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1 Introduction

Let C¢ be a d-dimensional complex Euclidean space. In this paper we deal with the
linear difference equation with constant coefficients of the form

Tpy1 = Bzp+ b, zo=w € C? (1)
where b € C%, and B is a d X d complex matrix of the form
B = JeTA, T > 0.

Recently, Kato, Naito and Shin [4] has given a representation of solutions of
the difference equation (1) by using the matrix A. It induces naturally a repre-
sentation of solutions of inhomogeneous periodic linear differential equations which
shows asymptotic behaviors of solutions very clearly. Moreover, the initial values of
solutions are completely classified according to the behavior of solutions.

In this paper we give two representations of solutions of the difference equation
(1) ; one is given in terms of the matrix B and the other is given in terms of the
matrix A. They look different from each other ; we will clear up the mechanism
which is combining two representations.

2 Representations of Solutions of Difference Equa-
tions

If M is a d x d matrix with the spectrum (M) = {v1,---,7}, C? is decomposed
as the direct sum of generalized eigenspaces of M :

C=M,;®---®M,,
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where M; := N ((M —~;E)%) is the generalized eigenspace with the index ¢;, and £ is
the unit matrix. Let Q; : C¢ — M, be the projection of C¢ onto M; according to this
decomposition. We call in short ); the projection onto the generalized eigenspace
of Y;-

Let A\ € 0(A), u € o(B) and p = €™ throughout this paper. Let Q and P be
the projections to the generalized eigenspaces of p and A, respectively. Denote by
k(A) the index of A and d(p) the one of u. Note that x # 0 since B is nonsingular.
Put )

k! uk (B = )",

Tk X
Apy = _k—:T(A — AE)", By, =

d* d*
e(2) = (-1, a(z) = (z=1)7", (2#1), e¥(2) = 2e(2), aP(2) = 77a(2).

To give the two representations of the solution z,(w,b) of the difference equation
(1), we will introduce vector’s quantities that depend on w and b, while not on n.
If u=e™ #1, then
k(\)-1
X(w,b,A=AE) =w+ > e®(r))Apab,
k=0

n—1
k. (k)
X(uw,b,B - uBn)= 4 U2 K WBb (n21)

k=0
w (n=0).
If u=e™ =1, then
k(A)-1
Y(w,b,A—AE) = Ajpw+ Y BrAgab,
k=0

Z(w,b, B — uE) = By ,w + b= (B — E)yw+b,
where By is the Bernoulli number. We define the factorial function (z); of the kth
degree :
(zh=z(z—1)(x—-2)---(—k+1).
Let us consider two representations of solutions of the difference equation (1).
The solution z,(w, b) of the difference equation (1) is certainly given by

n—1 n—1
zn(w,b) = B"w + Z B*b = " Aw + Z e*™4b.
k=0 k=0

We will obtain Theorems 1, 2 below by deforming this formula in the different
manner as follows. Since

k
on =+ 8- 51 -3 (-1 v

3=0
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in the first manner we rearrange the sum

n—-1 k

ZBka =YY ( ) p*~1(B — nEY Qb.

k=0 5=0

by collecting terms containing the same power of y ; after long calculation, we get
Theorem 1. The key tool in the arrangement is the following technical relation : if

p# 1,

n—1 ‘ ) dk #n _ 1 dk
> (@en* duk Z dﬂk Zu GF =T = g~ Dalw):

i=k =0

This is the main reason why X (w, b, B — uFE,n) contains the term a® (p).

Since B = €™, we have
k(A)-1
PekTA — ekT(AE+A AE)P _ ek'r)\ Zk]AJ,AP _ CkTA Z k]A ,AP
j=0 j=0
In the second manner we rearrange the sum
n—1 n—1k())—1 k(A)-1n-1.
AP — Z Z kgek'r,\A ,\P Z ZkJ Ic‘rAAJ’ P.
k=0 k=0 ;=0 j=0 k=0

by collecting terms containing the same power of n ; after long calculation, we get
Theorem 2. The key tool in the arrangement is the following technical relation. If

e’ #1,

n—1 n—1
| & di e —
Z Kz _ ke — Z kz
P kle™ = poard dsi°  d# T dP e —1
@ AW on2 =) 4)
= dzJ( - 1)e(z) = E '(z) eV (z) — ().

=0

This is the main reason why X (w, b, A — AE) contains the term ®*)(r}). If e* = 1,
j+1 .
J+ 1\ Bjji-i
K = il
S-S (1) B

This is the main reason why Y (w,b, A — AE) contains the Bernoulli number.
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Theorem 1 Let x,(w,b) be the solution of the difference equation (1). Then

Qz,(w,b) is expressed as follows :
1) If u# 1, then

an('w’ b)
d(p)—1 i
= 4" Y (MiBeuX(Qu,Qb, B — B, d(n)) — X(Qu, Qb, B ~ pE,d(n)) + Qu
k=0
= B"X(Qu,Qb, B — pE,d(p)) — X(Qu, @b, B — uFE,d(u)) + Qu.

2) If p=1, then

d(p)-1
Quaw,d) = 3. g (MeBusZ(@u, QB - uE) + Qu.
k=0

Theorem 2 ([4]) Let z,(w,b) be the solution of the difference equation (1). Then
Pz, (w,b) is expressed as follows :
1) If e™ # 1, then
Pz, (w,b)
E(\)-1
= " Y nIA; X (Pw, Pb, A - AE) — X(Pw, Pb, A~ AE) + Puw
=0

~ &"AX(Pw, Pb, A — AE) — X (Pw, Pb, A — AE) + Pw.
2) If e =1, then

k(A)-1 '
: 1.
Pz, (w,b) = E i 1n‘”’lA,-,AY(Pw, Pb, A — \E) + Pw.
=0

3 A Transform of theorems

The formula in Theorems 1, 2 represent the same term, but look very differently.
We fall into temptation to translate each other. Since it takes long pages to carry
out this process, we only show technical lemmas employed in the proofs.

The Stirling number of the second kind is given by

n
n n!
where the sum is taken over the all sequences & = (o4,---,a,) of nonnegative
integers o; such that ) i ;o = k and ;- 404 = n. The Bernoulli polynomial
Bi(z) is defined by the Maclaurin series such that

t__1 !
et —1 — k!



and Bernourlli number is defined by By := B(0). For properties of the Stirling

number and the Bernoulli number, refer to [6], [7], [8].

Lemma 3.1

k=0 k=0

Using the formula of Fda di Bruno [2],[5] for the nth derivative of a composition of

two functions, we have the following result.

Lemma 3.2 If u=¢e™ #1,

eM(rA) = i{ Z } —((—E—l_—)—;% = i{ Z }u"a(")(,u), n>0.

k=0 k=0

Lemma 3.3

i=k

k(\)-1 k k(A)-1 .
YooAn] =k { ; }A,,A (k < k() — 1),
i=1

k()1 k
( > A,-,A) =0 (k> k() —1).

=1
Lemma 3.4
kA)-1 , .
Bk,pP‘= Z { ‘; }Aj,)\ P.
j=k
In particular, if k > k()), then (B — uE)*P = 0.

Lemma 3.5

k(A)-1 k(3)-1

Z (n)kBk,,,P: Z nkAk,)‘P, n Z 0.

k=0 k=0

Lemma 3.6 The following relations hold true.
1) If u=¢e™ #1, then

E(N)-1 k(A\)-1
Z pka(k)(u)Bk,#P= Z e®) (7)) Ag 2 P.
k=0 ‘ k=0 - :

2) Ifu=¢€™ =1, then

1 J ,;_ Bialn)-Bin .
Zk+1(n)k+1{k}22k1= J J+1 J , (]21)



k(M) -1 ) k(A)-1
Y *=-(B-E)*P= ) BiAsP,
k=0 k+1 k=0
N1
— E)¥H'P = A} ,P.

k=0

In view of the relation
X(Pw, Pb,B — uE,k()\)) = X (Pw, Pb, A — AE),
we have the following result.

Lemma 3.7 The following relations hold true.
1) Ifu=e™#1, then

k(\)-1
u* > (n)kBiuX (Pw, Pb, B — uE, k() — X (Pw, Pb, B — uE, k()
k=0
k(A)-1
= €™ Y n*A X (Pw, Pb,A— AE) — X(Pw, Pb, A - \E).
k=0 .

2) If p=€" =1, then

K1
2 Py 1(n)k+lBk,,, Z(Pw, Pb,B — uE)

k(A)-1 1
= | Y .+1nJ'+1A,~,A Y (Pw, Pb, A — \E).

=0

Using the spectral mapping theorem, we have {\ € o(4) : u = e} =
{)\17 A23 Tty Aq}s and }
Q=P +P+---+ P,
where P; is the projection onto the generalized eigenspace of A;. This implies that
- P,Q = P;. Thus it holds clearly that

X (Qu, @b, B - uE,d(u)) = X(Pw, Pb, B — pE, k().

The following result is the main result in this section. The proof follows from
Theorem 1 and Lemma 3.7.



Theorem 3 Let z,(w,b) be the solution of the difference equation (1). Then
Pz, (w,b) is expressed as follows :
) Ifp= e™ # 1, then

Pz, (w,b)
k(A)—-1
u* Y (n)iBiuX(Pw, Pb, B — pE, k())) — X (Pw, Pb, B — uE, k(\)) + Pw
k=0
k(A)—-1

= ¢ Y n*A4;,\X(Pw,Pb,A - AE) — X(Pw, Pb,A - \E) + Pu.

=0

2) If u=e™ =1, then

k(A1
1
Pz,(w,b) = ( n 1(")k+1Bk,u) Z(Pw Pb, B — uE) + Pw

k
k(A)—1
= S L _pA,,Y(Pw, Pb, A - AE) + Pu.
e k+1
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