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Abstract

This paper provides a rigorous computer-assisted proof of the existence of gener-
alized transmission eigenvalues arising in nonlinear optics in the context of high-order
harmonic generation, a result conjectured in [11]. The analysis is carried out for a
one-dimensional nonlinear medium, where the problem reduces to a coupled system of
nonlinear homogeneous ordinary differential equations subject to nonstandard bound-
ary conditions. These eigenvalues correspond to probing frequencies w for which there
exists a nontrivial incident w-wave such that the second-harmonic field generated does
not persist outside the compact support of the nonlinear medium, thereby rendering its
nonlinear properties undetectable to an external observer. Building on earlier numer-
ical evidence, we establish that, in the low-frequency regime, there exist generalized
transmission eigenvalues whose associated eigenfunctions exhibit blow-up behavior as
the frequency tends to zero. The proof combines analytical arguments with validated
numerics, employing a Newton—Kantorovich framework together with interval arith-
metic to rigorously control approximation errors. The algorithmic implementation
underlying the computer-assisted proof is made available on GitHub [3].

1 Introduction

Higher-order harmonic generation is a nonlinear model describing higher-order optical har-
monic generation in bulk crystals [6, 27]. Such media, when probed with monochromatic
laser beams, generate waves at new frequencies. This process plays a central role in modern
optics, with applications ranging from frequency conversion to imaging and sensing. The
most common example is perhaps the green laser pointer, which emits frequency-doubled
green light based on an infrared laser source and an internal (second-harmonic generating)
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crystal. More specifically, the second-harmonic generation (SHG) process arises in crystals
with particular symmetries, in which the interaction of an incident wave of frequency w
with this nonlinear medium produces a wave at frequency 2w [11]. Mathematically, SHG is
described by a system of coupled nonlinear wave equations in the frequency domain with
quadratic nonlinearity, where interactions between different frequency components are deter-
mined by the material’s nonlinear susceptibilities. In laser technology, SHG is often modeled
as a one-dimensional problem by considering incident waves impinging on the nonlinear
medium at normal incidence [6]. This work focuses on a one-dimensional model of SHG
corresponding to wave propagation in a bounded nonlinear medium, and it is a follow-up to
the investigation in [11]. In [11], the authors investigated the existence of probing frequencies
w that may yield a vanishing 2w scattered field, given a second-harmonic generation inho-
mogeneity of compact support. In other words, frequencies at which the nonlinear effects of
the medium can be invisible to an external observer. A necessary condition for the existence
of such frequencies is the solvability of a nonlinear eigenvalue problem for a system of two
nonlinear PDEs on the support of the nonlinear medium. In the one dimensional case stud-
ied here this necessary condition is also sufficient to guarantee the existence of a nontrivial
incident w-wave which generates no scattered 2w wave. It should be pointed out that the
sufficiency is not true in the higher dimensions, except in special cases, such as a spherically
symmetric medium. The two functions associated with the eigenvalue problem represent
the total fields at frequency w and 2w linked through non-standard boundary conditions.
The corresponding eigenvalues are referred to as generalized second-harmonic transmission
eigenvalues, or for short, generalized transmission eigenvalues. In [11] it was conjectured
that for a one-dimensional medium a continuum of low-frequency generalized transmission
eigenvalues w does exist and the corresponding eigenfunctions are unbounded (in an appro-
priate norm) as w — 0.! This conjecture was supported by numerical evidence. The goal
of the present paper is to provide a rigorous computer-assisted proof of the conjecture. Al-
though not presented here for reasons of brevity, the approach can be extended to the case
of a spherically symmetric nonlinear medium in higher dimensions, which leads to the same
type of nonlinear eigenvalue problem in the radial variable, with slightly modified boundary
conditions. As a result, the existence of a continuum of generalized transmission eigenvalues
(not necessarily located in the low-frequency regime) can be established. We note that the
generalized transmission eigenvalues for nonlinear media are conceptually related to trans-
mission eigenvalues and non-scattering frequencies in linear scattering theory, where, at such
probing frequencies, it is possible to have zero scattering from a given linear inhomogeneity
[4, 5,10, 12, 13, 19, 31, 24, 23]. It is known that these special frequencies play a role for the
unique determination of material properties and for the success of reconstruction algorithms
[10], as well as for material design. We expect generalized transmission eigenvalues, together
with their associated energies, to play a similar role in inverse scattering for nonlinear optics,
as well as in nonlinear material design.

'We note, however, that taking linear and nonlinear dispersion into account may affect this unbounded
behavior of the eigenfunctions (cf. Remark 1.3).



1.1 Preliminaries and the main result

Let us consider a nonlinear medium (typically a nonlinear crystal) occupying the interval
D = (0,1). Let E; and E, denote the w- and 2w-components of the transmitted electric
field inside D. In [11], we asked whether there can exist incident w-waves for which the
nonlinear medium does not scatter the second-harmonic 2w-wave. For such incident waves
the nonlinear effects remain localized inside the medium and are invisible to an outside
observer. We introduced a nonlinear eigenvalue problem that provides necessary conditions
for the existence of such “second-harmonic nonscattering” frequencies and incident waves:

B! +w*qE, = —w*x1 BB in D=(0,1)
B} + 4w*qEy = —w®Xo B in D (1.1)
By =E)=0 at 0D = {0, 1},

where ¢ denotes the relative permittivity of the medium, and y; and y» denote the non-
linear susceptibilities of the medium. Specifically, y; describes the interaction between a
2w-wave and an —w-wave (note the complex conjugation on Ej), while xy represents the
self-interaction of an w-wave. In general, these quantities are functions of z (and w); how-
ever, for simplicity, we assume here that they are positive constants. Thus, if there exists a
nontrivial incident w-wave such that the corresponding 2w-wave does not scatter, then (1.1)
admits a nontrivial solution (Ej, Ey). Conversely if (1.1) admits a nontrivial solution, then
the total fields F) and Fy may be extended to all of R, satisfying FJ + w?E; = 0 outside D
and with F; and E; continuous across 0D. Indeed F5 extends to zero outside D and F; has
the extension

o a”e v 4 gte®  for x <0
! b—e ™ 4 pte®  for x > 1

This may be rewritten as

L , (a==b")e ™  forx <0
Ey=be ™ +ate” + ,
' (bT —at)e” for x > 1
Here the first part represents the (everywhere defined) incident w-wave and the second part
is the scattered part of the w-wave, which satisfies the outgoing radiation condition. In [11],
we showed that a sufficiently small w can be an eigenvalue of (1.1) only if the corresponding
eigenfunction blows up at a rate of 1/w?. Namely, if

c
|(Er, B2l m2(pyxr2(p) = o2 (1.2)

where ¢ > 0 depends on the material parameters ¢, x; and 2, and H? denotes the Sobolev
space of order 2. Based on numerical evidence, we conjectured that such eigenvalues exist.
However, a rigorous treatment of the existence of such (or any other) eigenvalues of (1.1)
remained open. In this work, we use computer-assisted techniques to prove this conjecture
and establish the following result:



THEOREM 1.1. Assume that q, x1 and X2 are positive constants. There exist §,¢ > 0 such
that any w € (0,0) is an eigenvalue of (1.1), with a corresponding eigenfunction (E1, Es)
satisfying (1.2).

In view of (1.2), let us rescale the eigenfunctions and set u; = w?E; for j = 1,2. We then
obtain the problem

U/ll + wzqul = —X1U2ﬂ1 in (07 1)
uy + 4wquy = —xou? in (0,1) (1.3)
uy = uyH =0 at {0,1}.

The desired result will follow once we show that (1.3) admits a nontrivial solution for any
w € (0,0) such that (u1, us) remains bounded away from zero as w — 0. Let us make further
simplifications. Since x; and ys are constants, we may rescale the eigenfunctions and work
instead with /x1x2u1 and xjuz. These functions solve (1.3), but with x; = x2 = 1.
Moreover, instead of w, let us work with the eigenvalue parameter ,/qw. Thus, we may
equivalently study the following reduced problem:

u’ll + w2u1 = —UsU in (0, 1)
uly + dwuy = —ui in (0,1) (1.4)
Uy = uh =0 at {0, 1}.

Regarding this reduced problem, we obtain the following result, which implies Theorem 1.1:

THEOREM 1.2. For any w € [0,2.03] the problem (1.4) admits a nontrivial solution uw =
(u1,uz2) that depends smoothly (in fact, C*) on w. The norm ||| g2(pyxr2(py stays uniformly
bounded away from zero, and w has the following symmetries: Rew; is even and Imu; is odd
with respect to the midpoint x = % forj=1,2.

Remark 1.3. More generally, if ¢, x1 and y» are positive functions of w (but are independent
of x), the same rescaling argument leading to the reduced problem remains valid. Indeed,

for any w+/q(w) € [0,2.03]

C
(B, Bl n2(pyx12(D) =

w? max {X1(w), Xl(w)X2<W)}

where ¢ > 0 is some absolute constant independent of all the parameters involved.

Y

1.2 Main ideas and outline of the paper

In [11], we observed that for sufficiently small w, the problem (1.4) (or equivalently (1.1))
cannot admit a nontrivial real-valued solution. Consequently, both u; and us must be
complex-valued functions. This can be seen easily by first setting w = 0 in (1.4), then
integrating the second equation and using the boundary conditions to obtain fol uldr = 0,
which implies that any nonzero u; cannot be real-valued. A perturbation argument then
yields the result for sufficiently small w.



The main difficulty in studying the eigenvalue problem (1.4) is that it possesses a con-
tinuous symmetry:
if (uy,us) solves (1.4), then so does (e“uy, e uy) for any 6 € [0, 2n]. (1.5)
As a result, nontrivial solutions of (1.4) cannot be isolated, and there is no local unique-
ness: in any neighborhood of a nontrivial solution, there exists another one. Consequently,
contraction-type arguments cannot be applied. The analysis is made possible by impos-
ing additional symmetries on the eigenfunctions, which break the continuous symmetry and
restore local uniqueness. Specifically, we impose
uj (3 +2)=u (3 -2 j=1,2 and z € (—3,1). (SYM)
In other words, we require the real parts of u; to be even and the imaginary parts to be odd
with respect to the midpoint % Our motivation for imposing (SYM) comes from preliminary
numerical analysis, which showed evidence for the existence of such symmetric solutions. The
nontrivial solutions of (1.4) that lie in the subset defined by the symmetry relation (SYM) do
not satisfy (1.5), and we are thus in a position to use a contraction-type argument combined
with computer-assisted methods to establish the existence of nontrivial solutions of (1.4).
The idea can be described as follows. The system (1.4), together with (SYM), can be
written as an abstract operator equation F(u) = 0 in an appropriate Banach space, where
u = (uy,uy). We first find an approximate solution p of this equation numerically. We then
study the operator equation near p by writing w = p + h, where h is small. Linearizing
the operator F' near p, we show that this linearization is invertible (as a consequence of the
imposed symmetries). As a result, we can rewrite our operator equation as a fixed-point
equation h = T'(h), where T' is a nonlinear operator that we then show is a contraction on
a small ball around the origin. This implies the existence of a solution h, and consequently
of a true solution u near the approximate solution p. Moreover, T is a contraction on a ball
whose radius is small enough to ensure that the fixed point h # —p. In other words, w is
sufficiently close to p, guaranteeing that the true solution u we obtain is nontrivial. This is
the celebrated Newton-Kantorovich approach, which has been widely used in the literature
1, 7, 17, 30, 35, 29].
We now give an outline of the paper.

o We rewrite (1.4) as a first-order real system, in which case the unknown function
becomes an 8-dimensional vector, denoted by & = (1, ..., ). Indeed, we need to include u,
and v} as well as us and uj, but each of these functions is complex-valued and corresponds
to two entries in the vector . Furthermore, after an appropriate change of variables, we
expand each component function x; into a Chebyshev series, so that each x; now corresponds
to an infinite sequence of its Chebyshev coefficients. Thus, we are effectively working with
an 8-tuple of sequences of real numbers. This is done in Sections 3.1 and 3.2.

e In Section 2, we describe the classical Newton-Kantorovich theorem and its variation
needed to establish our result. We first consider the limiting case w = 0 in (1.4) and prove
the existence of a nontrivial solution satisfying (SYM). This is done in Section 3.4.5, and in
the preceding subsections of Section 3, we present the necessary preliminaries for applying
the appropriate Newton-Kantorovich theorem. In particular, the approximate solution p



is computed numerically using the shooting method (cf. Figure 1). The classical Newton-
Kantorovich theorem requires the invertibility of F’(p). Here we use a slightly modified
version (cf. Theorem 2.2), which allows working with an approximate inverse. Invertibility
of F'(p) follows as a consequence but is not needed directly.

As a result, when dealing with norm estimates, the computations are separated into
finite parts (which can be represented as vectors and matrices) and “tails”, which contain
the infinite parts corresponding to the infinite tails of the Chebyshev sequences. We use
analytic estimates to treat the tail parts, which are then combined with numerical estimates
of the finite parts. This allows us to rigorously estimate both the norms of elements in a
Banach space and the norms of operators. The numeric computations are performed on
a computer using interval arithmetic [28, 34], which controls rounding errors and provides
rigorous verification of inequalities; for example, that an appropriate operator is a contraction
and therefore has a fixed point, which then implies the existence of our desired nontrivial
solution.

e In Section 3.5, we treat the case w > 0 using a parameter continuation approach, which
is again based on a version of the Newton-Kantorovich theorem requiring uniform estimates
with respect to w (cf. Theorem 3.11). We obtain that, for any w € [0, 2.03], the problem (1.4)
has a nontrivial solution satisfying (SYM). We are unable to continue this solution branch
beyond w = 2.03 using parameter continuation, as numerical evidence indicates a bifurcation
occurring between w = 2.04 and w = 2.06 (one branch consists of the conjugate solution
and returns toward w = 0, while the other branch is purely real-valued). Furthermore, since
multiple branches exist, pseudo-arclength continuation also fails numerically. A rigorous
bifurcation analysis will require additional machinery, perhaps similar to [36], and is left for
future work.
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Figure 1: Approximate solution of (1.4) for w = 0 that satisfies the symmetry (SYM).

We note that the approach we adopt has been widely used in the area of computer-assisted
proofs [1, 7, 17, 30, 35]. We refer to [16] for a brief survey of other computer-assisted
proofs for PDE problems and more particularly to [21, 22] for application to eigenvalue
problems. Finally, we want to draw attention to [26] in which an essential hypothesis about



embedded eigenvalues for the three-dimensional cubic NLS is verified using computer-assisted
techniques, as well as to the very recent work [15] in which a computer-assisted techniques
have been used to construct a counterexample to the Pompeiu—Schiffer conjecture in the
planar case.

2 The Newton-Kantorovich theorem

In this section, we describe in an abstract framework the functional-analytic tools that will
be used to obtain the desired existence result. We begin with a brief summary of the classical
Newton-Kantorovich theorem [29, 38] and introduce a slight modification, also referred to
as the radii polynomial theorem [18, 37].

Suppose that X and Y are Banach spaces, and let F': X — Y be a nonlinear operator
defined on the open ball B,,(p) of radius 1y > 0 centered at p € X. Assume that F is
Fréchet differentiable in this ball and that its Fréchet derivative is Lipschitz continuous with
constant ¢ > 0, i.e., for all x,Z € B,,(p),

1F(x) = F'(Z) | xv) < ellz — 2,

where the subscript B(X,Y) denotes the operator norm. Assume also that the derivative
L =F'(p): X = Y is an invertible linear operator (with continuous inverse). Our goal is to
find a zero of F' near p. To this end, we expand

F(p+h)=F(p)+ Lh+ E(h), E(h) = /1 [F'(p+th) — F'(p)] hdt, (2.1)

where E denotes the remainder term and we used its mean-value representation [38]. Con-
sequently, the zero-finding problem can be written as a fixed-point equation

h = T(h), T(h)=—-L"'F(p)— L 'E(h).

The goal now is to derive conditions that guarantee that 7' maps the closed ball B,(0) into
itself and that it is a contraction on this ball (here 0 < r < rg). The contraction mapping
theorem then implies the existence of a unique fixed point A in this ball, which in turn yields
a solution to F'(z) = 0 with x = p + h. Suppose a and b are positive constants such that

1L Bw,x) < a, IL7'F(p)||x <b.

The following estimates follow directly from the integral representation of the remainder
term: for all h, hy, hy € B,(0)

C
IEM)ly < SRl [1E(h1) = E(ha)lly < erlha = hallx.

Consequently,

ac
|T(R)]|x < 37“2 + 0, |T(hy) — T(he)||x < acr|hy — ha| x.



We want the right-hand side of the first estimate above to be bounded by r. Therefore, let
us introduce the quadratic

Q(r) = %72 —7r+0.

We now state:

THEOREM 2.1 (Newton-Kantorovich). Under the foregoing assumptions, suppose there exists
r € (0,79) such that Q(r) < 0. Then T has a unique fized point in B.(0), or equivalently, F
has a unique zero in B, (p).

Proof. Since the quadratic @) takes a negative value at r € (0,79), and since Q(0) = b > 0,
it must have two real positive roots. Consider the smaller root

1 —+/1—2abc

ac '
Clearly, r_ < r and T maps the ball B, (0) into itself. Further, as acr_ < 1, T is a
contraction in this ball. Thus, there exists a unique fixed point in this ball. In fact, the
uniqueness extends to the larger ball B,.(0). For details, we refer to [38]. O

r_ =

In practice, directly verifying the invertibility of F’(p) may be inconvenient. To address
this, we now formulate a generalization of the above theorem, which uses an operator A that
serves as an approximate inverse of F’(p).

THEOREM 2.2. Let X and Y be Banach spaces, p € X and rq > 0. Let F : X — Y be
Fréchet differentiable in the ball B,,(p). Assume that A :Y — X is an injective, bounded
linear operator. Let Yy, Z1 and Zy be nonnegative constants such that

(i) 1AF(p)|lx < Yo
(i) [T —AF'(p)llax) < 2
(ii) [|A[F'(z) — F'(2)] | sx) < Zallz — Z||x for all z,% € B,,(p)

Consider the quadratic

Q(r) = %ZQTQ —(1—=Z))r+Yb.

If there exists r € (0,79) such that Q(r) < 0, then there exists a unique x € B,.(p) satisfying
F(x)=0.

Proof. Since A is injective, it suffices to find x such that AF(x) = 0. Letting x = p+ h
and expanding F' as in (2.1), the zero-finding problem can then be written as the fixed-point
equation

h=T(h), T(h) = —AF(p) + [I — AF'(p)| h — AE(h).

The proof then proceeds in exactly the same way as that of Theorem 2.1.



Remark 2.3. Let us show that the assumptions of the above theorem imply that F'(p) :
X — Y is an invertible operator. Since the quadratic () takes a negative value, it must have
two real roots. Moreover, the fact that () takes a negative value for some positive r > 0
implies that both roots are positive, which in turn yields Z; < 1. Using part (ii) and a
Neumann series argument, it follows that the operator AF'(p) : X — X is invertible. As
the range of AF’(p) (which is the whole space X) is a subset of the range of A, we conclude
that A : Y — X is both injective and surjective, and thus invertible. Consequently, F”(p)
is also invertible. Note that if we choose A = (F’(p))~!, then the above theorem reduces to
Theorem 2.1 with Yy =0, Z; = 0 and Z5 = ac.

Remark 2.4. As already mentioned, p represents an approximate solution, F'(p) = 0. Thus,
the key ingredients in applying the above theorem are a good approximate solution p and a
sufficiently accurate approximate inverse A of F”(p). The hypothesis Q(r) < 0 quantifies the
required accuracy of these approximations and guarantees the existence of a true solution z
near p.

Typically, as is also the case here, the space Y and its norm do not enter any of the
estimates and become irrelevant for the application of this result (note that all the quantities
in Theorem 3.11 are measured with respect to the X-norm). In our situation, Y is a larger
space with X C Y continuously embedded. The operator A (a finite-rank perturbation of
a diagonal operator) is not only a bounded linear operator from Y to X, but also from the
smaller space X to X. Furthermore: although F': X — Y, the approximate solution p € X
satisfies F(p) € X, and the difference F'(p + h) — F’(p) is also a bounded linear operator
from X to X. Because of these properties, in our estimates the space Y and its norm do not
appear (see Section 3 below).

3 Proof of Theorem 1.2

In this section we present the proof of our main result. We begin by rewriting (1.4), together
with (SYM), as a first-order system. We then expand the involved functions into Chebyshev
series and introduce the operator F' as well as the appropriate function spaces X and Y. Next,
we derive estimates that are used in the application of the Newton—Kantorovich Theorem 2.2
for the case w = 0. Finally, we conclude the section by studying the case w > 0, in which
a different version of the Newton—Kantorovich theorem is used, together with the estimates
derived in the preceding subsections.

3.1 First order system

We can incorporate the symmetry (SYM) into the problem (1.4) by considering a reduced
problem on the half-interval (%, 1) and imposing appropriate boundary conditions at %
Indeed, recall that (SYM) implies that Rew; is even and Imwu; is odd with respect to the
midpoint % for j = 1,2. If f is a smooth function on (0, 1) that is even with respect to
the midpoint, then f’ (%) = 0. Analogously, if f is a smooth odd function, then f (%) =0.
Therefore, we consider the problem



(Ulll + WQUI = —UU in (
uly + dwuy = —u? in
Re (%) = Imu; (%) =0 Jj

[ u2(1) = us(1) = 0.

(3.1)

—
R I
[\ — —

It is now clear that if uy,us solve (3.1), then extending Rew; to the interval (0,1) as an
even function with respect to %, and Imwu; as an odd function, for j = 1,2, yields a solution
pair of (1.4) that satisfies (SYM). Conversely, any solution of (1.4) satisfying (SYM) also
satisfies (3.1).

It will be convenient to map the interval (%, 1) onto (—1,1). This can be achieved by
the change of variables ¢ — 4t — 3. Abusing notation, we keep the same notation u; for the
functions that are now defined on the interval (—1,1). Note that this change of variables
affects the derivatives by introducing a multiplicative factor of 4. Therefore, the problem
(3.1) now becomes

(160! + wuy = —uyTiy in (—1,1)
16Uy + dw?uy = —uj in (—1,1)
Rew) (1) = Imu; (1) =0 j=12

| us(1) = uh(1) = 0.

To rewrite the above problem as a first order system, we introduce the notation

U = X1 + ?;XQ, 4’1/1 = X3+ iX4

Uy = X5 + iXg, duly, = X7 + ixg

and setting x = (xg, ...,xg) we arrive at the first order system

x' = f(x) in (—1,1)
x;i(—1) =0 j=2,3,6,7 (3.2)
x;(1) =0 j=5,6,7,8,

where, writing f as a column vector for convenience, we have

X3
X4
—X1X5 — X9Xg — w2x1
XoX5 — X1Xg — w2x2
X7
X8
—x? + x3 — 4w?xs
—2X1X9 — dw?xg
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3.2 Chebyshev expansions and the operator F

Our goal is to expand the functions x;(¢), for j =1, ..., 8, in terms of Chebyshev polynomials
T, (t) of the first kind and order n, and to rewrite the system (3.2) by regarding the Chebyshev
coefficients of these expansions as our unknowns. Approximating functions by Chebyshev
polynomials is a classic approach, and in fact any Lipschitz continuous function on [—1, 1]
has a Chebyshev series expansion that converges uniformly and absolutely [33]. Thus, we
write

x;(t) = 20 + 2 Z 25T (1), (3.4)
n=1

where x; = (2;,,),>0 denotes the sequence of Chebyshev coefficients, and we use the bold-
face notation & = (z1,...,xs) to denote the 8-tuple of sequences of Chebyshev coefficients
corresponding to the vector function x(t).

Notation: To avoid any confusion, we use the font x (similarly f, etc.) to denote func-
tions, while x (resp. f, etc.) denotes the corresponding sequence of Chebyshev coefficients.
Further, given a sequence z; we use z,, to denote its n-th term. At times, we also use
the alternative notation [z;], to denote the n-th term. Finally, [x], denotes the 8-tuple
consisting of the n-th terms of its component sequences.

Continuing, we expand the right-hand sides in (3.3) (which are quadratic expressions in
terms of x;) into their respective Chebyshev series:

f(x(1) = fro(®) +2_ fin(®)T0(t). (3.5)

Here the notation f;,(x) indicates the dependence of these coefficients on the Chebyshev
coefficients . We are going to integrate the ODE in (3.2). To that end, we will need the
following:

LEMMA 3.1. Let f(t) = fo+2> .7, fuTu(t), then

/ f(t)dt = i %Tn(ﬂ + const.

Proof. Integrating the recurrence relation 27, = %HTA 1 — T for n > 2 and using

that To(t) = 1 and T} (t) = ¢, we obtain (suppressing the additive constant of integration in
the notation)

> T T,
F()dt = fot + f112 N ta S T
/() Jot + 1 +;f <n+1 n—1

14+T5
2

In the above formula we then replace ¢t = T} and t*> = . We further separate the sum

into two parts and reindex them to obtain

11



/f +f0T1+ T2+Z@Tk—zf’““

The first term can be ignored, as it is a constant and can be comblned with the additive
constant of integration. The second and third terms can be included in the first sum if we
adjust the summation index to start from & = 1. We then combine this with the second sum
and conclude the proof. n

Let us now integrate the differential equation x}(t) = f;(x()) using the Chebyshev expansion
(3.5) and the above lemma to obtain, for j =1, ..., 8,
fin-1(®) = fin(x)

20, = = ’ , n=12,.. (3.6)
n

Note that there is no condition on the zeroth-order coefficient ;¢ because of the free constant
of integration. Conditions on this coefficient arise through the boundary conditions (3.2).
In view of the formulas 7,,(—1) = (—1)" and T,(1) = 1, we can rewrite these boundary
conditions as

x]O_l'ZZ Ijn: y j:2a37677
(3.7)

xj,o+2za:j,n:o, j=5,6,7,8.
Thus, the system (3.2) can be rewritten as (3.6) and (3.7) in terms of the Chebyshev coeffi-
cients. Let us now introduce F' = (F7, ..., Fg) so that the system can be conveniently written
as F(x) = 0. Each F} is a sequence with terms F},. The relation (3.6) can be written as
F;n(x) =0 for n > 1, while the boundary conditions (3.7) are incorporated at index n = 0

and rewritten as Fjo(x) = 0. To rewrite the boundary conditions more conveniently, let us
introduce the sequences

o, = {1’ n=0 By = (—1)a, (3.8)

and define

Bl‘B = Zﬁnx? ny BQ"B = Zﬁnx?) ns BgCB = Zﬁnw6 n B4w - ZBniE? n (39)

n=0 n=0
which correspond to the first four conditions in (3.7) and for the next four conditions set
Bjw =Y anzjn, j=5,6,7,8. (3.10)

In summary, (3.6) and (3.7) can be rewritten as
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F(x)=0, (3.11)
where, for j =1, ..,8,

Fyu(@) = { 1% ney (3.12)
’ 20250 — fina(x) + fina(z), n2>1

Let us next rewrite the above equations in a more convenient vector form. To that end,
we first introduce the linear operators M and S, defined on the space of sequences (for the
concrete function spaces, see the next section), as follows: for any sequence a = (a,)n>0,

[Ma),, = 2nay, n>0 and [Sal, = —an_1 + any1, n > 1. (3.13)

Here recall that square brackets with subscript n denote the n-th term of the corresponding
sequence, and we also set [Sa]o = 0. The second equation of (3.12) now becomes Fj,(x) =
[Mz;+ Sfj(x)], for all n > 1. Let us further set

Bz = (Biz, ..., Bsx), fx) = (fi(z), ..., fs(x))
and
Mx = (Mxl,...,ng), Sx = (Sl‘l,...,SIg).
Then we can rewrite (3.12) in the vector form as
B =0
Flz)={_" " (3.14)
Mx+ Sf(x), n>1

where we have dropped [-],, from either side of the equation for notational convenience.

3.3 Function spaces

Let us now introduce the appropriate function spaces for analyzing the equation (3.11). For
v > 1, we define the Banach space of weighted ¢! sequences

S
0= {a= (a0 : llally < oo}, lalley = lao] +2 3 Jaav™
n=1

Note that larger values of v correspond to faster decay of the sequence a,,, and as a result, the
corresponding function whose Chebyshev coefficients are a,, is more regular. For instance,
if a function extends to a complex analytic function in an ellipse with foci at £1, then its
Chebyshev coefficients decay exponentially [33]. It is clear that S : ¢} — ¢! is a bounded
operator. However, if a € £}, the sequence (na,),>o does not, in general, lie in this space.
In other words, the operator M does not map ¢! to itself. Therefore, we also introduce the
larger space

13



N 10l

It is now evident that M : (% — l@ is a bounded operator. We next introduce the product
Banach spaces

8
X = (fi) s ||33||X = jgllaXS ||I]||gllj (315)

.....

and

~\ 8
v = (7). lyly = max, [yl (3.16)

-----

LEMMA 3.2. Let the nonlinear operators f and F be as in (3.3) and (3.14), then

(i) f: X — X is defined on all of X and is Fréchet differentiable there.
(i) F: X —Y is defined on all of X and is Fréchet differentiable there.

Note that part (iz) directly follows from part (z). Indeed, since X C Y and this embedding
is continuous, the image of f also lies in Y. Further, M : X — Y and S : X — X are
bounded linear operators. Let us show that f is well defined on all of X and maps this
space into itself. Establishing Fréchet differentiability is straightforward, and we omit the
details (see Lemma 3.7 and (3.18) for the formula of the Fréchet derivative). Since the
components f; of f correspond to Chebyshev coefficients of products of two functions —
i.e., the nonlinearities in (3.3) are quadratic — the desired result follows from the following
Banach algebra property of the space ¢} with respect to Chebyshev products, namely part
(i) of the lemma below (part (i7) of the lemma is used later, in part (i7) of Lemma 3.7).

LEMMA 3.3. Let x(t),y(t) be two functions with Chebyshev coefficients x = (zn)n>0 and
Y = (Yn)n>o0, respectively. Let z = (2,)n>0 denote the Chebyshev coefficients of the product
z(t) = x(t)y(t), then the following hold true:

() 2l < llzllesllylle

(ii) Let N > 1 be an integer and assume that

n=0, >N
{:c " then z, =0, n<N.

yn = 0, n<2N -1’

Proof. Let us set Ty = o and &,, = 2x,, for n > 1, so that x(t) = ano Z,T,(t). Similarly
define g, and Z,. In view of the relation

2TnTm = Intm T ﬂn—mh
which holds for all n,m > 0, we obtain that for all k£ > 0

14



o0

1

2y = 5 Z jngm (5n+m,k + (5|n—m|,k) . (317>

n,m=0

Here ¢ denotes the Kronecker delta. Consequently,

oo 1 0o
ol = 3 < 3 3 (ol il (747 4.
k=0

n,m=0

To conclude the proof of part (i), it remains to use the estimate "~ < "*™ and separate
the double sums into a product of two sums using "™ = p"p™,

Let us now turn to part (¢i). By assumption, in the sum (3.17) we must have n < N —1
and m > 2N, otherwise the corresponding terms in the sum are zero. In particular, m+n >
2N and |m —n| > N + 1, and consequently, Z, = 0 for all £ < N.

m

3.4 Application of Theorem 2.2

Our goal is to apply the Newton—Kantorovich Theorem 2.2 to the operator F' defined in
(3.12), acting between the spaces X and Y as introduced in the previous section.

3.4.1 The point p and the operator A

To start, we need an approximate solution of the equation (3.11), namely, a point p € X such
that F'(p) ~ 0. This is obtained numerically (see Section 3.4.5). In particular, p = (p1, ..., ps)
is a finite sequence — more precisely, an 8-tuple of finite sequences. For the purposes of this
part, this is the only information we need about the point p. Given an integer N > 1, we
introduce the following truncation operators: for any sequence a € ¢7,

N Qn, n=20,...N 0, n=20,..,N
% al, = [Tnal, =
0, n>N Qs n > N.

We extend these operators to the product space X in the usual way: wyp = (7np1, ..., TNDs),
and similarly for w. Next, we introduce the operator A : Y — X, which serves as an
approximate inverse to F'(p). Differentiating the equation (3.14) and using the fact that B,
M and S are linear operators, we obtain

| B n=20
F(p)_{M+5f'(p), n 1 (3.18)

Remark 3.4. To be more precise, the second equation of (3.18) means that forall j = 1,...,8
and w € X,

[F'(p)w);,, = [Mw + Sf'(p)w];

Here, [-],, denotes the n-th term of the j-th sequence in a given 8-tuple of sequences.

n>1.

n
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We can write F'(p) = #VF'(p) + nxF'(p). Since N > 1, in the second term we can
use the second equation of (3.18), and the first term we can split again using the projection
operators to arrive at

F'(p) =n"F'(p)r" + ayM + 7V F'(p)ny + n ST (p). (3.19)
Now, the first term above is the “finite part” of the operator F'(p): it takes finite (8-tuples
of) sequences as input and returns finite (8-tuples of) sequences. In our later calculations,
when we numerically obtain p, we can then numerically invert this operator, since it can
be represented as a matrix. Note that the operator A in Theorem 2.2 must be injective.
Therefore, working only with the finite-part operator is not sufficient, and we must combine
the finite part with a “tail” operator to achieve injectivity. The second operator in (3.19)
defines a tail operator, whose nonzero terms start from index n = N + 1. In particular, there
is no intersection with the finite-part operator. Thus, as the operator A, we take the inverse
of @V F'(p)n™ + wyM. More precisely, we now summarize the assumptions on p and A
that will be used to derive all the estimates for the application of Theorem 2.2.

(H1) p € X is a finite sequence of size N, i.e. wyp =0
(H2) A= A" + Ay, where
(a) AV is a “finite” operator, i.e.

mvAY = AVy =0 (3.20)

and it is injective in the space w& X of (8-tuples of) finite sequences.

0, n=20,.,N
(b) [Anal, = 1§ for any sequence a and Ay is the extension of
2_117 n>N
n

Apn to the product space X, obtained by applying it componentwise.

Remark 3.5. Note that the operator ¥ (resp. my) can be applied from the left as well
as from the right of AV (resp. Ay) without affecting it. We will use this property in the
calculations below. Further, Ay is obtained by inverting the tail of the operator M:

Note that A : X — X is an injective, bounded operator and

1
AN Bx) < o (3.22)

N+1)
We are going to derive estimates for the quantities appearing in parts (i)—(ii7) of the New-
ton-Kantorovich Theorem 2.2 under the hypotheses (H1) and (H2). In other words, we will
obtain expressions for the constants Yy, Z; and Z, in terms of “finite” quantities that can be
numerically evaluated by choosing p such that F(p) ~ 0 and by taking A" to be a numerical
inverse of the finite part 7" F(p)7®, which in particular satisfies assumption (H2). We will
then verify the hypothesis on () in Theorem 2.2.
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3.4.2 Two auxiliary lemmas

LEMMA 3.6. Let S : X — X be the operator defined by (3.13), then

IS]ex) < 2v.

Proof. We remark that this operator was also used in [20], which contains the proof of the
above estimate. In fact, the proof is a simple application of the triangle inequality, therefore
we present it here as well to keep the exposition self-contained. For any a € (1,

00 9 o) o)
ISally, =23 lans = an 1l < = 3 lanal™ 4203 Jan 1o =
n=1 v n=1 n=1

1

14

1 1
(lal, = leol = 2an]) 4 (lally, + fol) < (4 ) Nl + (= ) ol

Bounding |ag| < [|al|¢, the last expression simplifies to 2v||al| .

[
LEMMA 3.7. Let f : X — X be as in (3.3).
(i) The Fréchet derivative f' is Lipschitz continuous: for any p,h € X
1" (p+h) = F'(P)llsx) < llkllx (3.23)
(1) Let N > 1 and assume p satisfies (H1), then ©™ ' f(p)mwoni1 = 0
(iii) Let p = (p1,...,ps) € X, then | f'(p)|px) < C, where
1
C = max {1; Ips £ weolle + > lpille; 40* +2) Hpj”ﬁ},} (3.24)
j=12,6 j=1,2

and the sequence ey = (€9, )n>0 s defined by ego =1 and eg,, =0 for n > 1.

Remark 3.8. In parts (i) and (iii), the point p is arbitrary and does not need to satisfy
the assumption (H1). Further, it does not appear on the right hand side of the Lipschitz
estimate (3.23), since the nonlinearities are quadratic (cf. (3.3)). This Lipschitz estimate is
used in part (ii) of Lemma 3.9, in the Z; bound. Parts (i¢) and (ii7) of the above lemma are
used in Lemma 3.10, in the Z; bound.

Proof. Let p = (p1,...,ps) € X, and with our notational convention from Section 3.2, let
p = (p1,...,ps), where p;(t) denotes the function whose Chebyshev coefficients are given
by the sequence p;. Similarly, we use h and w to denote the 8-tuples of functions whose
corresponding sequences of Chebyshev coefficients are given by h,w € X, respectively.
Finally, recall that f = (f1, ..., fs), where f; : X — ¢}, and that f;(p) denotes the sequence

of Chebyshev coefficients of the function f;(p) defined by (3.3). Let us now compute the
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Fréchet derivative of f. First, from (3.3) we have f;(x) = ixs, and therefore f(z) = Iz.
Similarly, fo, f5 and fg are also linear in «, and consequently their Fréchet derivatives are
equal to themselves and do not depend on the point p, namely

The nonlinearities in (3.3) appear in the components j = 3,4,7,8. The Fréchet derivatives

of these components are given by the following formulas:

fi(p)w is the sequence of Chebyshev coefficients of

—(p5 + w?)W1 — P1W5 — PeWa — PaWe, Jj=3
1 e - _ -
the function — (Ps ; w?)Wy + paWs — PeW1 — P1We, ]
4 | —dwws + 2 (pawz — p1wi) , J=
—4w?wg — 2(p1wa + pawy), J=28
Let us show this result for j = 8, the argument is completely analogous for the other
components. By definition fg(x) = —w?xs — %X1X2, therefore

1 1
fs(p+w) —fs(p) = —w?wg — §(P1W2 + pawy) — §W1W2-

Dropping the last term, we obtain the linear part with respect to w, which corresponds
exactly to fi(p)w.

(1) We need to show that for all j =1,...,8 and any w € X

115+ h)w — fi(p)wlly < ||h|x[|lwllx.
The above estimate is trivial for j = 1,2, 5,6, since the left-hand side is zero in those cases.
Let us prove the result for j = 8 (the argument is analogous for the remaining values of 7).
Note that fi(p + h)w — fi(p)w is equal to the sequence of Chebyshev coefficients of the
function

1
—5 <h1W2 + h2W1) .

Using Lemma 3.3 we can bound the ¢!-norm of the Chebyshev sequence of the product of
two functions by the product of the norms of the individual Chebyshev sequences, so that

1
| fs(p+ h)w — fi(p)w||s < 3 (I1halle lwalle + [[helle llwille) < [1R|x|lw]|x.

(i1) Let w € X be such that w = x4 1w, in other words [w;] =0 forn =0,...,2N +1
and all 7 =1,...,8. Our goal is to prove that for all 7,

[fi(p)w] =0, n=0,.. N+1. (3.25)

J n
Recall that in this part we also assume 7wyp = 0, i.e. [pj], =0 for n > N + 1. Our previous
calculations show that f7(p)w consists of two types of terms:

18



e a linear term — w; for some index [. For this term (3.25) holds trivially.

e a quadratic term — the sequence of Chebyshev coefficients of the product p;w, for some
indices [, s. For this term, (3.25) follows directly from part (i7) of Lemma 3.3 (applied
with V + 1 in place of N).

(4ii) The estimate follows directly from the formulas for f;(p)w obtained above and from
Lemma 3.3, which bounds the Chebyshev coefficients of the product of two functions. We
simply observe that for j = 3,4, the function ps 4 w? has Chebyshev coefficients given by
the sequence ps £ w?eg. O

3.4.3 The Y, and Z; bounds

In this section, we derive bounds for the quantities (¢) and (i7i) in Theorem 2.2 and obtain
expressions for the constants Yy and Z.

LEMMA 3.9. Assume (H1) and (H2). Then
(i) [|AF(p)|x < Yo, where

1

Yo = |[AVF(p)||x + m” (

o — ) SF(p)llx-
(i) |A|F'(p+h)— F'(p+ ﬁ)} IBx) < Zo|lh — h|x for all h,h € X, where

1
Ly =2 AN — .
=20 (140 + 5 )

Proof. (i) By definition AF(p) = AVNF(p) + AxyF(p). In view of (3.14),

ANF(p) = AyMp+ AnSf(p) = AvTnSf(p),

where in the last equation we used the fact that p is a finite sequence and that all terms
after index N are zero. Combining this with (3.22), we obtain the bound

IAF(p)llx < [|AYF(p)|lx + xS f(p)llx.

1
2(N +1)
It remains to use the equation xS f(p) = (7r2N+1 — 71'N) S f(p), which holds because the
nonlinearities in f are quadratic and p is a finite sequence whose nonzero elements are at
indices n < N. Indeed, all nonzero elements of f(p) occur at indices n < 2N, while those
of Sf(p) occur at indices n < 2N + 1, due to the index shift in the operator S (3.13).

(ii) In general, F'(p) : X — Y. However, the difference F'(p + h) — F'(p + h) is
a bounded operator from X into itself (recall that X is a smaller space than Y'). This is
because, when taking this difference, the operator M whose range lies in Y, cancels. Indeed,
in view of (3.14)
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F'(p+h)—F(p+h)=S|f(p+h) - flp+h)|.

holds for indices n > 1. For n = 0, F is given by the boundary conditions B, which define a
linear operator. Hence, the above difference of derivatives is zero. Moreover, by definition,
S is equal to zero at n = 0, so the above equality also holds for n = 0. It is now clear that

|A |F'(p+h) = F'(p+h)| lnx) < Al ISaeollf (e + h) = fp + h)llpc).-

The result then follows by combining this with Lemma 3.6, Lemma 3.7 and the estimate
(3.22).
O

3.4.4 The Z; bound

LEMMA 3.10. Assume (H1) and (H2), then ||I — AF'(p)|px) < Z1 = Z1a + Z12 + Z1 3,
where

2 vC
NN / 2N+1 _ N _
Ziy= |7 (I — AF'(p) 7™ | Bx), 212 = onis A" 1By, 213 =% ek

with C given by (3.24).

Proof. Using the definition of the operator A and the formula (3.18), we may write

AF'(p) = AVF'(p) + AyF'(p) = ANF'(p) + AyM + AxSf'(p).

Next I = NI 4+ 7y, and taking the difference of these two identities, and using that
ANM = 7wyl (cf. (3.21)), we obtain

I — AF'(p) ==~ (I — AF'(p)) — ANSf'(p) =
— 7V (I — AF'(p)) =N — ANR — ANST'(p),

In the last step we used that 7" Imyn,; = 0 and have set

R = TFNF/(p)WQN+1.

F'(p) : X — Y is a bounded operator, and it is easy to see that the projection % : Y — X
is also bounded, since the infinite sums reduce to finite ones. Consequently, R is a bounded
operator on X, and therefore, using Lemma 3.6, part (iii) of Lemma 3.7 and the estimate
(3.22), we immediately obtain

vC
N+1

To conclude the proof we need to show that || R||zx) < 2/v*N 2. To that end we will show
that

|1 — AF'(p)||lpx) < Zia + ||ANHB(X)HR||B(X) +
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7 [M + Sf'(p)] mani1 = 0, (3.26)
which in view of (3.18) implies that

R— B7T2N+1, n=~0
0, n > 1.

Recall that B : X — R® and for a given element of X it returns a single 8-tuple of numbers
given by (3.9) and (3.10). By definition for any w = (wy, ...,ws) € X = (£2)°

oo
Bimoniiw = g ﬁnwz,m
n=2N+2

where the sequence 3, is defined by (3.8), and w,,, denotes the n-th term of the sequence
wy. Since |f,] < 2 and v > 1 we may estimate

|Bl7T2N+1’w| =

< ,/2N+2||w2”€£ < WHU’HX

Obviously, the same estimate also holds with B,, ..., Bg in place of B, which then implies
the desired estimate. To conclude the proof, it thus remains to verify (3.26). The definition
(3.13) immediately gives that 7~ Mmoxn,; = 0. On the other hand, part (i) of Lemma 3.7
implies that

f/(p)ﬂ'2N+1 = TTN+1 f/(p)ﬂ'mvﬂ

Consequently, (3.26) follows from the identity

7Sy =0, (3.27)
which in turn follows directly from the definition of the operator S (see (3.13)). O

3.4.5 Existence of a solution for w =0

We now conclude the application of Theorem 2.2 to the operator F' (3.12) for w = 0, using
the constants Yy, Z; and Z; obtained in the previous sections, and we verify the hypothesis
that for some r > 0,

1
Q(r) = 5227’2 —(1=Z)r+Y, <0.

Theorem 2.2 then guarantees the existence of a point @ € B,(p) such that F(x) = 0. As
discussed in Section 3.4.1, our starting point is to choose p € X such that F(p) ~ 0. We
do this by considering, equivalently, the ODE system (3.2). We use the shooting method to
obtain an unrefined or rough approximate solution p(t), followed by an interpolation process
to obtain the approximate Chebyshev coefficients p. We then apply Newton’s method to
refine the approximation. Thus, we obtain a finite (8-tuple of sequences) p of size N, i.e.,
7yp = 0, and in particular, the assumption (H1) of Section 3.4.1 holds. The truncation
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size N is determined by our numerical approximation, and we take N = 70. The code and

numerical tools needed to compute the necessary quantities are available on Github at [3].
We next take AN to be a numerical inverse of the finite part @ F’'(p)mw", which in

particular satisfies the assumption (H2) of Section 3.4.1. Choosing v = 1.08, we estimate

| AN px) < 27.08.

Using Lemmas 3.9 and 3.10 we further estimate

Y, < 2.5-10712, Zy < 58.5 and Zy < 0.965.
Taking r = 107° we check that Q(r) < —0.9-107'? < 0. Finally, we also check that

Ip|lx > 112.33 > 7.

This guarantees that the origin lies outside of the ball B,.(p), and the obtained solution x
is nontrivial. For our implementation, we used the Julia programming language [2] and the
RadiiPolynomial.jl [25] package, which allows for easy manipulation of sequences. We also use
the interval arithmetic package Interval Arithmetic.jl [32] to rigorously evaluate mathematical
expressions.

Thus, we conclude that the system (1.4) for w = 0 has a nontrivial solution satisfying
the symmetry (SYM).

3.5 Existence of solutions for w > 0

Our goal now is to prove the existence of a branch of (nontrivial) solutions to the equation
F,(x) = 0, or equivalently to (1.4) with (SYM), for w > 0. Note that, to emphasize the
dependence of the operator on the parameter w, we use the notation F,,. For methods to
perform rigorous continuation with respect to a parameter, we refer to [7, 9, 14, 8]. The
approach is again based on a parameter-dependent version of the Newton-Kantorovich The-
orem 2.2, which we state below and whose proof is a precise analogue of that of Theorem 2.2.

THEOREM 3.11. Let XY be Banach spaces, 1o > 0 and b > a be given. For each w € |a, b
let p, € X, F,: X =Y be Fréchet differentiable in the ball B,,(p,) and let A, : Y — X be
an injective, bounded linear operator. Assume that Yo, Z1 and Zs are nonnegative constants
such that

(i) sup HAwa(pw)HX <Y,

w€|a,b]

(i) sup [[I — A,F,(po)|Bx) < Z1,

w€[a,b]

(iii) Sup] |ALIE (Do + ) — F.(po + W)l3x) < Zaollh — hl|x for all h,h € B, (0).

w€la,b
Consider the quadratic

Q(r) = %Zg?"2 —(1—=Z))r+Yb.
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If there exists r € (0,19) such that Q(r) < 0, then for every w € [a,b] there exists a unique
x, € B.(p,) such that F,(x,) = 0.

We are going to apply the above theorem to our operator F,, between the spaces X and
Y as defined in Sections 3.2 and 3.3. To avoid multiple subscripts, instead of p, and A,
we will write p(w) and A(w), respectively. For the construction of these quantities, we will
use Chebyshev expansions with respect to the variable w € [a, b]. To that end, let us change
the variable to t € [—1, 1] using
b—a b+a w—>=

= t <— t=2
S b—a

To construct p(w), we first fix an integer Nee, > 1 and discretize the interval [a, b] using the
Chebyshev nodes

+ 1

b— 2n — 1 b
Wy, = acos( " )W—i— +a7 n=1,..., Neheb-
2 2]\']cheb 2
For each of these finitely many values, we can find p(w,) = (p1(wn), ..., ps(w,)) € X and
a finite-part operator AN (w,), precisely as in Section 3.4.5, except that instead of w = 0,
we now perform the calculations with w = w,. In particular, each p;(w,) € £} is a finite

sequence of size N. We now define p;(w), for j = 1,...,8, to be a finite Chebyshev series

Ncheb w — b
pj(UJ) = Cj70 + 2 nz; Cj,nTn (26 s + ]-) 5

where each of the coefficients ¢;,, € £} is also a finite sequence. These coefficients are obtained
by fitting the above function to the calculated set of values {p;(w,) : n =1, ..., Nepen } using
FFT. We then set p(w) = (p1(w), ..., ps(w)), which clearly lies in X for any w € [a, b]. Next,
since |T,,(t)| <1 for t € [—1, 1], we have the estimate

Neheb
sup [|p(e)lx < jrqaxg{ucj,orm +2) ||cj,n|m} -
n=1

w€|a,b]

Similarly,

Nchcb w—b
N — a. .
AN (w) = a;0+2 ; a;,T, (2b_a +1> ,

where each a;, : X — X is a finite-part operator (and can be represented as a matrix) and
is computed in a similar way from the values AN (w,) for n = 1,..., Nwep. We again have
the uniform estimate

we[a,b} 1,...,8

Ncheb
sup [|AY ()| px) < jmax {Haj,OHB(X) +2) Haj,nHB(X)}-

n=1

Finally, we define A(w) = AN (w)+ Ay, where the tail operator Ay is defined as in (H2)
in Section 3.4.1 and is independent of w. With the above two estimates and our Yy, Z; and
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Zy bounds from Lemmas 3.9 and 3.10, we now apply Theorem 3.11. More specifically, we
take a = 0, b = 2.03, choose Ny, = 50, N =90 and v = 1.08. We then obtain

sup (AN (w)]50x) < 27.6

w€la,b]

and

Y, <2-1077, Z,<596 and  Z; <0.7.

Taking r = 0.005 gives Q(r) < —0.0007. Consequently, Theorem 3.11 implies that for each
w € [0,2.03] there exists &(w) € X such that F,(x(w)) = 0, moreover

sup ||z(w) — p(w)||x < 0.005.
w€(0,2.03]

We also estimate

inf |[p(w)|lx > 1294 > r,
w€(0,2.03]

which implies that x(w) is a nontrivial solution. Finally, the mapping w +— x(w) is smooth
because all the quantities p(w), A(w) and F,(p(w)) depend smoothly on w, as they are
given by finite Chebyshev sums with respect to w. Further, the operator F,(x) depends
smoothly on (w,x). Consequently, its zero x(w), obtained through a fixed-point equation,
also depends smoothly on w. From the above estimates on p(w) and x(w), and the fact
that w¥p(w) = p(w) it follows that w¥x(w) are uniformly bounded away from zero in any
norm. We may conclude that the functions x(w) are uniformly bounded away from 0 in

L?*(D) x L*(D) and therefore in H%(D) x L*(D) for w € [0, 2.03].
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