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SPECTRAL ANALYSIS OF NON-SELF-ADJOINT JACOBI
OPERATOR ASSOCIATED WITH JACOBIAN ELLIPTIC FUNCTIONS

PETR SIEGL AND FRANTISEK STAMPACH

(Communicated by M. Embree)

Abstract. We perform the spectral analysis of a family of Jacobi operators J(a) depending
on a complex parameter o. If || # 1 the spectrum of J(cr) is discrete and formulas for
eigenvalues and eigenvectors are established in terms of elliptic integrals and Jacobian elliptic
functions. If |a| = 1, o # £1, the essential spectrum of J(o) covers the entire complex plane.
In addition, a formula for the Weyl m-function as well as the asymptotic expansions of solutions
of the difference equation corresponding to J(ct) are obtained. Finally, the completeness of
eigenvectors and Rodriguez-like formulas for orthogonal polynomials, studied previously by
Carlitz, are proved.

1. Introduction

We investigate spectral properties of a one-parameter family of Jacobi operators
J(a), a € C, acting in ¢>(N), with emphasis on obtaining the spectral results in the
most explicit form. The operator J(¢t) is determined by the semi-infinite Jacobi matrix
7 (o) whose diagonal vanishes and off-diagonal sequence {w, },cn is given by

n for n odd,
Wy = (D
on forneven.

Thus, with respect to the standard basis of ¢2(N), the matrix _# () is of the form

Slo)=| 293 - @)

The operator J(¢) is self-adjoint if and only if o € R. We focus mainly on the
non-self-adjoint case with a general o € C, although we restrict ourselves to o] < 1
in the body of the paper. For |of| > 1, the spectral analysis is in all aspects very similar
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and the main results for this case, omitting the detailed proofs, are summarized in the
last section.

We investigate the localization of essential spectrum and eigenvalues, asymptotic
properties of eigenvectors, their completeness and possible basisness. It turns out that
the operator J(o) constitutes one of not many concrete unbounded non-self-adjoint
operators whose spectral properties can be described explicitly and, in addition, whose
spectrum is entirely real for a certain (non-real) range of parameter ¢. Furthermore,
the Jacobi matrix _# (o) belongs to the class with periodically modulated unbounded
weights, where the so-called spectral phase transition phenomena has been observed
[15, 21, 26], see also [16], however, all in the self-adjoint setting. To our best knowl-
edge, except for the classical example of a perturbed shift operator in ¢>(Z) and vari-
ous versions of it, see [17, Ex. IV.3.8], J(«) is the first instance of a non-self-adjoint
(unbounded) Jacobi operator with the transition property, namely with a sudden and
complete change of the spectral character when the parameter o crosses the unit circle.

The vast literature on specific families of self-adjoint Jacobi operators shows that
spectral properties are usually closely related with special functions. In our case, the
major role is played by elliptic integrals and Jacobian elliptic functions, where the pa-
rameter ¢ enters as a (complex) modulus. Moreover, the spectral analysis of a Jacobi
operator can be reformulated to the study of specific properties of corresponding family
of orthogonal polynomials, see [2]. The family associated with _# (o) does not belong
to the Askey-scheme, which can serve, see [18], as a rich source of Jacobi operators
with explicitly solvable spectral problem, however, it was studied before by Carlitz in
[7, 8] for a € (0,1).

In Section 2, we introduce the unique closed and densely defined Jacobi operator
J(ot) associated with the matrix _# () and derive some of its fundamental properties
relying on general theorems of spectral and perturbation theory for linear operators. It
is shown that the residual spectrum of J(¢¢) is empty, the resolvent of J(a) is compact
if |a| < 1, and, on the other hand, the essential spectrum of J(¢r) is non-empty if
la|=1.

Section 3 is devoted to the self-adjoint case, i.e., for ¢ € R. We start with a
simple algebraic identity, which might be deduced from a continued fraction formula
going back to Stieltjes, and obtain a formula for the Fourier transform of the spectral
measure. This yields the spectrum of J(o) immediately. Moreover, a suitably applied
Laplace transform enables us to derive the Mittag-Leffler expansion for the Weyl m-
function.

Main results are derived within Section 4 where the non-self-adjoint case is treated.
If || < 1, we obtain expressions for eigenvalues of J(a), integral formulas for eigen-
vectors and their asymptotic expansions for the index going to infinity. Moreover, the
set of eigenvectors is shown to be complete in (*(N). For |o| =1 and o # +1, we
prove by constructing singular sequences that the essential spectrum of J(¢t) coincides
with all of C. In addition, a Rodriguez-like formula for the associated orthogonal poly-
nomials is derived as well as certain generating function formulas for quantities closely
related to eigenvectors. The question whether the set of eigenvectors forms the Riesz
(or Schauder) basis remains open, nonetheless, the authors incline to the negative an-
swer. A numerical analysis of pseudospectra, supporting the opinion, is presented and
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a formula for the norm of eigenprojections, which might be useful in excluding the
basisness of eigenvectors, is established.

Finally, Section 5 contains a brief summary of corresponding results for || > 1
and the paper is concluded by appendices on selected properties of Jacobian elliptic
functions and numerical analysis of pseudospectra of J(o).

2. General properties of J(o)

Recall that, within the standard construction of a linear operator associated with
matrix _# (o), one defines the couple of operators Jmin(0t) and Jyax (), see, for exam-
ple, [4, Sec. 2]. In more detail, for x € ¢>(N), which is to be understood as semi-infinite
column vector in the following, _# (o)x is given by the formal matrix multiplication.
The minimal operator Ju,;, () is defined as the operator closure of an auxiliary operator
J()(O() s

Jo(a)x= ¢ (a)x, Dom(Jy(ct)) =span{e, | n € N},

where ¢, stands for the nth vector of the standard basis of £?(N); Jy(c) can be shown
to be always closable. The maximal operator Jyax () is defined as

Tmax(@)x = _# ()%,  Dom(Jmax () = {x € C(N) | Jmax (@)x € £2(N)}.

Clearly, Jmin(0) C Jmax (0t), however, Jiin(0) = Jmax(¢t) in our case. This equality is
guaranteed by Carleman’s sufficient condition [4, Ex. 2.7]:

5

n=1

1

— — oo
[Wal

)

which holds for w, given by (1) if o # 0. In addition, one has Jpin(0t)* = Jmax ()
for all @ € C. The situation for o = 0 is somewhat special but trivial and the equality
Jmin(0) = Jmax(0) remains true as well. Thus, the subscripts min and max can be
omitted and the unique Jacobi operator determined by _# (a) is denoted by J(o).

Let us summarize these facts in the following proposition.

PROPOSITION 1. For all o € C, Jacobi matrix (2) determines the unique un-
bounded Jacobi operator J(at), for which it holds J(a)* = J(&). Consequently, oper-
ator J(a) is C-self-adjoint, i.e. J(a)* =CJ(ot)C, where C is the complex conjugation
operator on (*(N).

In the next corollary, we summarize several general spectral properties of J()
that follow immediately from its C-self-adjointness, see e.g. [11, Sec. IIL5, IX.1,
Thm. IX.1.6] and [6, Cor. 2.1]. Notice that there are several definitions of essential
spectra for non-self-adjoint operators, here we follow the notations of [11, Sec. IX.1].
In this paper, we work with ©,,, which can be characterized by singular sequences, see
[11, Def. IX.1.2, Thm. IX.1.3].
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COROLLARY 2. Forall o€ C, the residual part of the spectrum of J(o) is empty
and four definitions of essential spectra (see [11, Sec. IX.1]) coincide, namely

Ol (J(OC)) = GEZ(J((X)) = 663(‘](a)) = 624(‘]((x))'

Note that operators J(o) and J(—o) are unitarily equivalent via the unitary oper-
ator U =diag(1,1,—1,—1,1,1,—1,—1,...). Hence, if spectral properties of J(c) are
investigated, the range of & can be restricted to a half-plane, for example Rea > 0.

Next, J(cr) has a compact resolvent if || < 1, but it is not the case if || = 1.

PROPOSITION 3. The following statements hold true.
i) If || < 1, then 0 € p(J(@x)) and J(o)~" is a Hilbert-Schmidt operator:

i) If |oo| =1, then 0 € o2(J(@)).

Proof. The verification of the statement (i) is trivial for & = 0. Further we assume
a#0.

Denote by {up},>1 and {v,},>1 the two solutions of the second-order difference
equation

Wn—1Yn—1 +Wnyn+1 = Oa nz 2a (3)

determined by the initial values u; =1, up =0 and v =0, v, = 1. A straightforward
computation leads to formulas

a _a2n—1N w —nl (2n
uz, =0, U1 = (—1)"a WZ(—I)(X w\n) 4)
B B won o) won A 1
vant1 =0, v =(—1)"a m—(—l) o m(znﬂ), neN.

Clearly, the matrix R with elements

is the formal inverse to J(a). Substituting the explicit expressions for « and v into the
last formula, we get (where (—1)!! =0!! = 1 by convention)

2m—1)N (2n)!!
am)!l (2n+ 1)1
2n—1)1 (2m)N
2n) 2m+ 1)1’

m+n ., n—m (

R2m+1,2n+2 = (_ 1)

R2m+2,2n+1 — (_ 1 )m+n am—n (

all other entries vanish.
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Proof of the statement (i): If |oz| < 1, then matrix R represents a bounded, even a
Hilbert-Schmidt operator on £>(N), thus this operator coincides with J(c)~!. Indeed,
for the Hilbert-Schmidt norm of R, one has

2m—1)!1 (2n42m)" 7?
R 2:2 Ry, n+2m 2:2 (
IRIE=2 3. [Rensrznsameal* =2 3, ot [ @m)l (2n+2m+

m,n=>0 m,n=0

and the expression in the squared brackets can be rewritten as

4" 2m 2m+2n
2m+2n+1\m m+n )

The well-known bound for the central binomial coefficient

A (2”> <X neN )
2\/’;\ n S /—311-{-1’ )

and further elementary estimates show that ||R||, < .

Proof of the statement (ii): If |ct| = 1, we construct a singular sequence for J(o),
see [11, Def. IX.1.2, Thm. IX.1.3]. For a € (0,1), we define sequences u(a) with
entries

uy(a) =d"u,, neN, (6)

where u, are as in (4). It follows from (5) that u(a) € /*(N) for all a € (0,1) and
moreover

1 2n a2 = g a?
2§ g2 4
— — =——In(1—- . 7
On the other hand, since u is the solution of the difference equation (3), we get

(7 (a)u(a))on—1 =0,
(7 (@)u(@))an = wan—1a™ "uap—1 +wona@® gy

= —wzna2"71(1 - a2)u2n+1, neN.

Hence u(a) € DomJ(o) forall a € (0, l), and, using (5) again, we obtain

17 (e)u(a)|* = Z 2 n (4_n <2n)>

l—a 2 24>
n
a 1—|—a2)

By putting (6), (7) and (8) together, we receive

{ex,u(a)) .
VkeN, lim =0 and lim ————
a—1- " [lu(a)] a=1- lu(a)|

thus 0 € o (J(@)). O

For |or| < 1, the operator J(cx) can be viewed as a perturbation of J(0) with the
relative bound smaller than 1. For later purposes we formulate the following lemma.

®)
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LEMMA 4. Let a € C, o] < 1. Then
(i) for every € >0, there exists C(€) > 0 such that, for all u € Dom(J(0)),

1(7 () = J(0))ull < (1 + &) e[ [[J(0)ul| + C(&)|ul], ©)

(ii) for every r € (0,1), there exists a non-empty open set 2, C C with Z;.NR =
0 such that, for all z € %, and all o € B,(0), (J(at) —z)~ ! exists and it is a
holomorphic bounded-operator-valued function of o on B,(0).

Proof. Let a # 0 and denote by M the operator —( (o) —J(0)); notice that M
is independent of o. For every u € Dom(J(0)),

oo

| oeMul|*> = D (Iwanttans1|* + [wontion|?) < |t Y, 0 un|*. (10)
-

n=1

On the other hand, for every u € Dom(J(0)),

170)ull* =" (Iwan—1u2nl* + [Wan—1u20-11%)

n=1

o 1\2
Z ( 2n)?|u|? (1—5) +(2n—1)2|u2n1|2>,

hence for every § > 0, there exists C(8) > 0 such that

=

I7O)ul* > (1= 8) 3 n?lun|* — C(8) ul*. (1)

n=1

By putting (10), (11) together and using Young inequality, we obtain the statement (i)
Proof of the statement (ii): Notice that J(0) = J(0)*, thus ||(J(0) —z)~!|| < \Imz|

and [|J(0)(J(0) —z)7 || < II‘ri'z\ for z ¢ R. Further, for any z ¢ R and u € ¢>(N), we
have from (9) that
locM(7(0) —2)""ul| < (1+€)[ex][7(0)(J(0) —2)~ul| +C(e) [ (J(0) —2)"u]
12
< ((1+8)|a|Z| C(e )) ul, (12)

|Imz] |Imz]

where € >0 is arbitrary. If r < 1, then we can clearly select € > 0 such that (1+¢&)r <
1. Therefore there exists a non-empty open set 2. C C with 2.NR = 0 such that, for
all o € B-(0) and all z € 25,

le(J(0) —2) 71| < 1.

Hence we have the standard representation of resolvent of J(¢) based on Neumann
series

- 13)

from which the analyticity in o follows. [l
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3. The self-adjoint case

In this section, we analyze the spectral properties of J(a) for 0 < o < 1. Some
of the following results may be deduced from the properties of orthogonal polynomials
studied in [7, § 7]. Here we provide an independent brief derivation based exclusively
on techniques developed for spectral analysis of Jacobi operators, see [28].

3.1. Preliminaries
Let us start by the amazing formula

o 1
/ e~ cn(zu, of)du = s (14)
0 Z°wy
l-l-—2 3
Z W2
1—|—72 3
w
142

I+...

which goes back to Stieltjes, see [27]. This identity is to be understood as the equality
between two elements of the ring of formal power series in the indeterminate z. The
formal power series for the formal Laplace transform on the LHS of (14) equals

=

2 (_l)nC2n (062) Z2n7

n=0

as one deduces with the aid of (47). On the other hand, the coefficients of the power
series associated with the Stieltjes continued fraction on the RHS of (14) is known to be
expressible in terms of the first diagonal element of an integer power of the Jacobi ma-
trix ¢ (o). This can be deduced, for example, from the Stieltjes’ Expansion Theorem
[31, Thm. 53.1]; see also [12] for more details. Namely, the RHS of (14) equals

Y (1 (s (@), 2

n=0

In addition, since the diagonal of _# () vanishes, one has (_# (ct)** ) 11 =0 forall
neNy.
Consequently, formula (14) yields identities

(er,J(00)*"ley) =0, (e1,J(@)*"e1) = Coy (), neNy, a €C. (15)

3.2. Spectrum in the case 0 < o < 1

According to equalities (47) and (15), function cn(z, &) can be written as

cn(z, o) = 2) ((;;))7 2 er, J(00)?er).
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Define u(-):={e1,Ej(-)e;) where E; stands for the spectral measure of the self-adjoint
operator J(o). Then, by the Spectral theorem, we have

2n/ x2nd‘u(x).
R

Since the power series of cn(z, o) converges absolutely for |z| < /2, Fubini’s theorem
justifies the interchange of the sum and the integral and, with the help of (15), we get

=3

/R ¢*dyu (x) = en(z, @), (16)

which is true in the circle |z| < /2. Nevertheless, since

/R eMdu(x) <

forall 0 <a < m/2,the LHS of (16) is a function analytic in the strip |Imz| < 7/2 and
formula (16) remains true for all z € C, |Imz| < 7/2. One can show that the largest
strip where (16) holds is in fact |[Imz| < K'(¢et); here K'(cr) is the conjugate elliptic
integral, see Appendix A.

The LHS of (16) is nothing but the Fourier transform of u, ie., #[ul(z) =
cn(z, o), where the measure u is identified with the corresponding tempered distri-
bution. Consequently, by the inverse Fourier transform to the function cn(z, o), we
recover the spectral measure L.

Recall that, in the distributional sense, one has

1
F1 [cos(ax)](t) = 3 (6(t—a)+06(t+a)), a,reR.
Hence, taking into account the expansion (50), one computes

0~ e e (S ) 0 (e

valid for all 1 € R, a € (0,1) and where K(a) is the complete elliptic integral of
the first kind and ¢ is the nome, see Appendix A. The measure p coincides with the
measure of orthogonality of polynomials studied by Carlitz and the above formula is in
agreement with results of [7, § 7]. Since the support of the measure p coincide with
the spectrum of J(¢), we get

T
2K (o)

o(J(a)) = (2Z+1), ae]0,1);

the special case o = 0, for which K(0) = /2, can be verified directly.
If oo =1, then cn(z,1) = 1/cosh(z). Recall that

a— 1 — 1
7 [cosh(x)] ()= 2cosh (71 /2)’ ek
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Thus, starting at the formula (16), one concludes that the measure p is absolutely
continuous and its density equals

du 1

- = R. 17
dr  2cosh(m/2)’ re 17

We summarize the obtained results in the following proposition.

PROPOSITION 5. We have

(2Z+1), lo| <1,
o () = { 2K(a)
R, lo| = 1.
We remark that the spectral decomposition of J(1) can be derived with the aid of
the special case of Meixner-Pollaczek polynomials [18, Sec. 9.7]

1+ix

M,(x) =1i"nlLF (— —

12) ne Ny, xeR.

These polynomials satisfy the recurrence
Mn+l(x) :an(x) _n2Mn—l(x)a neN,

with initial conditions Mp(x) = 1 and M, (x) = x. Their orthogonality relation reads

dx 2
M n 2 ‘ m,n; I :
/ ) cosh(m2) 2 Omas & No

Thus, if we set

1
2

On(x) = ﬁ <2cosh (%)) M,_1(x), neN, xeR,

and @I = (¢;(x),¢2(x),...), then J(1)@, = x¢, forall x € R and

[ 80000 (5)dx = 8

Consequently, one can introduce the unitary mapping U : ¢?(N) — L*(R, dx) by setting
Ue, := ¢, for all n € N. Then, clearly

(U)(x) = %,f%—za1V% U = (g = [ F@guds

Finally, for x € R, one easily verifies

UJ()U ' 1(x) = da(x) = x¢1 (x),
and
UI(1)U ™ 0,(x) = (0 — 1)du-1(x) + 1 (x) = 300 (x), 1> 2.

Thus, J(1) is unitarily equivalent to the multiplication operator by the independent
variable acting on L*(RR,dx). Consequently, we have again o(J(1)) = 04(J(1)) = R.
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3.3. Weyl m-function in the case 0 < o < 1

Recall the Weyl m-function of Jacobi operator J(ot) is defined as
m(z,a) = (e1,(J(at) —2) 'er), z€C, Imz#0. (18)

We derive an explicit formula for the m-function, in fact its Mittag-Leffler expansion.
The proof relies on the identity (16) and the well-known relation for a self-adjoint
operator A in a Hilbert space 7, see e.g. [23, Eq. (VIIL.9)] or [5, Chp. 5, Prob. 31.(b)],
namely, for all f € 77,

A—2) ' f= ii/o T £dr Tmz 0, (19)

PROPOSITION 6. Let the function m(z,0) be as in (18). If 0 < a0 < 1, then we

have
T oo qn+1/2 1
2n+1 2n+)m’
oK(a) ,~. . 1+q G

m(z, o) = —

Imz # 0, (20)

and if o =1, then we have

i 3 iz 1 iz
J——— — —~ ) — _ _ >
m(z, 1) iz(‘l’(fu) w<4¢4)>, Imz 20, 1)

where  stands for the digamma function.

Proof. Tt follows from (18) and the self-adjointness of J(o¢) that m(Z, o) = m(z, o),
thus it suffices to consider z with Imz > 0. From (19) and (16), one gets

m(iz,o) =iZ[en(r, a)](z), Rez>0, o€ (0,1], (22)

where .Z denotes the Laplace transform.
Let 0 < a < 1. Recalling (50) together with the elementary formula

z
ZLlcos(ar)|(z) = 212 €R, Rez >0,
one computes
nz & qn+l/2 1
ZLlen(t,a)](z) = , Rez>0, xe(0,1).
oK (o) S 1+g> 1 2y (2:;(2?2

Formula (20) now follows from (22) and the identity above.
If oo = 1, then we have

a0 (2) (5w

see [14, Eq. 3.541(6)], and similarly, by (22), one arrives at (21). [
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REMARK 7. By the Stieltjes inversion formula, the density of the absolutely con-
tinuous part of the spectral measure u can be recovered from the Weyl m-function as
the limit

I .
— lim Imm(x+ie),
T e—0+

see [28, Chp. 2]. In the case o = 1, one can compute the limit explicitly and re-prove
(17). Indeed, with the aid of formula [, Eq. 6.3.16]

=1 1
—_ =  2£0,—1,-2,..,
V() ”,Z()(Hl n+z) e#

and (21), one obtains

=3

1 2 2+ 1 1
~ lim I ie,1) == (~1)" =
7 oim Imm(x+ie, 1) = = §0< ) (2n+12+x2  2cosh(mx/2)’

n

as expected. The last equality is the Mittag-Leffler expansion of the hyperbolic secant.

4. The non-self-adjoint case

4.1. The case || < 1

First we extend the formula (20) for the Weyl m-function for |or| < 1.

PROPOSITION 8. The formula (20) for the Weyl m-function of J(a) remains valid
for0<la|<1andzep(J(a)).

Proof. Let us temporarily denote the RHS of (20) by ML(z, ¢t) . Recall first that K
and ¢ are analytic non-constant functions on the set C\ ((—eo, —1]U[1,0)), which is
proved within the theory of elliptic functions, see [9, Chp. 7,§ 8] and also [30, Sec. 4].
Moreover, |g| < 1 for all a € C\ ((—e,—1]U[l,e)). Consequently, ML(z,-) is a
meromorphic function on C\ ((—eo, —1]U[1,e0)).

Take r € (0,1). By Lemma 4.(ii), we known that there exists a non-empty open set
2, C C such that the function & — (J(&) —z)~! is analytic on B,(0) for all z € 2.
Hence the same holds true for the m-function m(z,-). Since, for z € Z;, the equality
m(z,a) = ML(z, ), i.e. an equality between two meromorphic functions in ¢, holds
true for all o € (0,1), it has to remain valid for all o € B,(0). Hence, m(z,0) =
ML(z, o) forall o € B(0) and all z € Z;.

At the same time, both functions m(-,¢) and ML(-, ) are analytic in the set
p(J(a))N(C\ %(a) (2Z+1)). So the equality m(z, ) = ML(z, &) remains true on
this domain for z, by the analyticity argumentin z.

Notice that function m(-, ¢t) has singularities at points z € T%) (2Z+1). Thus,
since the m-function is analytic on the resolvent set, we have T%) (2Z+1)Cco(J(a)).
All in all, we get the equality m(z,a) = ML(z, ) for all o € B,(0) and all z €
p(J(e)). Since r is an arbitrary number smaller than 1, the last claim can be extended
toall o with || < 1. O
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Recall that in the case of Jacobi operators with compact resolvent (non-self-adjoint
in general), the Weyl m-function is a meromorphic function and the set of its poles co-
incides with the spectrum of the Jacobi operator. In addition, the algebraic multiplicity
of an eigenvalue is the same as the order of the pole, see [3, Thm. 5.3, Cor. 5.5]. The
following statement follows immediately from Proposition 8 and the formula (20). The
claim holds true also for o = 0, as one readily verifies recalling that K(0) = /2.

THEOREM 9. Let |ot| < 1, then

o (J(@)) = 0p (J(@)) = {An}nez;

where .

AN=——(2N+1), NE€eZ. 23
In addition, all Ay are simple, i.e. have the algebraic multiplicity equal to one. In
particular, if Rea =0, then o (J(a)) C R.

4.2. Eigenvectors and their asymptotics

Define

2K (o)

Ci=Cilz, ) ;:/ e~ en(r, o) snk(z, o) dt,
0

2K(0r) (24)

Dy = Di(z, ) ;:/ e~ dn(r, o) s (¢, 00)dr, k€ Ny
0

The integration is carried out through the line segment in C connecting points 0 and
2K (o). Integrals in (24) are well defined for any oo € C\ ((—eo,—1]U[1,e0)) since
functions sn(uK (o), o), en(uK(o), ) and dn(uK(a), o) are analytic in u € R. For
our purposes, it is sufficient to restrict & on the unit disk |o| < 1 and exclude the
boundary points o = +£1.

Before we proceed with the further spectral analysis of J(o), we investigate the
asymptotic behavior of C; and Dy as k — . The integral form of the definition
formulas (24) is suitable for the application of the saddle point method. However,
some knowledge on values |sn(uK(a),o)| for u € [0,2] and || < 1 is necessary.
The needed property is stated in the following lemma, proved in a separate paper [25]
devoted entirely to properties of function o — sn(uK (o), o) for complex .

LEMMA 10. ([25]) Ler || < 1 and o # +1, then
Isn (uK (o), o) <1, Vuel0,1). (25)
Hence, taking into account that sn(K (o), ) = 1 and sn(2K (o) —z, &) = sn(z, ), the

Sunction u— |sn(uK (o), o)|, restricted to the interval (0,2), has the unique global
maximum at u = 1 with the value equal to 1.
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PROPOSITION 11. Let |a| <1, oo # +1 and z € C, then

V2T Kk(a) -5/2
Culz,0) = 777 5 +0(k?), k— oo, o6
1
Dk(za (X) = ZﬂeizK(a) m + 0(k73/2)a k — oo.

Proof. Notice that we have from (25) that if z;,z; # K (o) lie on the line segments
connecting 0 with K(a) and K(o) with 2K (o), respectively, then, for any bounded

function f,
’(/Zl +/2K(a)> f(&)snk(z, c0)ds
0 22

with 0 < p < 1. On the other hand, on a sufficiently small neighborhood of K(c)
where logsn(z, o) is analytic, we apply the saddle point method following [22]. This
yields k~1/2 or k=3/2 leading terms, thus the exponentially small term (27) can be
neglected. In the notation of [22, Sec. 4.7, Thm. 7.1], we have

=0(p"), k— oo, 27)

p(K(e)) =0, p"(K(e))=1-0 p"(K(e))=0
and, denoting by ¢gc¢, gp the corresponding functions g for C, Dy, respectively,
qc(K(a)) =0, (K (@) = 2ze (/1 - 02,
ap(K(@)) = e K/ 1- 02,
thus we receive the asymptotic formulas (26). [

As showed in the following lemma, C; and Dy satisfy certain difference equations
and are closely related to the eigenvectors of J(ot).

LEMMA 12. Let |ot| < 1, o # £1, then, for all z € C, one has

—zDy—0*Cy = e K@i kG —Dg — &P (k+1)Crsy =0,

- (28)
—2Cy—Dy = —e K71 kD —2C— (k+1)Dpy1 =0, k€N
Moreover, the sequence u = {uy},en defined by formulas
w1 = i(—DFake® @20y, (iz,a)
21 =i(—1) 2% ( ) (29

Usn = (— 1) oke@ipy, iz, ), k€ Ny,

is the solution of the system of equations
uy —zup = —2cos(K()z),
(2k+ V) ugpsn — zupps1 + 2kotuy, =0,
2kotunpq — zuop + (2k — Dugg—1 = 0, keN,

or equivalently
J(a)u=zu—2cos(K(o)z)e;, zeC. (30)
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Proof. We obtain (28) by integrating (24) by parts, appealing to the derivative
formulas (59) and using the identities (53) as well as the special values (52). The
second statement follows immediately from equations (29) and (28). [

Finally, we find the eigenvectors of J(o).

PROPOSITION 13. Let 0 < |ct| < 1 and let {An}nez be the simple eigenvalues
of J(&), ¢f: (23). Then the eigenvectors of J(at) corresponding to the eigenvalues

{AN}Nez read

v =i DRk Oy (i, ), v, = (D oDy (A, @), k€ Ng, (B1)

where Cy, Dy are as in (24). Moreover,

(N) - 1/2 Ntk o ky,—5/2
V2k+1:lﬂ: (—l) 72(1_a2)m+0(ak ), k—)oo,
. (32)
N . o _

W = in! ()M 0ok, k — oo.

Proof. Since vV) = ¢ K@)y, the second claim follows from Proposition 11.
Moreover, 0 # v(¥) € £2(N). Since cos(K(o)Ay) = 0, equation (30) yields J(co)vV) =
)LNV(N) .o

We conclude this subsection by showing the completeness of {v(N N yez in £2(N).

PROPOSITION 14. Let |0t < 1, then the set of eigenvectors {vN)} ez of J(at),
defined in (31), is complete in (*(N).

Proof. The proof is based on [10, Cor. XI.9.31] and the fact that {Ay}ycz are
simple, see Theorem 9.
It follows from (12) and (13) that there exist c(c),8(a) > 0 such that

|(J(0) —2) 7| S C < oo, |z|>c(e)and ||argz| — 7/2] < 8(cx).

Moreover, from Proposition 5, (J(0) —z)~! € .7, forevery p > 1, thus by (13) and the
ideal property of Schatten classes, we obtain that (J(a) —z)~! € .7, for every p > 1
aswell. [

4.3. The case |o| =1

While o(J(a)) is discrete for |a| < 1, i.e., a set of isolated points in C, it sud-
denly fills the entire complex plane if |ot| =1, o # £1.

THEOREM 15. Let |ot| =1 and o # £1. Then

o(J/(a)) = oea(J(a)) =C.
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Proof. We proceed analogously to the proof of the second claim in Proposition 3,
however, we begin with the sequence u defined in (29), use that u satisfies (30) and
that we know the asymptotic behavior of C; and Dy, as stated in Proposition 11.

Take arbitrary z € C. We define a family of sequences u(a), a € (0,1), by putting

up(a) =ad"u,, neN,
where u,, is as in (29). By Proposition 11, one has

Vrlz 1 L

uzpi1| = 2 a2|k3/2(1+0(1))’ |uani2| = (I+o(1)), k—eoo. (33)

k1/2

Thus u(a) € ¢>(N) for every a € (0,1) and there exist constants C; >0, C; > 0,
independent of a, such that

|u(a)|* > Ca* (i ";) ~C=—Cia*n(1-a*) -G (34)
k=1
Since u satisfies (30), we get
17 (00) = 2)u(a)||* = a)’ Za4k\ 2k+1)(a+ 1)ugeso — 2ugpsr|*
+ (1;7;1)2 i a*™2kot(a+ V) uogs 1 — zune|?

k=1
+a*|(a—1)uy — 2cos(K(o)z) .

Hence, for a € (0, 1), we have from (33) that

I _ 2<C(1_a)2mk4k+c —C a’
(S (@)= 2)ula)|> < Oz 3k +-Co = Cr

+C4 <Gs,

(35)
where C3, C4 and Cs depend on z, but are independent of a. Notice that (35) implies
in particular that u(a) € Dom(J(c)) forall a € (0,1).

By putting (33), (34) and (35) together, we obtain

feeu@) (@) - ula)]
ER I @ =0 M T

thus z € 6,(J(a)) by [11, Thm.1X.1.3]. O

:0’

REMARK 16. The asymptotic formulas (32) have been derived as a direct conse-
quence of Proposition 11, thus they remain valid also for || =1, o # +1. For such
a, one observes that v(V) ¢ (*(N). Consequently, since the solution of the difference
equations _# (a)u = zu is unique up to a multiplicative constant, we get that {Ay}yez .,
defined as in (23), are not eigenvalues of J(o).
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4.4. Other properties of eigenvectors

In this subsection, we provide some additional results related to eigenvectors of
J(a) for |a| < 1. Namely, we derive a generating function formula for eigenvectors,
give a Rodriguez-like identity for orthogonal polynomials associated with Jacobi matrix
7 (o) and present an integral formula for the norm of eigenprojections.

Note that formulas for v(¥) given in Proposition 13 are expressible in terms of
Fourier coefficients of some analytic functions. Indeed, let us put

Cr(s,0) :== e 3cn (@ﬂ) sn% (@,a) ,

s K K
Di(s,00) == e '2dn (%,a) sn?t1 (%,a) ,  keNy,

and denote the corresponding Fourier coefficients by 7,(k) and 0, (k), respectively,

L2 L2 s
(k) = ﬁ/0 G (s, o)ds,  Gu(k) = E/o e (s, 0)ds. (36)
Then
Cr(s,00) = Z )/n(k)eim, Di(s, o) = Z 5n(k)ei"5
neZ neZ
and we have

v = 2iK (o) (Db (k), v, = 2K () (1) ek Sy (k), ke No. (37)

In [7], Carlitz investigated the sequence of polynomials {P,},en defined recur-
sively by the recurrence rule

Poi1(x) = xPy(x) —wﬁ,an,l(x), n>=2,

with initial conditions P;(x) = 1 and P»(x) = x; sequence {wy }nen is as in (1). If we
put

n—1 1 1
pn(x) = (]H w—k> P,,(x) = m&(x), ne N, X e C, (38)

then the sequence p = {p, }nen is the solution of the eigenvalue equation ¢ (a)p(x) =
xp(x) normalized such that p;(x) = 1. Since such a solution is uniquely determined
by its first entry, the vector v(V) is a constant multiple of p(Ay) with Ay as in (23). In
detail, for 0 < |a| < 1, o # +1, we have

v = Wb (), keN, NeZ. (39)

REMARK 17. Notice that the Fourier expansion (50) can be used to evaluate v(lN) R

H 2T i N+3
VEN)ZIK(O‘)/ i s o (K(O‘)S,a) =T 9 Nen o)
0

n o 1+ gD
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Taking into account that P;(x) is a monic polynomial in x of degree k— 1 and combin-
ing (38), (39) and (40), we obtain an asymptotic formula for v,({N) as N — oo with fixed
k>2,

W) 2int

kT QDRI () T (k- 1)!
where 0 < |ot| < 1, o0 # +1.

It is a straightforward application of elementary properties of Jacobian elliptic
functions to verify that

Ci(—z,a) = —K @0z a),  Di(—z,a) = X Dy(z, ).

NIN+2 4 0 (Nkfzqzv> . Nooo, (41)

Hence, taking into account that A_y_; = —Ay, one deduces from (31) that
WD — (M keN NeZ

The last relation together with asymptotic formula (41) allows for obtaining the asymp-

totic formula for v,E ) alsoas N — —co.

To supplement the knowledge about polynomials p,,, we provide a Rodriguez-like
formula for p, , which seems to be a new result.

PROPOSITION 18. Forall z € C and k € Ny, one has

(L1 a2 ' " 2k+1
_ - IZMd 42
Pak+1(2) ok (2k)! duk u=0€ n(u, @) [sn (u,a)] 7 @
(=1 g2k Y u ]2
_ - 4
P2u+2(2) ok (2k+ 1) du?k+1 u:Oe cn (u, @) sn (u, o) 43)

Proof. We prove the statement for particular z = A,, with n € Z, see (23). Since
both sides of equalities (42) and (43) are polynomials in z, these identities then hold
forall z € C.

By splitting the integral in (36) for 7, (k) to two integrals over (0,7) and (r,27),
applying the substitution s =¢ — 27 in the second one and using identities (54), one

finds
1

V1
. i(n+1)s
k) =5 /_ JH s (s 0)ds.

Take the parallelogram with vertices at points +7, +7+ 27K’ (o) /K (o). Integrating
the function ‘
2 TG (2, 0)

over the boundary of this parallelogram and taking into account that the integrand is a
2r-periodic function, hence the integrals over the lateral sides cancel each other, we
obtain

n+2m . . ) K/(O()
(012 (2, 0)dz = iR (l<n+1>z<g o),z=in )
2n (/ /n+2m ) Kz o)dz=iRes | € Kz o)z =i K(o) )’




918 P. SIEGL AND F. STAMPACH

for the function % (-, ) has the only singularity within the parallelogram located at

d
7= inll((((g)) . Next, we parametrize the complex line segment in the second integral on

the LHS of (4.4) such that z =7+ 27miK’'(a) /K (o) where —7 < ¢ < 7. Taking further
into account that

K'(o) \ _ak(e)k(a)
Gk <I+27‘L’1 K(a) ,OC) =—¢ € (t,a),

as one deduces with the aid of (55), the equation (4.4) can be written as

(14+ ¢ (k) =iRes | "% (2, 00),2 = inK/(a)
n 9 ) K(a) )
where we have substituted for the nome g = exp(—nK’(o¢)/K()). Note the singular-
ity of the function 6; (-, @) at z=1imK'(ot)/K(ct) is a pole of order 2k + 1. Thus, using
identities (56) in the second step, one gets

/
Res (ei(n+l)z<gk(z, a)7Z _ iﬂ.’K (OC)>

K(o)
1 d* K'() \*
= ——— —i g (2, a
(2k)! dz2k z:in’g((“)) (Z 17T K(a)) e k(z, )
2k+1
ol
_ i d_2’< S+ 1)z g K(o)z o z
o2k (2k) 1 2k | T’ Sn<K(a)z oc)
T
Consequently, we arrive at the formula
1
pl = L i g, )
" K(o) 1+ g2+ a2k +1(2k)! duk| _ " sn (u, o)

Now, it suffices to apply identities (37), (39) and (40) to obtain (42) with z = A,,.
The second identity (43) is to be verified in a similar way. This time one deduces
that

8, (k) = _i/” ei(n+1)s9k(s o)ds
n 7 . )
T qn-&-% 1
CK(a) (14¢2+1) o241 (2k 4 1)!
q2k+1 (e Dy " 2k+2
X du2k+1 u:e 27 KT en (M,(X) |:SH (M7(X):| u

Next, we derive some generating functions formulas for sequences yy(k) and
Oy (k) with N fixed. They may be deduced from the result of Carlitz, see [7, Egs. (7.8),
(7.9)], although the formulas there are treated rather as formal series, no comment on
the convergence is given and 0 < or < 1 is assumed.
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PROPOSITION 19. If 0 < |ot| < 1, then for N € Z and t from a neighborhood of
the real line, one has

1
K(a) S 2w ok [(Kla) T q" "2 1
cn( - t,a) ]Zz)yN(k)a sn - to K (@) T3g 1 cos| ( N+ 3 t,

K(a) = K(a) it gVt 1
dn(TZ,O{)kXZ)&V(k)azksnzkH (TZ,O{ (XK((X)WSIH N+E t].

Proof. We prove in detail the first formula. By Lemma 10 and the analyticity of

the function ¢ — sn (ML a) on a neighborhood of R, there is an open set U C C

a
such that R C U and
K(o 1
sn (Lt,a)‘ <——, tevu.
n Vel

Since, in addition, by (32) and (37), yv(k) = O (k=3/2) as k — . Hence, for 0 < || <
1, the series on the LHS of the first generating formula converges locally uniformly in
U.

By using the definition (36) of yv(k), interchanging the sum and integral and
summing up, one arrives at

cn (@t, a) i v (k) ok sn** (@t, a)

k=0
cn (K(“)t,(x> cn (@s, a)

3

21 p—i(N+5)s
= / ds.
0 2T 1 —o2sn? (K—(a)t a) sn? (—K(O‘)s a)
T T 7

Applying the identity (57), one evaluates the integral with the aid of Fourier expansion
(50) of the function cn, for

m K(o) 2m? Nz
—i(N+1)s o q i(N+5 )t
/o ¢ i Cn( T (t+s)>ds_ocl<(a)l+q2’v“e o

The second generating function formula can be obtained similarly, one applies the
identity (58) and proceeds analogously. [

COROLLARY 20. Let M,N € Z and 0 < |at| < 1. Then it holds

n AR

= 6 .
20K (o) 14 2N+ MY

3 (k) (K)ot
k=0

N+%

< 2% _ T q
,stN(k)sM(k)a - 20K (a) 1+ ¢*Nt1

Su.
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Proof. Multiply the first identity in Proposition 19 by (27r) e #M+1/2) and in-
tegrate w.r.t. 7 from O to 27. The second formula is to be derived analogously. [

It would be interesting to know whether the set of eigenvectors {V(N ) tnez forms a
basis of /2(N), or not. From this point of view, it is useful to have some knowledge on
the norm of the eigenprojections {Qn }yez corresponding to the eigenvalues {Ay}yez -
Designating the dependence on o in the eigenvectors by writing v(V) = y(V )(oc) and
observing that v("V)(@) is the eigenvector of J*(co) corresponding to the eigenvalue
E, we have that

v (). (44)

Since vV (o) = —v(M) (@), one obtains

|| v ( )|1?
[ (v (@), v (e0)) |
Corollary 20 enable us to derive an integral formula for ||Qp ||, nevertheless, it does not

give a complete answer on the behavior of ||Qy|| yet as finding an asymptotic formula
for |[v(¥)|| as N — oo seems to be a not easy task.

Ion |l =

PROPOSITION 21. Let 0 < || < 1, N € Z and Qy be as in (44). Then one has

o] |1+qu+1|”

TK(@r gV (P

IO |l =

and

” ( ”2 ‘K ‘2 /27[/2” N+ Yutv) € ( ) ( ) ( )S(V)d( ) ( )dudv

I —Jaf?s? (u)s*(v)

where we use abbreviations s(u) = sn (K(na) u, OC> , ¢(v)=cn (@v, OC> , etc.

Proof.
By Corollary 20 and formulas (37), one computes

4K(OC)7'E qN+1/2
o 14Nt

(V™M (@), (a)) =

In the RHS of the equality

V™ (eI = Zvn (@),

substitute by formulas (37), interchange the summation and integrals and sumitup. [J
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We conclude by comparing numerics of pseudospectrum of J (o) for oo = 0.5 and
o = 0.51, see Figure 1. The plots are computed in Mathematica as the log of the norm
of the inverse of J(o) — z truncated to 1000 x 1000 matrix. Although all eigenvalues
are real in both cases, the pseudospectra have completely different character and they
suggest that the eigenvectors of J(¢r) for non-real o, |et| < 1, do not form a Riesz
basis (as otherwise the &€-pseudospectrum should be contained in a k€ -neighborhood
of eigenvalues with some x > 0, see, e.g., [19]). More plots of pseudospectra of J(o)
with various values of o can be found in Appendix B.

=10

Figure 1: Pseudospectra of J(e) for oo =0.5 (up) and o = 0.5i (down).

5. The case |0 > 1

For the sake of completeness, we describe the spectral properties of the Jacobi
operator J(o) also in the case when |ot| > 1. However, the analysis is very similar to
the case |a| < 1, therefore we provide only final formulas omitting detailed derivations.

In fact, the problem is reformulated using the operator J(f3) associated with Jacobi
matrix

JPB)=a" 7(a), Bi=a"l. (45)

Hence, if || > 1, then 0 < |B| < 1 and operator J(f3) has discrete spectrum.
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Taking (45) together with (15) one obtains identities

(e1,J(B)"er) =0, (e, J(B)*e1) =B*Con (B?), neNy, peC\{0}.

Thus, for 0 < B < 1 and taking into account (48), one derives the analogue of (16),
namely

[ ¢t = an(z, B).
R

where fi(+) := (e1,Ej(-)e1) where E; stands for the spectral measure of J(). The
application of the inverse Fourier transform and the formula (51) then yields

a5 (%m) o (7))

Consequently, one has o(J(B)) = zpy 2 for 0 < B<1.
For the corresponding Weyl m f nctlon, one derives the Mittag-Leffler expansion

T

fi(r) = 21(([3)5() ﬁ g,

oo n 1

T
K(B) 2. T+ = 5

which holds true for any 0 < || < 1 and z € p(J(B)). Consequently,

(2, B) = (er, (J(B) —)er) = -

odmnzg%yz\M<L

and all eigenvalues are simple.
From equations (28), it follows that the vector i = {ii, } ,ey defined by formulas

i1 = 1(— 1) B PrDy (iz, B),

a1 1= (— 1) BFLEPBCy ) (i2,B), ke Ny,

satisfies
F(B)ii = zii — 2isin(K(B)z)er, ze€C.
Consequently, vectors v ), N € Z, with entries
‘7%11 =i(—1)"B*Dy <i1N7ﬁ> ; \751;22 = (=) Oy (%vﬁ) , k€N,
are eigenvectors of J(B) corresponding to eigenvalues

% T
Avi=——=N, NcZ.
YT K(B)

A straightforward application of formulas (26) yields the asymptotic relations

k

(N . B _

vgk-)i-l = 1n1/2(_1)N+kk1/2 + O(ﬁkk 3/2)7 k— o,
3 k-

R T

2(1-p2) &2
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Orthogonal polynomials studied by Carlitz in [7, § 8] are determined recursively
by the recurrence rule

P,,H(x) :xf’,,(x) - [32W%,1]~)n_1(x), nz?2,

with initial conditions Pj(x) = 1 and P>(x) = x; sequence {w,},en is as in (1) and
o=p"". For the sequence of polynomials p = {pn}nen satistying the eigenvalue
equation _# (B)p(x) = xp(x) and normalized such that j;(x) = 1, one gets

1

Pn(x) = mpn(x), neN.

The eigenvectors 7V) are related to these polynomials by relation
N
~(N . q L %
v/(c ) = ZEIW pk(xN% ke N7 NeZ.

For n € N, one readily verifies that

Pz)=PB" 'R (B'2) and pu(z)=pa (B '2).
Consequently, identities (42) and (43) yield

~ (—l)kﬂk d2k - u 2k+1
= — B _
p2k+l(z) (Zk)' du2k u:()e dn (uaﬁ) sn (M7ﬁ) )
_ i(_l)kJrlﬂk d2k+1 i 2k+2
= ﬁ —_— .
p2k+2(Z) (2k+ l)' duk+1 . cn (uaﬂ) sn (u,ﬁ) ’ ke NO

Let us end with the integral formula for the norm of the eigenprojection

which reads
1L 144¢*]

awk@E o B

10wl =

with

gy KBIE 7127 iy d0T0) — )5 e(w)e0)
e B A TR

where we use abbreviations s(u) = sn <@u,[5> ,c(v)=cn (@v,ﬁ) , etc.

dudv
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A. Jacobian elliptic functions

Jacobian elliptic functions are deeply investigated and very well-known. For con-
venience, some of their selected properties, which are used within the paper, are sum-
marized here. As a primarily source we use [20], other useful references are [ 1, Chp. 16],
[24] and [2].

The (copolar) triplet of Jacobian elliptic functions sn(u, ), cn(u, o) and dn(u, )
can be defined with the aid of Jacobi’s theta functions, see [20, Egs. (2.1.1-3)] (modulus
a coincides with k in the Lawden’s notation). Each of these functions is meromorphic
in u (for fixed o) with simple poles and simple zeros and is meromorphic in o (for
fixed u). In most applications, the range for the modulus o is restricted to 0 < ot < 1.
As such, all three functions are real-valued for u € R.

Taylor series expansions of Jacobian elliptic functions can be written in the form:

o ; ) u2n+1
sn(u, o) = rgz)(_l) Cony1(0?) [CZEk (46)
o 2n
n u
en(u, o) = go(—l) Cop (o) anr (47)
oo 2n
dn(u, o) :go(—l)"a%czn (a?) (;n)!. (48)

Expansions (46), (47) and (48) are absolutely convergent for |¢¢| < 1 and |u| < /2,
see [30, Thm. 3.2]. For n € N, C,(x) is a polynomial in x of degree |(n—1)/2]
with positive integer coefficients. No explicit formula for polynomials C, is known, al-
though a lot of authors studied them and found various combinatorial interpretations for
their coefficients. Let us mention at least [13, 29]. Polynomials C, may be computed
recursively by formulas

Cons1(x)= Y (ZI) Caj ()X Cy (x71),

Jjt+k=n

2n+1 _
C2n+2(x) = 2 <2 . 1>C2j+1(x)ka2k ()C l) N n € Ny,
Jjt+k=n ]+

and Cy(x) = L. First few polynomials C,(x) read

C1 (x) =
G (x)

C3(x) = 14x, Cs(x) = 14 14x+x%, C7(x) = 14 135x 4 13522 4 x°,
Ca(x) = 1 +4x, Co(x) = 1 +44x+ 16x%, Cg(x) = 1 4 408x + 912x° + 64x°.

1,
1,

Zeros, poles as well as periodicity properties of Jacobian elliptic functions are
expressible in terms of the complete elliptic integral of the first kind

! dr
k(o) = | Va0 a2
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where the principle square root is used. As function of @, K is analytic in C\ [1,0).
Note that K(a) > 0 whenever o> < 1. The conjugate elliptic integral K’ is defined as
K'(at) = K(o) where the complementary modulus o satisfies o? + a> = 1. Sim-
ilarly, as function of o?, K’ is analytic in C\ (—0,0]. Finally, recall the nome
q(a) = exp(—nK'(a)/K()); the dependence on the modulus ¢ is suppressed in the
notation for g. Note that all functions sn, cn, dn, K, K’ and ¢ are functions of o2

rather then o.
Fourier series for Jacobian elliptic functions read

2 & Y2 (2n+1)mu

)= ko) 2 T T 2K ()
2 oo n+1/2 2 1
cn(u, o) = 7t q cos( nt )nu’
aK(a) S 1+ g+ 2K (@)
14 2 & 4" nnu
d =
%) = e T Ko Z'l 1+ Ka)’

where |Im(u/K(o))| < Im(iK'(a)/K(at)).
Finally, we recall some special values, see [1, Sec. 16.5-16.8],

sn(0, ) =sn(2K (), ) =0,
en(0, ) =dn(0, ) = dn(2K (), ) = —cn(2K (@), ) = 1,

identities, see [1, Sec. 16.9] and [1, Sec. 16.8],

dn’(z,0) + o2 sn®(z,00) =1, sn’(z,a) +cn’(z,00) =1,

and
sn(u+2K(a), o) = —sn(u, ), cn(u+2K(a),a) = —cn(u,a),
sn(u+2iK'(a), &) = sn(u, o), en(u+2iK' (o), o) = —en(u, o),
sn(u+iK'(a), @) = m en(u+ iK' (1), o) = — %

addition formulas, see [20, Egs. 2.4.12,2.4.14],

2cn(u)cen(v)
1 — o2sn?(u)sn2(v)’

2sn(u)sn(v)dn(u)dn(v
en(u+v) —cen(u—v) = Sl (_ 2;2 s(ng(u)(sn)z(")( )

en(u+v)+cn(u—v)=

and formulas for derivatives, see [1, Sec. 16.16],

d d
% sn(z, o) = en(z, o) dn(z, @), % cn(z, o) = —sn(z, o) dn(z, @),

gz dn(z, ) = —a®sn(z, o) en(z, ).

(49)

(50)

(51)

(52)

(53)

(54)
(55)

(56)

(57)

(58)

(59)



926 P. SIEGL AND F. STAMPACH

B. Pseudospectra of J(o)

We investigate numerically the pseudospectra of J(o/) for o lying close to the
unit circle, see Figure 2, and approaching i from inside, see Figure 3. The plots suggest
that in spite of the reality of the spectrum in some cases, the pseudospectra (and so the
basis properties of eigenvectors) crucially depend on the self-adjointness of J(ct).
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Figure 2: Pseudospectra of J(o) with o’s lying on the circle with |ot| = 0.95.
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Figure 3: Pseudospectra of J(a) with purely imaginary o’s approaching i.
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