IOPSClence iopscience.iop.org

Home Search Collections Journals About Contactus My IOPscience

The best constant of discrete Sobolev inequality

This article has been downloaded from IOPscience. Please scroll down to see the full text article.
2009 J. Phys. A: Math. Theor. 42 454014
(http://iopscience.iop.org/1751-8121/42/45/454014)

View the table of contents for this issue, or go to the journal homepage for more

Download details:
IP Address: 171.66.16.156
The article was downloaded on 03/06/2010 at 08:21

Please note that terms and conditions apply.



http://iopscience.iop.org/page/terms
http://iopscience.iop.org/1751-8121/42/45
http://iopscience.iop.org/1751-8121
http://iopscience.iop.org/
http://iopscience.iop.org/search
http://iopscience.iop.org/collections
http://iopscience.iop.org/journals
http://iopscience.iop.org/page/aboutioppublishing
http://iopscience.iop.org/contact
http://iopscience.iop.org/myiopscience

IOP PUBLISHING JOURNAL OF PHYSICS A: MATHEMATICAL AND THEORETICAL

J. Phys. A: Math. Theor. 42 (2009) 454014 (12pp) doi:10.1088/1751-8113/42/45/454014

The best constant of discrete Sobolev inequality

Atsushi Nagai] , Yoshinori Kametaka’ and Kohtaro Watanabe®

! College of Industrial Technology, Nihon University, 2-11-1 Shin-ei, Narashino 275-8576, Japan
2 Faculty of Engineering Science, Graduate School of Mathematical Sciences, Osaka University,
1-3 Machikaneyama, Toyonaka 560-8531, Japan

3 Department of Computer Science, National Defense University, Hashirimizu, Yokosuka
239-8686, Japan

E-mail: nagai.atsushi@nihon-u.ac.jp, kametaka@sigmath.es.osaka-u.ac.jp and wata@nda.ac.jp

Received 27 February 2009, in final form 27 June 2009
Published 27 October 2009
Online at stacks.iop.org/JPhysA/42/454014

Abstract

A discrete version of Sobolev inequalities in Hilbert spaces ¢ and €%, which
are equipped with an inner product defined by using 2Mth positive difference
operators, is presented. Their best constants are also found by means of the
theory of reproducing kernel and are given by a harmonic mean of the spectra
of the difference operator. Other expressions of the best constants are also
derived.

PACS numbers: 02.30Sa, 02.30Lt
Mathematics Subject Classification: 46E39, 41A44

1. Introduction

The best constant of the Sobolev inequality
leell arry < CIVUllLogy)s we Whr(RY),

was found by Talenti [6] in the case 1 < p < N,q = Np/(N — p) and by Kametaka et al
[1, 3] in the case ¢ = oo, p = 2. In particular, we obtained the best constant of the Sobolev
inequalities which come from a physical background such as the string deflection problem [2]
and the ladder electric circuit [4].

In our previous work [5], we derived a discrete analogue of the Sobolev inequality
starting from the periodic boundary value problems for the 2Mth-order difference operator.
The best constant of the discrete Sobolev inequality is given by means of a discrete analogue
of Bernoulli polynomials and Riemann zeta functions. The purpose of this paper is to find
a discrete version of Sobolev inequalities and their best constants starting from 2M th-order
difference equations equipped with M complex parameters zo, . . ., Zy—1. Werestrict ourselves
to a one-dimensional case N = 1.
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This paper is organized as follows. In section 2, we start with the simplest example
corresponding to the case M = 1, that is the second-order difference operator. We derive
the discrete analogue of the Sobolev inequality and find its best constant by using the
theory of reproducing kernels. In section 3, we generalize this result to the case M > 2.
Section 4 is devoted to the derivation of the discrete Sobolev inequality corresponding to
periodic boundary problems for the same difference operator as in section 3. Finally in
section 5, we give concluding remarks.

2. Simple example

Let £2 be a set of all the infinite sequences u = (..., u(i),...) (i € Z) of complex numbers
u(i) with finite £2-norm ||u| = (Zf’i_w |u(i)|2)1/2 < 00. For any two elements v and v in
€2, we attach a usual unitary inner product:

o]

w,v) = Y u@v.

i=—00

With respect to this inner product, £ is a Hilbert space.

We consider the shift operator L on 2. L maps an element w = (..., u(i),...) to the
shifted element Lu = (..., u(i +1),...), whose ith element is u(i + 1). If we introduce a
vector §; (j € Z) defined by

B . [ =0,
6;=(C..,6G—J)..), (@) = {O (else).
the operator L is also given by the convolution by §_1, that is,
L= 6,1*.

[ee]

Convolution operator * is defined by (u * v)(i) = ijfoo u@ — jv(j).

Now we introduce a complex number z which satisfies |z] < 1. An operator (I — zL) is
a generalized difference operator of the first order. It is a bounded linear operator. Its inverse
operator is given by the Neumann series,

(1 — Ly szu« ()
which is also a bounded linear operator.
Now we introduce a special second-order difference operator given by

A=(—zL)"(I —zL). 2)
The above operator A is bounded linear, self-adjoint and positive definite. A new inner product
in £2,

(u,v)s = (Au,v) = (({ —zL)u, (I — zL)v), 3)
gives an equivalent metric to the old one (-, -). In fact, we have an inequality

(1= lzDllull < llulla < A +zDllul  (ue )

lulla =V (w, wa =/(Au,u) = |u — zLul.

Since L* = L' we have

A=—zLWL™' =7 "D —zD) = =z 'LIL™" — 20D ™" — 21D,




J. Phys. A: Math. Theor. 42 (2009) 454014 A Nagai et al

where zo = z, z; = 7~ '. Given a characteristic polynomial p(A) = (A — z9)(A — z1), we have
an expansion formula by partial fractions

1 — —

1 z 1 Z
pM)T =) ej(h—zp7", eo = =— , e = = :
Z / y T PG -z YT @) 1z

Using this formula, we have

1
AT = L7y e (L = D)7
j=0

It is easy to see that the following equalities hold:

(L71 _ Z()I) 1 ZZOLk+1 Z kLk+1 (4)
o0

(L—l _le)—l szk lL—k —sz+1L_k, (5)
k=0

from which we finally have

oo o0
AT =z (eo > o fLf —e Zz;"“L—k—1>
k=0 k=0
1 S krk - k+1 k
= LAy L)
(e X

The above relation shows that the inverse operator A~! is a convolution operator by the
sequence (..., A~'(i),...) given by

) =z (eo Dok —er Yy s —k - 1>>

k=0 k=0

(sz6(1+k)+z 7158 —k—l)) 6)

For the set of a Hilbert space £ and an inner product (u, v) 4, the kernel function

KG, j)=A""G—))

=z (egzz{;a(i —jth—ea Y e —j k- 1))

k=0 k=0

|Z|2 (szé(l - +k)+Zz"”5(z —j—k-— 1)) (7)

k=0

is a reproducing kernel. In fact, we can show from (3) and (7) that for any j € Z =
{0, %1, 42, ...} fixed and for any u € €2, K (i, j), as a function in 7, belongs to £> and the
reproducing relation,

(u, K(, j))a=u(j) ®)

holds. From the theory of reproducing kernel, we have the following theorem.
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Theorem 1. Let z be a complex number which satisfies |z| < 1. We can find a positive constant
C such that for any u € £* the discrete Sobolev inequality of the following form holds:

(sup [u(j)])* < C(Au, u). )
JEZ
Among such constants C, the best (least) constant is given by
1
1—z)*
If we replace C by C(z) in the above inequality (9), then the equality holds for u(i) = K (i, j)
for any fixed j € Z.

Clz)=A"Y0) = (10)

We call inequality (9) the discrete Sobolev inequality because (Au, u) = ch:_oo lu(j) —
zu(j + 1)|? is the square of the difference sequence for .

Proof. [Proof of theorem 1.] Applying the Cauchy—Schwartz inequality to the reproducing
relation (8), we have

(sup [u(j)1)* = (sup |(u, K, j)aD)?

JEZ JjE€Z
<sup(K (-, /), KC, j)allully = sup K (G, plluli = A0l 4.
JEZ JEZ

Therefore, the best constant of inequality (9) is given by

A~N0) =

1— |z

where we have puti = 01in (6). The equality in (9) holds for u(i) = K (i, j) with j arbitrarily
fixed. U

3. Discrete Sobolev inequality of higher order

We introduce M distinct complex numbers zo, ..., zy—; which satisfy |z;] <1 (0 < j <
M — 1) and a bounded linear operator on £> defined by

M—1
A=T]Ac, (1)
=0

where A(z) = (I — zL)*(I — zL) is a bounded linear, self-adjoint, positive-definite operator
which was treated in section 1. Operators A(z;) are mutually commutative, so

M-1
A=[]u-zLHU —zL)
j=0
is also self-adjoint and positive definite. Introducing new parameters zuy, . . ., Zop—1 defined
by
e =7 O<j<M-1,
we can write
M—1 2M—1
A=ED" [T o | LY T @ = 2D
j=0 j=0
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We attach a 2 M th-order characteristic polynomial defined by p(A) = (A—z¢9)(A—z1) - (A —
Zam—1)- According to the theory of Lagrange interpolation polynomials we have the following
fundamental expansion by partial fractions:

2M—1

P =) eji—zpn7, ej=1/p'(z;)) (O<j<2M—1).
j=0

Using this formula, we have

M-1 2M—1
AT = (=M ]_[ s LY Z e; (L™ —z;D)7".
j=0 j=0
From (4) and (5), A~! is rewritten as follows:
M—-1 M—-1 00 2M—1 oo
-1 M kyk+l—M —k—17 —k—M
IRETSILE Y ET1 DT IE T S SE il
j=0 j=0 k=0 j=M k=0

A~ is a convolution operator by a sequence

M—1 M-1 0
AT =DM [ Tameg | Y e > oG +k+1-M)
j=0 j= k=0

2M—1 0

=Y ey s —k— M)
j=M k=0

Substitution of i = 0 in the above expression gives

M-1 M-1
ATNO) = (=DM [T zmes D izt (12)
=0 =0
Owing to the property
0
@ =" O0<i,j<2M—1),
0
1
we have
0
M—1 .
_ _ _ iyl .
A7) = DY [T amas (=61 221, 0,0, 0) () Nk
j=0
1
where (zé”fl, o, 0) and (0, ..., 0, 1) are 2M-dimensional vectors. In general,
for any n x n matrix A = (¢;;) and n x 1 matricesb = "(bo, ..., b,—1) andc ="(co, ..., cp—1)
the following formula holds:
A ¢
tha=l . _
bA~le=—1 o /|A|.
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Applying this formula to (13) we have

0
M—1 7t

AT O = D" T 2wy ! 0/
J=0 1
7 gy 0 00

where the numerator is a (2M + 1) x (2M + 1) matrix and the denominator is a 2M x 2M
matrix. The Laplace expansion of the above numerator with respect to the last column gives

M—1 ;
AT O) = (=D T za+s j /|z;|. (13)
Jj=0 — -
2 A0 0
We now arrive at the following conclusion.
Theorem 2. Letzg, ..., Zpy—1 beMcomplex numbers which satisfy |z;| <1 (0 < j < M-1).
IMs - -, Z2m—1 Are given by zy,; = Z; (0 <jsSM-1). We canﬁndaposttzve constant C

such that for any u € £* the following discrete Sobolev inequality of the Mth order holds:

M-1 2
up lu(HD? < C| [ - z;L)u (14)
jez =0

Among such constants C, the best constant is given by
M—1 Zi

C(M;zp,...,zu-1) = (=¥ HZM+j / /|Z'j| (15)
=0
! 0

If we replace C by C(M; zo, ..., zm—1) in inequality (14), the equality holds for u(i) =
K(i, j) = A7Yi — j) with j € Z arbitrarily fixed.
As a special case, we have

1 1 —|zoz1/?
1 —|zo|* 11— zZ11>(1 — |20/ (A = |z11?)

It is interesting to note that from the spectral decomposition

C(1; z0) = C(2;z0,21) =

27 M—1
A = 5 / f’)]‘[u—z VIR ay,
where
M—1
Ay) = l_[ 1—z;e VP
Jj=0

is the continuous spectrum of the self-adjoint operator A, we also have the spectral
decomposition

AVN) = L eV~ liy Aﬁ I1—z;e V" 2g
o 2 0 % .
=0
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Putting i = 0 we have
27 M—1

1
AN0) = E/O [T1n—ze"""12dy. (16)
j=0

We should remark, however, that it is not easy to perform integration if M > 2.

4. Periodic discrete Sobolev inequality

In this section we add the restriction
u(i +N) = u(i) VieZ (17)

for any fixed N = 2, 3, 4, .... We modify the definition of a Hilbert space £2, an inner product
(u, v) and delta function vector ¢ in the previous section as follows:

& ={u="u),....,u(N—D)ui@eC O<Li<N-1}=C",

N—-1 o
(w,v) =Y u()v(),
i=0
0j=C..,8G—Jj)..), 8(i)=1(G=0modN), O (else).

The unitary shift operator L = §_;* is the cyclic rotate left operator defined by
L'@(0),...,u(N — 1)) ="(u(l),...,u(N — 1), u(0)).
The convolution u * v of w and v € CV is obtained by
N-1
(wsv)(@) =Y uli — jHv(j)
Jj=0
extending the definition of u(i) € CV outside 0 < i < N — 1 by periodicity u(i + N) =
u(i)(i € Z). Note that we must add the new restriction
LV =1

The formula of the inverse operator (1) is replaced by
N-1
(I—zL) ' =1 =N ) FLk (18)
k=0

We note that we have dealt with the same problem putting z = 1 in our previous work [5],
where we considered a generalized inverse of I — L.

We also treat the same form of the operator A (11) as in the previous section but the
formula of its inverse is replaced by

M—1 M—1 N-1
—1 M Ny~ k7 k—M,
A7 = (=D HZMw' Zej(l_zj) szL !
j=0 j=0 k=0
2M—1 N—1
_Ny-l kg —k—1—
= > ei(1=2z") LM (19)
j=M k=0
where My = Mod(M — 1, N) is the remainder of the natural number M — 1 divided by N and
takes values in {0, 1,2, ..., N — 1}. A~!is also a convolution operator:

N-—1 N-—1
(A7 w)(@) =Y AT pu() =Y AT G = ul).

Jj=0 Jj=0
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It should be noted that the relation A~'(i + N) = A~'(i) holds for any i € Z. Now we have

M-1 M-1 N—1
ATND = DM T amws | D (1 —22) " 258G + &k — Mo)
=0 =0 k=0
2M—1 N-—1
> (1= Y s~k — 1 Mo) | (20)
j k=0

Putting i = 0, we have

M—1 M—1 N—1
_ -1
AT O) = (DY [T ames | Do ei(1=25)" Y stk — M)
j=0 j=0 k=0
2M—1 N—

1
= > e (1=2") Y sk — 1= M)
j k=0
2M—1

= (=" HZMH Ze, l_Z Y lzj%' @D
Jj=0

Through the same argument as in the previous section, A~!(0) is rewritten in the following
determinant expression:

<=

M—1
A7O =DM oy | © (22)

o(z;)

where
My
Z
p(z) = m

We finally have the following theorem.
Theorem 3. Let N, M be two fixed numbers N =2,3,4,...and M = 1,2, 3, .... We choose
M distinct complex numbers 2, ..., Zy—1 such that |z;| <1 (0 < j < M — 1) and define

m+j by Zpej = Z;l (0 < j < M—1). Foranyvectoru € CV there exists a positive constant
C such that the following discrete periodic Sobolev inequality holds:

M—1 2
HN?<C 1 —z;L 23
(. max [u()D 1"!)( 2iLu (23)
j:
Among such constants C the best constant is given by
CIN.M:zo,....zm-0) = (=DY T 2ms J EAR (24)
j=0 -
(z;)

where p(z) = (1 — V) 1MAM=LN) - 1f e replace C by C(N, M; 2o, ..., Zm—1) in the
above inequality (23), the equality holds for u(i) = K@i, j) = A™'(i — j) for any fixed
JO<j<N-D.
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Explicit forms of the best constants in the case M = 1,2 are given in the following
theorem, which is proved in the appendix.

Theorem 4. For any fixed N = 2,3, 4, ..., the best constant C (N, 1; z9) and C(N, 2; 2o, z1)
are given by

1 — |z
C(N, 1;20) = — (25)
(1 = lzol®)|1 — 2]
Sso | et 2] + Lo 2hed|’
C(N,2;20,21) = ~Z -~ > 0. (26)

1= ==

It is interesting to note that A~!(0) given by (22) has another expression, which follows
from the spectral decomposition or decomposition into Jordan canonical form. Using

o = exp(v/—127/N), W= \/Lﬁ(wij), L= (wifsi.i)’

we have the decomposition
L=WLW".

The diagonal matrix L is the Jordan canonical form of L; W is a unitary matrix, so we have
W* = W1, Using this fact, we have the decomposition

A=WAW*,

where
M—1 M—1
A=TJu-zalyd -zl = (1"[ I —zkw'|28i,->
k=0 k=0

is the Jordan canonical form of A. A; = ]_[,1:4:?)1 1 — z;o'|> (0 < i < N — 1) are eigenvalues
of A. From this fact, we have

M—1
ATl =wAlwr, A7l = (H [1— kai|25ij> ,
k=0

that is,

1 N-1 M—1
A_](i _ ]) — N Za)(l—_/)l 1_[ |1 _ kal|—2'
=0 k=0

Finally, we have

N—-1M-1

ATN0) = % ST =z~

=0 k=0
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5. Concluding remarks

We have derived the discrete Sobolev inequality which estimates the supremum of the sequence
u(j) by the norm of difference sequence ||u|| 4, which is considered as a discrete analogue of
the Sobolev norm. It is expected that the obtained results have important relations with error
analysis in the field of numerical analysis.

In the continuous limit, we essentially obtain the boundary value problem for 2Mth
differential operator ]_[flzfol(—(d/dx)2 +qj), where g; is constant. In the case g; = 0 (0 <
j < M — 1), we have already obtained the result [3]. In the case M = 1 and gg # 0, we have
a string deflection problem [2]. It is also an interesting problem to investigate in detail the
case M =2, qo, q1 # 0, which describes a beam deflection problem.

Acknowledgments

One of the authors (AN) is supported by J. S. P. S. Grant-in-Aid for Scientific Research (C)
No 20540138.

Appendix.

Proof of theorem 4. We here prove theorem 4 concerning the best constant of discrete Sobolev
inequality with periodic boundary condition. Since (25) is proved through simple calculations,
we prove only (26):

1 1 1 1

20 71 22 23
2 2 2 2
<0 2] 2 23
20 21 22 73
1—z)) 1-zy 1—-z 1—z
C(N, 2;20,21) = 2223 - (A1)
1 1 1 1
Z0 21 22 23
G 4 n 5
d 2 4 2
Noting that the denominator is calculated as
|20 — z1 111 = 2021 1*(1 — [zoH) (1 — |z1]%)
[l@-2)=- 33 ’
;o 20721
i<j
we have
1/z0 1/z 20 1
S 1 1 1
[zol*|z1] 20 21 1/Zo 1/z;
1 1 1 1
1-zy 1=V 1=zY 1=V
C(N.2:z0.21) = L S - (A.2)

20 — 211211 = 2071 7 (1 — |20l (1 — |z11?)”
Expanding the numerator with respect to the last row, we have

— — =2 =2
1/z0 1/z 20 Zi 1 1 2 2]
1 1 1 20 21 ) 7
—lzo*|z1/? > 2| =1 2 2 1
20 21 1/z0 1/z 2y 7
L N : N }—N %—N 20 21 _Z(I]VH 72{\,”
-z  1-z) 1-3, 1-z; 1=z 1=V 1=z 1-zV

10
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20 _ -2 2 2= = 4 =2 =
= ——5 2o+ Zoalz* +1a 1z = Zolzil* — 2oz — 21)

1_10
2 0
g (20 + l201*21 + 202} — I20/°2027 — 201°20 — Z1)
-7
=N+1
— B (a + 2olalt + 22— ZBalul? - P — 20)
11—z 0 0
=N+1
2y 2 22 4 = 2
+ — (21 + 1z0l°z0 + 120/°Z0z1 — |20l*z1 — Zoz} — 20)
2

1—
1

|1 Ty {|Zo| (1= 20)(1 = 2111 = 2021 P|1 = 2|
_ZO _Z

- 2
+lz1 P4 = 1z PN = 20T = 2021 P[1 = 20|
— 20211 = (2oz0)™M) (1 = |20 (1 = 211 — Zoz1) (1 — 20) (1 — 2V)
—Zoz1(1 — Goz)™ U = 120 (1 — 1) (1 — 20z (1 — 20) (1 — 21)}
through straightforward calculations. Substitution of the above result into (A.2) gives

1
120 — 212(1 = 20l (1 — |21 )I1 = 2021 2|1 = 2 [*1 = 2}
x {120l (1 = 120PY)(1 =l = 20z, P|1 = 2
P =12 PYA = 21— 20z P - 2
— 2051 (1 = 2o2)™M) (1 — |20H (1 — |21 (1 — Zoz) (1 — 25) (1 — 27)

—Zoz1 (1 — Goz)™) (1 — |20 (1 — |21 ) (1 — 202 (1 — 20 ) (1 — 2Y) }
1

IZO—Z1|2|1—ZO\ [1— 2V

C(N,2;z0,21) =

|20l (1 — |z0/*") vz P =1z ) N2
X < 1 — |zo/? ’1_11| + 1—|z1)2 ’1_10’
_ 1 —(zoz)" _ 1= (Zoz)V
- —(1- 1— —(1- 1-2
202 T (1= <) (1= 5) —foms e (1= ) (1= 2))
1 N-1
2 Z 120 |2(k+l)}1_Ziv|2+|Zl|2(k+l)|1—Z(])v|2
|ZO_Z1| |] _Z0| }1_ k=0

— oz (1 =) (1 - %) - (Zom)k“(l —2)(1-27))

1
T o—aP|l— =2 2Z|Z"“ —2) = =)
0 — <1 - k=0
0 1 ,
1
= ZZZ“Z“ ,
e = o S

which completes the proof.
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