), 8 € (0,7]. In Section |2| we defined the notion of solution of the
system, and we also explained the meaning of U(b+), V(b+). A complex number
A is called an eigenvalue if there exists a nontrivial solution (U, V') of system (5.1)),

(5.2) satisfying the boundary conditions (5.3]).
Note that the measure Sturm-Liouville problem includes the one considered in
Section Ml when we set

o(0) = [ swde, x(®)= [ a@yde. pB) = [ @)

Let S, @, R denote the set of atoms for o, x, p, respectively. We now transform
the measure Sturm-Liouville problem under the condition

SN(QUR) =0. (5.4)

This condition permits the measures o, x, p to have atoms but o and p as well as o
and x may not have common atoms. Choose a measure w : B — [0,00) such that
each measure o, X, p is absolutely continuous with respect to w, and w((a’,b’)) > 0
for all a < a’ < b < b. For instance, we may take

w = o]+ x|+ |p| + v,

where v denotes Lebesgue measure. Let f,, fy, f, denote the Radon-Nikodym
derivatives of o, x, p with respect to w. Consider the distribution function h(t) =
w([a,t)) of w, and let d := h(b+) := w([a,b]). As in Section [3| we define the
function H which is left-inverse to h. Then we define Lebesgue integrable functions
s,q,7:[0,d] — R by

s(z) = fo(H(2)), q(x) := fx(H(2)), r(x) := f,(H(z)).

Employing these functions we call (L.4)), (1.5) (with ¢ = 0) the Sturm-Liouville
problem associated with the given measure Sturm-Liouville problem. The numbers

«, (3 appearing in are the same as those in (5.3).

Let (U(t,A),V(t,\)) be the unique solution of (|5.1)), with initial values
U(a,A\) =sina, V(a, ) = cos a according to Theorem Then ) is an eigenvalue
of the measure Sturm-Liouville problem if and only if

cos BU(b+,\) —sin BV (b+,A) = 0. (5.5)
Theorem 5.1. If condition holds then
u(h(t),\) =U(t, ), w(h(t),A) =V(t,A) forté€la,b]

and
u(d, \) =U(b+, ), v(d,\) =V (b+,\).
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In particular, A is an eigenvalue of the measure Sturm-Liouville problem if and only
if X is an eigenvalue of the associated Sturm-Liouville problem.

Proof. The first part of the statement follows at once from Theorem [3.2] provided
condition ([3.6)) holds for

0 fo (ﬂ)
W(t) = :
0= (r e
If {t} is an atom for w then, by assumption (5.4)), either f,(t) = 0 or f,(¢t) =
f»(t) = 0. In both cases W (t) satisfies W (t)* = 0.
The second part of the statement follows by noting that the characteristic equa-

tions (4.1) and (5.5) agree. O

We now express the numbers Lt and L~ from , involving r and s
directly in terms of the given measures. To this end let us introduce the geometric
mean GM (wy,wq) for two finite nonnegative measures wy,ws : B — [0,00). We
choose a nonnegative measure w such that w; and wy are absolutely continuous
with respect to w. Let f; be the Radon-Nikodym derivative of w; with respect to

w. Then we define
GM(w1,wg) = / \/flfg dw.
[a,b]

Note that v/ f1 fo is integrable with respect to w. It is easy to see that the definition
of the geometric mean does not depend on the choice of w. If we use the Lebesgue
decomposition wy = w3 4+ w4 with ws absolutely continuous with respect to wy and
wy singular with respect to wy, and let g denote the Radon-Nikodym derivative of
ws with respect to wy, then we may write

M (wr,ws) = / 3 der.

[a,b]
This shows that the geometric mean depends only on the absolutely continuous
component of wy with respect to w; (or the absolutely continuous component of w
with respect to ws.)
Using the geometric mean, we can write L™, L™ as follows

L* :GM(U+7p+) —GM(O'_,/)_), (56)
L~ :GM(U+ap_)_GM(U_7p+)? (57)
where o and o~ are the positive and negative variations of o according to the

Jordan decomposition of o.
Now Theorems [£.2] and [5.1] yield the following theorem.

Theorem 5.2. Assume (5.4)) holds, and the number L in (5.6) is positive. For
sufficiently large n, there exists a real positive eigenvalue A, of the measure Sturm-
Liouville problem that satisfies 6(d, \,) = B+ nw. For any choice of A\, we have
lim n=2\, = 72(LT) "2
n—oo
We have similar results when LT < 0, L~ > 0, L~ < 0. As in Section 4| we can
say more under additional assumptions.

Theorem 5.3. Assume the measure Sturm-Liouville problem is not degenerate,
satisfies (5.4) and p > 0. Then all of its eigenvalues are real and equation (4.3)
has at most one solution for every integer n.
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Proof. If p > 0 then 7 > 0, so the statement follows from Theorem [£.4] applied to
the associated problem. ([

We call t € [a,b] a generalized zero of U(t) = U(t, A) if U(t)U(t+) < 0. General-
ized zeros form a closed set that can be decomposed into (closed) components.

Theorem 5.4. Suppose . For A € R, the collection of components of the set of
zeros of the function u(x, \) within [0,d] has the same cardinality as the collection
of components of the set of generalized zeros of U(t, \) within [a,b]. If o > 0 and
An 18 a solution of then the number of components of the set of generalized
zeros of U(t, \y,) is equal to n if a # 0 and 8 # 7, equal to n+ 1 if either « =0 or
B =m, and equal to n+ 2 if a =0 and f = .

Proof. Let X be the set of zeros of u(xz,\), and let T be the set of generalized
zeros of U(t, \) for some real A. Then H defines a continuous map from X onto T'
which has the additional property that the inverse image H~*(K) C X is connected
whenever K is connected. It is an easy exercise in topology to show that the map
J +— H(J) establishes a one-to-one correspondence between the components of X
and T'. The second part of the statement now follows from Theorem applied to
the associated problem. O

Based on this theorem we may call a solution A, of an eigenvalue with
oscillation count n provided o > 0.

As a simple example, counsider [a,b] = [0, 1], p Lebesgue measure, x = 0 and
o >0 with 6({0}) =1, ¢((0,1]) =0, a = 37, B = L7. Then

U(O,A):%, Ut,\)==(1—-+3) fort>0,

1
2
V(t,\) = —% 3— %/\(1 —V3)t.

The problem has only one eigenvalue A\; = v/3/(v/3 — 1). According to Theorem
its oscillation count is 1. When we set w = p 4+ o then the associated Sturm-
Liouville problem has [0,d] = [0,2], ¢ = 0, r(z) = 0 for z € [0,1], r(x) = 1 for
z € (1,2] and s = 1 —r. One may verify that 6(2,\;) = 8+ 7. In this example,
U(t, A1) has no zero at ¢t = 0 but it has a generalized zero there. This is the reason
why we avoid talking about “interior” generalized zeros in order to determine the
oscillation count.

Suppose that p > 0. Let K be the collection of all maximal subintervals K of
[a, b] with p(K) = 0. The intervals in K may be open, closed or half-open. We only
consider intervals of positive length in K except possibly {a} and {b}. We declare
{a} € Kif p({a}) =0, p((a,e)) > 0 for all e € (a,b) and o({a}) # 0. Similarly, we
define the meaning of {b} € K. Let K = [a/,b']. We define (U, Vi) as the solution
of 7 with A = 0 determined by the initial values

Uld)=0.V(@) =1 ifab¢K,
U(a) =sina,V(a) =cosa ifa € K,
U(b+) =sin3,V(b+) =cos§ ifa¢ K, be K.

Let mx be the number of components of the set of generalized zeros of Ux within
K. We define mg :=mgifae K,a#0orifa g K,be K, §# . In all other
cases, let mg (= mg — 1.
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Theorem 5.5. Assume (5.4) and o,p > 0. Suppose the measure Sturm-Liouville
problem is not degenerate and admits at least one eigenvalue. Then the minimal
oscillation count n~ of eigenvalues is

n = Z meg.
KeKk
Proof. The minimal oscillation count of eigenvalues of the given measure Sturm-

Liouville problem agrees with that for the eigenvalues of the associated Sturm-
Liouville problem. Therefore, by Theorem [£.7] we have

n- = Z ny. (5.8)

JeJ

Let K be any subinterval of [a, ], and let J be the closure of the interval {z € [0,d] :
H(x) € K}. By Lemma we have p(K) = [,r. If K € K then J € 7, and if
J € J then K € K or K = {to} is a singleton with h(tg) # h(to+). Therefore,
Theoremwill follow from once we have shown that mg = ny for all K € IC,
and ny = 0 if K is a singleton different from {a} and {b}. If K is such a singleton
and J € J then s, g, r are constant on J and either r =g =0 or s =0 by . In
both cases u s is affine linear on J and thus ny = 0.

Now consider an interval K = (a/,b") € K with corresponding J = [h(a’+), h(V')]
in J. Then p({a’'}) # 0 and p({b'}) # 0. In particular, ¢,d ¢ J, and thus (us,vy)
solves v’ = sv, v/ = qu with initial conditions u;(h(a'+)) = 0, vs(h(a’'+)) = 1.
By (5.4), s = 0 on [h(a), h(a’+)] and on [A(V'),h(b'+)]. Hence u; is constant on
these intervals. In particular, uy = 0 on [h(a’), h(a’+)]. Therefore, by Theorem
Uk(t) is a constant multiple of u;(h(t)). By Theorem the number of
components of the set of generalized zeros of U within K agrees with the number of
components of zeros of u; within [h(a’), h(b'+)] and then also within J. Therefore,
myg = ny. If K is closed or half-open, we see in a similar way that also mg =
ny. |

The example after Theorem [5.4]shows why we have to allow singletons {a} or {b}
in the collection K. Analogously to Corollary we obtain the following sufficient
condition for n~ = 0.

Corollary 5.6. In addition to the assumption of Theorem suppose that

o({a}) = o({0}) =0,
p(la,e))p((e,b]) > 0 for all e € (a,b),
p(I) =0 implies |x|(I) =0 for all subintervals I of [a,b].
Then n~ = 0.

Theorem 5.7. Suppose (5.4) and p,o > 0. Then the measure Sturm-Liouville
problem is degenerate or has only finitely many eigenvalues if and only there is a
partition

a=To<T < - <Tm=2b
such that
p((1i1, 7)o ((Tie1, 7)) =0 foralli=1,2,...,m.
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Proof. Assume such a partition exists. Then we consider the partition of [, d]
with partition points h(7;), and, if h is discontinuous at 7;, h(7;+). Then, with
J = [h(Ti,1+),h(Ti

)l;
/Jr x /JS = p((7i—1, 7))o ((Ti—=1, 7)) = 0.

This is also true for the intervals J = [h(7;), h(7;+)] by virtue of our assumption
(5.4). Therefore, by Theorem the associate Sturm-Liouville and thus also the
measure Sturm-Liouville problem is either degenerate or has only finitely many
eigenvalues. The proof of the converse statement is reduced to Theorem [£.9] in a
similar manner. O

Let us summarize our results for a given measure Sturm-Liouville problem with
p,o > 0. First we check condition . If this condition fails we have given no
results and it appears that hitherto this type of problem has not been considered
in the literature. So let us assume that holds. Next we verify if a partition
of the type described in Theorem exists. If such a partition exists the problem
is degenerate or has only finitely many eigenvalues. Suppose that such a partition
does not exist. Then the problem is not degenerate, its eigenvalues are real and
can be listed as an infinite sequence

A= < Ap—11 < Ap—32 < ...

converging to infinity. The eigenvalue A, has oscillation count n and n~ is the
minimal oscillation count which can be determined from Theorem According
to Theorem the eigenvalues satisfy the asymptotic formula
. 9 T 2
7}1_{1;011 Ap = (m) . (5.9)
If GM (o, p) = 0 then the right hand side has to be interpreted as +o0o. This case
has been investigated in several papers; see [9] 10} [T}, 20].

The vibrating string problem [12], [I3] is a special case of the measure Sturm-
Liouville problem. We take o = v (Lebesgue measure), x = 0 and p(E) > 0 is the
mass of the string over E' € B. In this case, if (U, V) is a solution of , then
U is continuous and has left-hand derivatives on (a, b] and right-hand derivatives on
[a,b). Moreover, V(t) agrees with the left-hand derivative of U at ¢ for all ¢ € (a, b].
Since ¢ has no atoms assumption holds. Choosing w := p + v we transform
the vibrating string problem to Atkinson’s eigenvalue problem. Unless the mass
of the string is concentrated at finitely many points (string with beads) we have
infinitely many eigenvalues by Theorem Under the assumption that

p(la,e)) > 0,p((e,b]) >0 forall e € (a,b)

we see from Corollary that the minimal oscillation count is n= = 0. For the
asymptotic formula for the vibrating string see [15], [16], [13, (11.7)]. Gant-
macher and Krein [I2] Chapter 4] investigate the oscillations of vibrating strings by
the method of oscillation kernels. This method is very different from the method
used in this paper, namely, transformation to Atkinson’s problem and use of the
Priifer angle.

If o is Lebesgue measure and p > 0 the asymptotic formula is also proved
by McKean and Ray [I8§].
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