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1 Introduction

Operator theory is important to understand the nature of the spectral properties of an
operator associated with a boundary value problem acting on a Hilbert space. To obtain
such an information as is well known that the corresponding inner product is useful.
Using the inner product an important class of operators consisting of all nonselfadjoint
operators is defined as follows [1]

Im(Af, f)y =0, f € D(A),A: H— H,

where D(A) denotes the domain of the operator A. Such operators are called dissi-
pative. A direct result on dissipative operators is that all eigenvalues lie in the closed
upper half-plane. Therefore open lower half-plane does not belong to the point spec-
trum of A.

There is a connection between dissipative and contractive operators. Indeed, one
may pass to a contraction using a dissipative operator and the fact the lower half-plane
does not belong to the point spectrum of a dissipative operator. By a contraction it
is meant a linear transformation acting from a Hilbert space H into another Hilbert
space H' such that

IThllp < Ikl , heH.

Note that H and H’ may be identical. This property allows one to define selfadjoint
operators on H and H’, respectively, as follows [2,3]

Dr = (Iy = T*T)'?, Dpe = (Iy — TT*)'?,

where Iy and Iy denote the identity operators on H and H’, respectively. Dy and
Dr+ are bounded by 0 and 1 and are called defect operators of T. The spaces

©r =DrH, Dr+=Dr«H
are called defect spaces and the numbers
07 =dim®7, 07+ =dim®D7=
are called defect numbers of T.
Characteristic function theory on contractions was developed by Sz.-Nagy and Foiag

[2,3]. By the characteristic function of a contraction it is meant the transformation from
Dr into D7+ as follows

Or(pn) = [—T + uDr+ (I — MT*)_I DT] | Or,

where p is a complex number such that I — uT* is boundedly invertible. With the aid
of the characteristic function, Sz.-Nagy and Foiag investigated several properties of a
contraction.
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One of the important types of contractions on a Hilbert space is the completely
non-unitary (c.n.u.) contractions. Recall that a contraction acting on a Hilbert space
H is called c.n.u. if for no nonzero reducing subspace £ for 7' is T | £ a unitary
operator. A special class consisting of c.n.u. contractions is the class Cp. The class
Co consists of those c.n.u. contractions 7 for which there exists a nonzero function
u € H® such that u(T) = 0, where H” (0 < p < o0) denotes the Hardy class of
functions #, holomorphic on the unit disc D and the corresponding norm

o 1/p
sup % i ]u(re”)‘pdt , 0<p<oo,
||M||p = 3 O<r<l 0
sup [u(A)], p = oo,

reD

is finite. It should be noted that for T € Cy the function u can always be taken to be
inner. Then a natural question arises as whether for every contraction T € Cy there
exits an inner function u with u(T) = 0 such that every other function v € H*
with v(T') = 0 is a multiple of . Such a function is called a minimal function of T
and denoted by mr. Minimal function mr is determined up to a constant factor of
modulus one. Note that for every contraction T € Cy there exits a minimal function
my. Using the minimal function mr some spectral properties of the contraction T
can be investigated. Indeed, the zeros of the minimal function m 7 in the open disc D
and of the complement, in the unit circle C, of the union of the arcs of C on which
mr is analytic and the spectrum of the contraction T € Cy coincide with each other.
Moreover, the points of the spectrum in the interior of the unit circle C are eigenvalues
of T. As a characteristic value of T, A has finite index, equal to its multiplicity as
a zero of mr. Completeness of the root vectors of 7 associated with the points of
the spectrum of 7' in D can be proved as showing that the minimal function m7 is a
Blaschke product.

In the literature, there are some theorems or methods to investigate the complete
spectral properties of a dissipative operators acting on a Hilbert space. For instance,
Livsic’s theorem, Lidskii’s theorem, Krein’s theorem and Pavlov’s method are used
for such operators [1,4]. First three theorems are related with the compactness of the
dissipative operators. To be more precise, we should note that these operators must have
at least nuclear imaginary parts. Then the methods follow from the entire functions.
However, in Pavlov’s method, there is no need to obtain a compact dissipative operator.
It is needed to construct the characteristic function of Sz.-Nagy-Foias that can be
regarded as identical with scattering function of Lax—Phillips [5]. In the basic of this
method, there is a decomposition of a direct sum Hilbert space H = L2 @ H & Li_ in
which a selfadjoint dilation of the maximal dissipative differential operator acting in
the Hilbert space H is constructed. The subspaces L> and L%r are the incoming and
outgoing channels, respectively. With the aid of the selfadjoint operator, a unitary group
U(t) (t € R) is established. This unitary group and the incoming subspace D_ =
(L%, 0,0) and the outgoing subspace Dy = (0,0, Li) of H satisfy the following
properties:

O U@)D-C D_,t <0; U(t)Dy C Dy, t >0,
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(i) N U@D- = U@)Dy = {0},

<0 t>0

(i) JU@D- = U(@)Dy =H,
t>0 t<0

(iv) D_ L D,.

Then according to the scattering theory, a scattering function S(1), Imi > 0,
acting from D into D_ can be constructed. Using Fourier transformation F
one obtains the functional model of c.n.u. continuous semigroup of contractions
Z(t) as follows

H=H?©S(s)H?,

PZt)f =P[e'S"Ff], feH,

where Hi is the Hardy space, ¢ = (A —i)/(A +i) and P is the orthogonal projection
onto H. Such contractions can be found in, for example, [4,6—12].

In the Pavlov’s method it is used the connection between the continuous semigroup
of contractions {Z(#)},>( and its cogenerator Z. Namely, every model of Z generates
amodel of {Z()},>( . In this paper we do not use this connection but we use a different
way. Namely, we use the characteristic function of a c.n.u. contraction of the class Cy
associated with a maximal dissipative differential operator. Then using the connection
between the characteristic function and minimal function of the contraction, we obtain
complete information about the spectral properties of the contraction and dissipative
differential operator.

A contractive operator can be embedded into a unitary operator. This theory is
the unitary colligation theory [13]. It should be noted that unitary colligation theory
includes the Sz.-Nagy—Foias characteristic function theory. To be more precise, we
should note that a contraction with its defect operators can be embedded into a unitary
colligation [13,14]. Arlinskifl et al. studied the relation of c.n.u. contractions with
rank-one defects and corresponding unitary colligations [14]. Therefore we introduce
some results on the Cayley transform of the dissipative operator.

Jacobi matrices are useful to understand the characterization of selfadjoint,
nonselfadjoint and unitary operators acting on separable Hilbert spaces. Indeed,
multiplication operators on the Hilbert spaces L2(R) or L2(C) associated with the
probability measure m on the real line or on the unit circle C, respectively, is unitary
equivalent to the selfadjoint or unitary operators with a simple spectrum acting on some
Hilbert spaces [15]. Tri-diagonal Jacobi matrix representation of selfadjoint operators
with simple spectrum was introduced by Stone [16]. The nonselfadjoint version of
Stone’s theorem has been introduced by Arlinskii and Tsekanovskii [17]. Moreover,
the canonical matrix representation of unitary operators with simple spectrum has been
introduced by Cantero et al. [18] with the help of five-diagonal unitary matrices called
CMYV matrices. Arlinskii et al. [14] obtained a connection between truncated CMV
matrix and Sz.-Nagy—Foiag characteristic function. Therefore, we introduce truncated
CMYV matrix associated with the Cayley transform.

This paper is organized as follows. In Sect. 2, we introduce the second order dynamic
equation defined on the union of two time scales. We consturct the associated boundary
value transmission problem on time scale. This can be regarded as the generalization
of the continuous boundary value transmission problems. In Sect. 3, we construct a
dissipative differential operator N in an appropriate Hilbert space H and we introduce
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some theorems on N. In Sect. 4, the resolvent operator of N is established. Two entire
functions are constructed whose zeros coincide with the eigenvalues of N. Moreover
some spectral properties are investigated with the help of the resolvent operator. In
Sect. 5, using the Cayley transform 7" of N a contractive operator is obtained whose
domain is the whole Hilbert space H. It is shown that T belongs to the space Cy.
Moreover, some spectral properties of both T and N are introduced. In Sect. 6, other
properties of the contraction T are investigated. These properties are related with the
weak contractions, multiplicity of weak contractions and associated results, unitary
colligation theory and truncated CMV matrices.

Finally, we should note that the notations C and D will be used to denote the unit
circle C = {u : || = 1} and unit disc D = {u : |u| < 1}.

2 Dynamic Equation

Consider a time scale T with min T = 0 as a dense point and sup T = oo, where
p(x) is the backward jump operator on T and suppose that o (x) is the forward jump
operator on T. For details we refer to [19,20].

In this paper we consider the following dynamic expressions

Ak)vk

1
() =———(px(x)y + qr(x)y,

wi (x)

on time scales Ty, k = 1,2, where T; = [0, b] N ’T Ty, = [b,00) N T. We assume
that

1) be T is a dense point such that 0 < b < oo,

(ii) yAk and ka are the delta- and nabla-derivative on Ty , respectively,

(i) p1, q1 and wy and p3, g» and w» are real-valued functions on T and T, respec-
tively,

(iv) pl_l, g1 and wi and p, 1, ¢> and wy are piecewise continuous functions on T}
and T», respectively,

(v) wy; > 0 and wy > 0 are piecewise continuous functions on T and T,, respec-
tively.

We also assume that y, p;y®! and y, p,y®? are nabla-differentiable functions on
Ty and Ty, respectively.
We consider the following dynamic equation

n(y)=»xry, xefT, 2.1

where T = T; U T, and
n=n @n.

Clearly T is again a time scale. As can be seen in the conditions (2.3) and (2.4)
the solutions of (2.1) will be assumed to have a discontinuity at b. Therefore such a
representation of T will make the resolvent operator of the corresponding dynamic
operator clear in Sect. 4. The motivation such a representation follows from the papers
[21-27].
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Remark 2.1 As is well-known that time scale calculus makes it possible to unify
very interesting closed subsets of the real-line. In particular in the case that
T={0,1,2,...,b—2,b+2,...} the expression (2.1) turns out to the second order
difference equation

—pn—1Dyn -1 +qm)yn) —pr)ymn+1) =rwn)yn), neT,

where g1 (n) = p(n — 1) + p(n) 4+ g(n). Shi and Sun [28] showed a very interesting
detail appearing in the previous equation. In fact, they showed that the corresponding
maximal operator is not well defined because of the term y(— 1). To overcome this,
they followed the method of Coddington called linear subspace theory [29] and they
constructed the minimal operator and selfadjoint extensions of the that minimal oper-
ator (subspace). This method is different from the known method and this is our task
to overcome this problem for the dynamic equation in a forthcoming paper containing
non-dense end points.

Let L%}('[F) be the Hilbert space consisting of all functions y such that
o
/ | y|2 wVx < o0
0

with the inner product

o0

o, x) = /waVJa
0

We denote by D being the subset of L%}(T) consisting of all functions y € L%}('[F)
such that y, p;y®! and y, ppy2? are piecewise continuous functions on T} and T»,
respectively, and n(y) € L%) (T). For arbitrary two functions y, x € D following
Green’s formula is valid

/ M x —ynGOYwVx = [y, x1§ + [y, x13°
0

where [y, xIg = [y, x1(¢) = [y, x1(&), [y, x1 = yx 2 = Y18y (x € Ty), ylo) =
pry™t and

_Jwix), xeTy,
w(x) = {w2(x), x € Ts.

Green’s formula implies the fact that the values [y, x](co) and [y, x1(co) exist and
are finite. Latter one follows from the fact that py, gx and wy are real valued functions
oneach Ty, k =1, 2.

It should be noted thatif y(x, 1) and y (x, A) are the solutions of (2.1) corresponding
to the parameter A then [y, x] is independent of x and depends only on X on each Ty,
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k = 1, 2. Moreover the bracket [y, x] coincides with the Wronskian of y(x, A) and
x(x,A)oneach Ty : W[y, x]1 = [y, xl, x € Tk.

In this paper we assume that 7 is in the limit-circle case at singular point co. Limit
point/circle theory for the linear dynamic equations have been studied in the literature
[30-33].

b (x) T () T

ui(x), xelj, vi(x), x e lj,
ux) = {uz(x), xeT,, VW= {vz(x), x e T,

be the solutions of the equation n(y) = 0, x € T, satisfying

{ul(do:l, W2 @) =o, {uz(dz>=1, w2 (dr) =0,
vid) =0, W@y =1, lud) =0, @) =1,

where di € Ty and d» € T». Since limit-circle case holds for 1, u and v belong
to L%U(']I‘) and D. Therefore for arbitrary function y € D, the values [y, u](oco) and
[y, v](c0) exist and are finite. Moreover one finds

[up,vil=1, xeT,

and
[uz, vu]l=1, xeTs.

For y € D we consider the following conditions

y(0) + hi(py')(0) =0, (2.2)

y(p2(b)) = y(b—) = y1y(0?(b)) = y1y(b+), 2.3)

YA (B) = (py) (b—) = 123122 (02 (0)) = 12(py) (b), 2.4)
[y, ul(c0) — haly, vI(co) =0, (2.5)

where /1 and &, are complex numbers such that iy = Rehy + ilmhyg with Imhg > 0,
k = 1,2, y1 and y, are real numbers with Y12 > 0. Boundary value transmission
problems containing spectral parameter in the boundary conditions defined on the
union of the continuous intervals have been investigated in some papers (for example,
see, [11,12]). Moreover, for A is real such problems have been studied in [34-37].
However, the problem (2.1)—(2.5) is new and contains several equations with appro-
priate boundary-transmission conditions.

3 Simple Dissipative Operator

In this section we shall construct a suitable operator corresponding to the problem
(2.1)—(2.5).
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Let H= H| & H,, H, = szk (Ty), kK = 1,2, be the Hilbert space with the inner
product

b 00
. X0g = /ylxlwlle+y1yz/y2sz2V2x,
0 b

where

_n@, xeTy, _[xa, xeTy,
e = {)’2()6), x € Ty, x) = {Xz(x), x € Ty.

It should be noted that the space H is, in fact, the direct sum space Lﬁ)(']l“).
Let D(N) be the set consisting of all functions y € D satisfying the conditions
(2.2)—~(2.5). We define the operator N on D(N) as

Ny =n(y), yeD(N), xeT.
Therefore the equation
Ny=2xy, yeDWN), xeT,
coincides with the problem (2.1)-(2.5).
Integration by parts implies that the adjoint operator N* of N is the operator defined
by
N*y=n(y), ye€DW\N"), xeT,

where D(N*) denotes the set of all functions y € D satisfying

y(0) + h1(py")(0) =0,
y(b=) = y1y(b+),

(py) (b—) = y2(py) (b+),
[y, u](00) — ha[y, vl(co) = 0.

For

y(x):{yl(x)’ x e Ty, (x)z{)(l(x), x e Ty,

e D(N
w0, xeTs, @), xeT, €PW)

following equations are obtained:

[vi, xal = s willxa, vil = [yr, villxas uil, x € Ty,
[v2, x2] = 2, uallx2, v2l — [y2, v2llx2, u2l, x € T». 3.1

Then we obtain the following theorem.
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Theorem 3.1 N is dissipative in H.
Proof Lety € D(N). Then we have
(Ny, Yo = (v Ny g = 13, 516 + naly, 7157 (3.2)
Transmission conditions (2.3) and (2.4) give
[y, Y1(6—) = yiyaly, y1I(b+). (3.3)

On the other side we obtain from (2.2)

[y, ¥1(0) = —2ilmh; |(py/)(0)|2- (3.4)
Moreover (2.5) and (3.1) implies
[y, ¥1(00) = 2iImhs |[y, v](c0)[*. (3.5

Substituting (3.3)—(3.5) in (3.2) we obtain

2
Im (Ny, y)y = Imh; |(py)' O)|" + y172Imhy [[y, v](c0) | (3.6)
and this completes the proof. O

Definition 3.2 A nonselfadjoint operator A acting on a Hilbert space His called simple
if there is no invariant subspace of H on which A has selfadjoint part there.

Theorem 3.3 N is a simple dissipative operator in H.

Proof Consider that N has a selfadjoint point in a nontrivial subspace H; of H. Then
for

_ ), xeTy,
y(x) = {yz(x), reT, © D(N) N H;

one has from (3.6) that

0 = Imh; |(py) (0)” + yiyalmhsz [y, vl(00) 2. 3.7
(3.7) is satisfied only if (py)'(0) = 0 and [y, v](co) = 0. Therefore (2.2) and (2.5)
imply that y(0) = 0 and [y, u](co) = 0. Consequently, yy =0, y» =0and y = 0.

This completes the proof. O

Corollary 3.4 All eigenvalues of N lie in the open upper half-plane.
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4 Resolvent Operator

In this section we will construct the resolvent operator of N and we will investigate
some spectral properties of N.
Now consider the solutions

_Joix,A), x €Ty, _ i, n), xeTy,
plx, 1) = {wz(x,x), yem, VM= {wz(x,x), xeTs,
of the Eq. (2.1) satisfying
@10, 4) = —hi, (pe1)'(0, 1) = 1, @1
@2(b+, 1) = 5001 (b= 2), (pp2) (b+. 1) = 5.9} (b=, 2), '
and
{ (Y2, uz](00) = ha, [V2, v2](00) =1, 42)
Y1(b—, 2) = yiva(b+, 1), (pY1) (b—, 1) = a5 (b+, 1). '

If we denote by wi (1) the Wronskian of ¢ (x, A) and ¥ (x, 1) such that w (L) =
Wler, ¥1], x € T, and w(A) = Wea, ¥2], x € T,, then constants of the Wron-
skian of @k (x, A) and ¥ (x, A) on each interval and transmission conditions given in
(4.1) and (4.2) imply

o) 1= w1 (A) = y1y202(A). 4.3)

Note that the zeros of w(A) coincide with the eigenvalues of N. Moreover the zeros
of the functions

Apy (A := (0, 1) + h1(py)'(0, 1)

and
Apy Q) = [o(x, A), u(x)](00) — hale(x, 1), v(x)](00)

coincide with the eigenvalues of N.
Let us consider the equation

(N=ADy=f, xeT, “4.4)

where X is not an eigenvalue of N, 1 denotes the identity operator in H and

)y, o xeTy ) fi, o xeTy
y_{yz, XGTZGDN’ f_{fz, XETZGH'

Equation (4.4) is equivalent to

ny)—ry=f, xeT,
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subject to the conditions (2.2)—(2.5). One can infer that the solution y of (4.4) is in the
form

a1 (x, ) + a1 (x, 1) + 55 [ o1 (x, My, 4)
0

— @1, Y10, WD wi ) iV (@), x €Ty,

bia(x, 2) + by (¥, ) + oy [ o2 (x, My (t, 1)
b

—@2(t, M2 (x, D] w2 (1) () V2(1), x € T.
A—differentiating yields

y(x,A) =

X
a0, ) + a0 + o S [go}A"(x, Nt 1)
0

— 1P ) [ n O fOVIO, x e,
Mo, 1) =

brg e i) + by, 1) + s f A6 vt 2)

— o2 i )| OO0, e T

The condition (2.2) gives
aAp, (L) =0

and hence a; = 0. Moreover the condition (2.5) implies

) /-sz(t Mw2 (1) f2()Va(2).

Hence y(x, 1) must be in the form

p1(x,A) | a1 + mfl/fl(f,)\)wl(f)fl(f)vl(f)]
0

_)C
— fis) [oem®© OO, e,

y(x, A) = - o
20,1 | =z [ Ilfz(t,)n)wz(t)fz(t)vz(l)}

+¥2(x, 1) |:b2 — o | e, ?»)wz(t)fz(t)Vz(t)} , x €T
b
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Taking into account the transmission conditions (2.3) and (2.4), y(x, A) is found as

b X
— D [y, w0 fHo Vi@ — LS5 [ oy, 2w () /110
X 0

oo
— G [ (2, Dwa () LOV2(D), x €Ty,
A = A 4.5)

b X
= LU [ o1, w0 1O V@) = LS [ o1, Dwa (1) () Va(0)
0 b

—elh Py v T
@0 ) Y2 wa (1) (V2 (1), x eTs.

Using (4.3) we shall construct the kernel

— el 0 <y <x <00, t,x#b,
GO, LA =1 paied) ooy <p< b
— £, <x<t<oo, t,x#b.
Then (4.5) can be introduced as
b 00
y(,A) = / Gx, 1w fOVI(O) + 71y / G(x, 1, Mw() f()V(0)
0 b

or o
y(x,2) =(Gx, 1, 0), f(1))y-

Let K be the operator acting on H as follows

Kif =(Gx, 1,0, f(1),. (4.6)
where f € H. Then K is the inverse of the operator N — A1.

Definition 4.1 A dissipative operator A is called maximal dissipative if it does not
have a proper dissipative extension.

Theorem 4.2 N is maximal dissipative in H.

Proof 1t is sufficient to show that the equality (N — A1) D(N) = H, ImA < 0, holds,
where 1 denotes the identity operator in H [2,3]. It is enough to use the method of
variation of parameters given above. Let y € D(N) and f € H. If one solve the
equation

(N—ADy=f, xe€T, Imr <O,

then from (4.6) it is found that y(x, X) = K, f € H, ImA < 0. This completes the
proof. O
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Now let A = 0. Note that zero is not an eigenvalue of N. Then the equation Ny = f,
x € T, can be solved with a similar method given above. Hence the inverse of N is
found as

Kf=(G@x, 0, f(D),.

where f € H. Since limit-circle case holds for 1, K is a Hilbert—Schmidt operator.
Therefore K and its imaginary part ImK are compact operators.

It is known that the nonreal spectrum of an operator with compact imaginary part
consists of eigenvalues of finite algebraic multiplicities (dimensions of the correspond-
ing root subspace) and the limit points of nonreal spectrum belong to the spectrum of
the real part of the operator [17]. Therefore, together with the results given in [38] we
obtain the following theorem.

Theorem 4.3 (i) Eigenvalues of K are countable,

(1) zero is the only possible limit point of the eigenvalues,

(iii) zero must belong to the spectrum of K, however, may not be an eigenvalue of K,

(iv) the nonreal spectrum of K consists of eigenvalues of finite algebraic multiplicities
and limit points of nonreal spectrum belong to the spectrum of the real part ReK .

Consequently, we obtain the following corollary.

Corollary 4.4 (i) Eigenvalues of N are countable,

(i) infinity is the only possible limit point of the eigenvalues of N,

(iil) infinity must belong to the spectrum of N, however, may not be an eigenvalue of
N.

The problem of completeness of eigen- and associated functions of N will be
investigated in the next section.

5 Contractive Operator

First of all we shall remind the following nice connection between maximal dissipative
operators and related contractions [2,3].

Lemma 5.1 (i) Assume the operator L is dissipative. Then the operator Ty =
K(Lg) = (Lo —il)(Lo + iI)’] is a contraction from (Lo + il)D(Lg) onto
(Lo —il)D(Lg) and Ly = i(I + Top)(I — To)’l. For each contraction Ty
such that 1 ¢ o,(Ty) (the point spectrum of the operator), operator Ly =
K~ (Ty), D(Lo) = (I — Ty) D(Ty), is dissipative.

(ii) Each dissipative operator Lo has a maximal dissipative extension L. A maximal

dissipative operator is closed.

(iii) A maximal dissipative operator is maximal dissipative if and only if T = K (L)

is a contraction such that D(T) = H and 1 ¢ o,(T).

(iv) If L is a maximal dissipative operator, L = K~N(T), then —L* is also maximal

dissipative, L* = — K~1(T*).
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v) If L is a maximal dissipative operator, then o(T) C C+, |(L — D! H <

[Imr|~' A e C_.
Let us consider the Cayley transform 7 of the dissipative operator N as follows
T=(N—il)(N+iD)".

Since N is maximal dissipative, domain of 7T is the whole Hilbert space H [2,3]. One
immediately gets the following inequality

Il < 1. G.1)
Indeed, for (N 4+ i1)~! f = y, a direct calculation gives
IV = iDyl7 < I(N +iDyly < 2Im(Ny, y) g > 0.

Definition 5.2 A contraction 7 on a Hilbert space H is called c.n.u. if for no non-zero
reducing subspace 7 for 7 is T | 7 is a unitary operator.

(5.1) gives the following result.
Theorem 5.3 T is c.n.u. contraction on H.

Definition 5.4 [2,3,39,40] The classes Cy. and C  of contractions are defined as

T eCy ifT"f — Oforall f,
TeCy ifT"f — Oforall f.

Asymptotic classifications of Cyp. and C ( are given as

Co.=1iT : Ty < 1,lim, [T" f||g = O for every f},
Co={T :|ITllg < 1.lim, [T*" f|l; =0 forevery f}.

Coo is defined as Copg = Co. N Cg.
Theorem 5.5 T € Cy.
Proof Following inequality holds:
17" < N0 1 (52)
Then (5.1) and (5.2) give that T € Cp_. Similarly the inequality
177 F i = 1771 11

and (5.1) imply 7" € C . This completes the proof. O
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We denote by D7 = (1 — T*T)"/? and D+ = (1 — TT*)"/? the defect operators
of T actingon H, ®7 = D7 H and ® 7+ = D7+ H the defect spaces andd7 = dim D7
and 07+ = dim D7+ the defect indices of T.

Theorem 5.6 The characteristic function Ot of T is

A (Y Ak A—i
_An@) _ An®) L Imi > 0.

Orlp) = An Oy AL M A

Proof Let y € D(N). Then for the equality f = (N + i1)y we obtain the following
[39]
D7 f = (N +il)y — (N* +il)y, (5.3)

where
x=(N*—il)"{(N —il)y. (5.4)

(5.4) implies that
(N —il)y=(N*"—il)y,

where y € D(N) and x € D(N*). Hence y — x is a solution of the equation
n(t)=it, telLl’(T),
satisfying the conditions (2.3) and (2.4). Therefore we set
y—x=ctlx,i) =clpl, i)+ ¥, i), (5.5)
where c is a constant and

T1(x,A), xeTy,
(x, L), xeTs.

T(x,A) = {
Substituting (5.5) into (5.3) we obtain
D2 f =(+il)(y — x) = 2ict(x,i), xeT. (5.6)

Consequently ® 7 is spanned by the function 7 (x, 7).
Now let y € D(N*) and f = (N* —il)y. Then we get

D3 f = (N*—il)y — (N —il)y, (5.7)

where
x =N +il)"Y(N*+il)y. (5.8)

(5.8) shows that
(N*+il)y=(N+ily,

where y € D(N*) and x € D(N). Now we set

y—x =dt(x,—i)=d (¢, —i)+ ¥(x, —i)). 5.9)
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Substituting (5.9) into (5.7) one obtains
Di.f=@m—il)(y—x)=—2idt(x,—i), xeT. (5.10)
Hence D7+ is spanned by the function t(x, —i).

(5.6) and (5.10) particularly imply that D%t (x, i) = t(x,i) and D7.7(x, —i) =
7(x, —i). Consequently, Tt (x, i) = 0 and T*t(x, —i) = 0. Moreover, Drt(x,i) =
t(x,i) and D7+t (x, —i) = t(x, —I).

Following equality is known [39]

Dr+®r(u) = (ul = TYA = uT*)"'Dr | Dy, e D. (5.11)

(5.11) can be written as the following form

Dr+Or(n) = — (N —ADN +i) " (N* —iD)(N* = A1) "'Dy | D7, we D,

(5.12)
where |
A= + ,u.
I—pn
Now let us consider the function
T(x,¢)+60t(x,A).
It is clear that this sum does not belong to D(N) unless 6 is of the form
Apy ()
6 =61(r, ¢, h)=—— (5.13)
Apy(2)
°r Any(©)
h)
0 =0(A,C,h) = — ————. (5.14)
Apy (X)

Note that constants of the Wronskian of ¢ and v on each interval T; and T, and
transmission conditions imply that (5.13) and (5.14) are identical.
Using the equation

T(x,8) +0t(x,2)

(N =D le(x,0) =

—A
and (5.12) we obtain
. Ahl()") . Ah2()\') .
D *® ’ = 9 A_ 1N > T = 9 s T b)),
O (W) T(x, 0) 1AE]O\)I(X i) ZA%()‘)T(X i)
where A () A ()
- (i - (i A—i
91 = hl D = —hz M = !

C Ap (=) C Ap (=) rti
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Since t(x, —i) = t(x, i) it is obtained that ||t (x,i)||y = ||t (x, —i)| g . Moreover,
|61] = 62| = 1. Consequently the proof is completed. O

Corollary 5.7 07 =07+ = 1.
It is well known that the characteristic functions of 7" and T* are connected by [2,3]
Or+(n) = O3 (@), e D.
Therefore we obtain the following corollary.

Corollary 5.8 The characteristic function of T* is
B c1+u _ 14

Az, ("T,J Ap, (_lﬁ) A—i

= y M= ;

An (=iE) A (i) A

Theorem 5.5 and Corollary 5.7 give the following theorem.

Or+(u) =

Theorem 5.9 T is a c.n.u. contraction of the class Cy. Moreover, the characteristic
Junction O () of T coincides with the minimal function mt () of T.

Remark 5.10 Since T € C, ©7 () is an inner function.

Theorem 5.11 Following inequalities hold in the closed upper half-plane:

(@) Im Al )I3 > yiy2 Im hy, Imh > 0;
(i) Ima |3, = Im hy, Imh > 0.

Proof Since ®7 (1) is an inner function we have |®@r(u)| < 1,ImA > 0. Then one
has _
2iImh [, ¥1(0)

1-07M00r() = —. (5.15)
47,
On the other side using Green’s formula we obtain
2iImA [y (17, — 2iy1y2Imhy = —[, ¥1(0). (5.16)
Substituting (5.16) into (5.15) we obtain (i).
(5.15) is also equivalent to
—2ilmhs[¢, @l(c0)
1- 050070 = ve (5.17)
45,0
A direct calculation shows that
2ilmA |lgll3; — 2ilmh; = y112[9, §)(00). (5.18)

Substituting (5.18) into (5.17) we obtain (ii). Therefore the proof is completed. O
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Remark 5.12 Since T is a c.n.u. contraction,/ can not be an eigenvalue of 7. On the
other side, the spectrum of 7" coincides with those p belong to the disc D for which
the operator ®7 (1) is not boundedly invertible, together with those ;€ C not lying
on any of the open arcs of C on which ®7(w) is a unitary operator valued analytic
function of 1 and point spectrum of 7' coincides with thoseu € D for which @7 (w) is
not invertible at all. Since the zeros of Ay, (1) and Ap, (1), ImA > 0, are eigenvalues
of Ny =i(1+ pn)/(1 —p)for A =is, limg_,»(is) =: Ax can not be a zero of
Ap, (L) or Ap,(A) or equivalently an eigenvalue of N.

Theorem 5.13 Or(w) is a Blaschke product in the disc v € D.

Proof For ImA > 0, ®7()\) has a factorization
Or(A) = B(A)exp(irb), b >0,
where B()) is a Blaschke product. Hence one has
|©7(X)| < exp(—bImi), Imi > 0. (5.19)

For A; := is we obtain from (5.19) that Ay, (A;) — 0 or Ap,(As) — 0ass — oo.
In both cases, this means that A, is an eigenvalue of N. However, from Remark 5.12
this is not possible. Therefore this completes the proof. O

Since ®7 () is the minimal function of T, from the well-known theorem of Sz.-
Nagy—Foias (for example, see, [2], p. 135) we obtain the following theorem.

Theorem 5.14 Root functions of T associated with the points of the spectrum of T in
D span the Hilbert space H.

Definition 5.15 Let all root functions of the operator L span the Hilbert space H. Such
an operator is called complete operator. If every L — invariant subspace is generated by
root vectors of L belonging to the subspace then it is said L admits spectral synthesis.

Since every complete operator in Cy admits spectral synthesis [39,40] we obtain
the following.

Theorem 5.16 T admits spectral synthesis.

Since the root functions of 7" span H then those of N must span H [41] (p. 42).
Therefore, we have the following.

Theorem 5.17 Root functions of N associated with the point spectrum of N in the
open upper half-plane Im) > 0 span the Hilbert space H.

Since all root functions of N coincide with the eigen- and associated functions of
N and the eigenvalue problem of N coincides with the eigenvalue problem of the
problem (2.1)—(2.5), we have the following corollary.

Corollary 5.18 (i) Eigenvalues of (2.1)—(2.5) are countable in the open upper half-
plane,
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(1) infinity is the only possible limit point of the eigenvalues of (2.1)—(2.5),

(iii) infinity must belong to the spectrum of (2.1)—(2.5), however, may not be an eigen-
value of (2.1)—(2.5),

(iv) the system of all eigen- and associated functions of the problem (2.1)—(2.5) span
the Hilbert space H.

6 Other Properties of the Contraction
6.1 Weak Contraction

An operator A > 0 on a Hilbert space H is said to be of finite trace if A is compact
and its eigenvalues is finite. This sum is called the trace of A [2,3].

Definition 6.1 A contraction T on a Hilbert space H is called weak contraction if

(1) Its spectrum does not fill the unit disc D,
(ii) Iy — T*T is of finite trace.

In particular, all contractions 7" with finite defect index 97 such that its spectrum
does not fill the closure of the unit disc D are weak contractions. Since the zeros of
the minimal function m7 of a contraction 7 € Cj in the open unit disc D and of
the complement, in the unit circle C, of the union of the arcs of C on which mr is
analytic and the spectrum of 7 coincide and Ay, (also Ap,) is an entire function, we
have following theorem.

Theorem 6.2 7 = (N — i1)(N + i1)~! is a weak contraction on H.

Definition 6.3 [3] The cyclic multiplicity p7 of an operator T defined on a complex
Hilbert space H is the smallest cardinality of a subset M C H with the property that
the set

{T"h:heM,n=>0}

generates H. The operator T is said to be multiplicity-free if ur = 1.

Let T be a weak contraction of the class C( on a seperable Hilbert space H and let the
characteristic function of 7 coincides with an inner function ® (). Then det (® (1))
is an inner function that does not depend, up to a scalar factor of absolute value one, on
the particular function ®. This inner function is called the characteristic determinant
of T and is denoted by dr. Since the characteristic function ®7 () of the contraction
T = (N —i1)(N +i1)~! is a scalar function and coincides with the minimal function
mr, we have dr = mt. Thereofore according to [3], p. 437, we have the following
theorem.

Theorem 6.4 T = (N — i1)(N + i1)~" is multiplicity-free, i.e., g = 1.

In general, the adjoint of a multiplicity-free operator is not generally multiplicity-
free. However, since T € C¢ we can find the multiplicity of 7*. Before this, we shall
give some definitions [2,3].
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Definition 6.5 Let V be an isometry on the Hilbert space H. A subspace £ of H is
called a wandering space for V if VP L 1 V9L for every pair of integers p,q > 0,
p # q. Anisometry V on H is called a unilateral shift if there exists in H a subspace
L which is wandering for V and such that

H= @V”L.

0
The dimension of H & V L is called the multiplicity of the unilateral shift V.
Let S denote the unilateral shift of multiplicity one acting on H?.

Definition 6.6 For each inner function ¢ € H™, the Jordan block S(¢) is the operator
defined on H(¢) = H?> © 9H? by S(¢) = Pu(yS | H(p) or equivalently, S(p)* =
S* | H(p).

Definition 6.7 By an affinity from H; to H, it is meant a linear, one-to-one and
bicontinuous transformation X from H; onto H>. Thus bounded operators, say S; on
H; and $> on Hj, are said to be similar if there exists an affinity X from H; to H»
such that X S1 = S2 X (and consequently x-1ls, = S1X).

Definition 6.8 By a quasi-affinity from H; to H> it is meant a linear, one-to-one and
continuous transformation X from H; onto a dense linear manifold in H» if S| and
S> are bounded operators, S; on Hj and S on Hy, it is said that S} is a quasi-affine
transform of S if there exist a quasi-affinity X from H; to H, such that XS = S$> X.
The operators S; and S, are called quasi-similar if they are quasi-affine transforms of
one another.

Definition 6.9 Let L be a bounded operator in H, and let £ be a subspace of H. L
is said to be hyperinvariant for L if it is invariant for every bounded operator which
commutes with L.

Consequently, we can introduce the following theorem [3] (Chap. X, Sect. 4).

Theorem 6.10 (i) T* is multiplicity-free, i.e., ur+ = 1,

(1) T is quasi-similar to the Jordan block S % =S (ﬂ ,
hy

(iii) T | £ is multiplicity-free, i.e., |z = 1, where L is a invariant subspace of T,
(iv) L is hyperinvariant, where L is a invariant subspace of T.

6.2 Unitary Colligation

It is known that Sz-Nagy—Foiag characteristic function theory is a special case of the
unitary colligation theory [13]. In fact every contraction T acting on a Hilbert space
H can be included into the unitary colligation. By a unitary colligation it is meant a
set A = (9,5,6;T,F,G,S), where $, § and G are the seperable Hilbert spaces
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called, respectively, the inner, left-outer and right-outer spaces, such that the following
block form

TF
U:(GS>.5§GB$—>Y)®6, 6.1)

is a unitary mapping. U is called the connecting operator. Unitary colligation theory
has been investigated in recent years by many authors. For example one may see the
book [42] and references therein. Let P; and P> denote the orthogonal projections of
$H @ G onto $ and G, respectively. Then following operators

Ir=p~[U|%, F=PUI|Sl, G=PRU|H, S=h~[U]JF]

are called the components of A and 7, F, G and S are called the basic, right-
channelled, left-channelled, and duplicating operators, respectively. The unitary of
U means that

T*T + G*G = I, F*F + §*S =I5, T*F + G*S =0,
T*T 4+ F*F = I, GG* + §§* = Is, TG* 4+ FS* = 0.

Ifonetakes F = Dy, G = Dy, S = —T*,§ = D7+, © = D7 then U also provides
a unitary colligation.

The connecting operator U constructed in (6.1) can also be handled with a slightly
different form:

S G\
U:<FT)3@5+6@5, 62)

or

. —T* Dy )
U_(DT* T >.©T*@H—>©T@H.

Consider the following subspaces of §) [14]

9 =5pan {T"FF, n=0,1,...},
fj(o) =span{T*"'G*G,n=0,1,...}.

$© and $(© are called controllable and the observable subspace, respectively. Let
L : 1
(H9) =999, (97) =909.

Then the unitary colligation is called prime if () 4+ $(©) = §. This condition is equiv-
alent to (H©)" N (H©)" = {0}. A unitary colligation A = (3, &, 9; S, G, F, T)
associated with (6.2) is prime if and only if 7 is c.n.u. contraction. Given a unitary
colligation A = (5,6, 9; S, G, F, T), its characteristic function ® (¢) is defined
by
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OA() =S4+¢GUg—¢T)'F, ¢eD.

Following theorem describes all unitary colligations with basic operator 7.

Theorem 6.11 ([14], p. 163) Let T be a contraction with 07,07+ < 00 acting
on Hilbert space H. Suppose that M and Nt are two Hilbert spaces such that
dim = 07 and dim9M = 0r«. Then all unitary colligations with the basic
operator T and left-outer and right-outer subspaces 9 and N take the form A =
M, N, H;, —KT*M, KDr, Dr+M, T) such that

(— KT*M KDy

DM T >:Sm®H—>‘ﬁéBH,

where K : 1 — Nand M : 9N — D+« are unitary operators. The characteristic
function of A is
OA() =KOr«(e)M, ¢ € D.

Now consider the unitary colligation Ag = (D 7+, D7, H; —T*, D, D1+, T) with
the characteristic function

On() = [~T* +¢DrA =T Dre| | D

Note that ©®4,(¢) is also the characteristic function of T*:

_ L4 _ s 1+p
Ah] (_ll—ﬂ.) Ahz (_ll—u) A—1
Oap(n) = = . M= -, Imi > 0.
0 4 14 A+
Ap, (_l_l—u) Ap, <_l_1—u)
Recall that 97 = 07+ = 1. Therefore one may consider the isometric mappings

K:©Dr > Cand M : C > Dp«. Let H© and H© be the controllable and
observable subspaces in H as follows

H© = span{T"Dr+MC,n=0,1,...},
H© =5pan {T*" (KD7)*C,n=0,1,...},

and (H(C))J' =HS H© and (H(o))l = H 6 H”. Then using the results of [14]
we give the following.

Theorem 6.12 7 = (N —i1)(N +i1)~! can be included into the unitary colligation
Ay=(C,C,H; —KT*M,KDy,Dr+M,T) as

_ *
U0=< KT*M KDy

DyeM T >:(CEBH—> CeH. (6.3)

Let_l> = ((1)) € C® H. Then (H(C))L = (Ce® H) &span {Ug_l),n =0, 1}
(H©)" = (CoH)ospan {U;’;"_f, n=0,1,.. } and (i) A is prime, (ii) 1 is the
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cyclic vector for U : span HUS_f, ne Z] = C @ H. All other unitary colligations

with basic operator T and left- and right-outer spaces C are of the form Zo =
(C,C,H; —d1drT*,d\Dt,drDr+, T) with

~ —d\d2KT*M d\KDr\ |
UO_(dzDT*M T :CeoH— CoH,

where |d|| = |dp| = 1.
Since 07 = 07+ = 1, we have the following theorem.
Theorem 6.13 Let

—KT*M KDr\ .
UO_(DT*M T ).(C@H—)(C@H,
is the prime unitary colligation with the characteristic function ® 5. Let

1> =
Fw) = (Wo+ul) Wo - D™ T, 1)C@H, ueD,

where

10

I_|:0 1:| :CoH—-CoH,

is the operator in C @ H such that 1 is the scalar in C and 1 is the identity operator
in H. Then

L4+ u®apy(n)

F(¢) = —,
‘ I_I'L@A()(H-)

weD.

6.3 Jacobi Matrix Representation

Jacobi matrix representation is important to understand the nature of the selfadjoint
and unitary operators. Indeed, Stone proved that [15] every selfadjoint operator with
simple spectrum is unitary equivalent to a tri-diagonal Jacobi matrix. Arlinskii and
Tsekanovskii introduced a similar representation for dissipative operators with rank-
one imaginary part [17]. Beside this a matrix representation for a unitary operator with a
single spectrum introduced by Cantero, Moral and Vel zquez as a five-diagonal matrix
representation called CMV matrices. Now we shall introduce this matrix representation
and associated results. Note that one can find several papers including CMV matrix
representation [18,43—48].

Let m be a probability measure on the unit circle C. Then the moments of m is
defined as

ztidm(g) =1 +225nz”, By = /g“fndm.
n=1 C

F(z) = F(z,m) ::/
c
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The function F is the Carathéodory function. Moreover it is an analytic function in
the disc D and has the properties: ReF > 0, F(0) = 1. Then one can define the
following Schur function

_ SR GO WY e 2 L)
f@) = f(z.m) = CFQO+1 F@) = 1—zf(2)°

Schur function f becomes an analytic function in the disc D with supp | f(2)| < 1
[14]. Note that there is a connection between probability measures, Carathé odory
function and Schur function. Under this correspondence m is trivial if and only if the
associated Schur function is a finite Blaschke product. Let f = fy be a Schur function
and not a finite Blaschke product. Then we let

Jn(@) = ¥a

fn+1(Z) = m,

n = fn(0).

{f»} is an infinite sequence of Schur functions and neither of its terms is a finite
Blaschke product. Here, the numbers {yn} are called the Schur parameters

Sf: {yO’yl""}'

If a Schur function f is not a finite Blaschke product, the connection between the
nontangental limit values f(¢) and its Schur parameters { y n} is given by

ﬁ (1 — |74l )=exp /ln(l - |f(§)|2) dm

n=0 C

Therefore the equation holds Y 02 |yn|2 = oo if anf only if In (1 — [ f({)I?) ¢
L'(C).
Then we have the following.

Theorem 6.14 There exists a probability measure m on C such that T = (N —
i1)(N + i1)~!is unitary equivalent to the following operator

Lh(n) = Pg (uh(n)), h e R:=L*(C,dm)oC,

where Pg is the orthogonal projection in L*>(C,dm) onto & The Schur function
associated with m is the characteristic function O () of N:

Ay Q) Ap(B) A—i
= = = = I .
f(w) =071 A, 00 Aﬁz(’\)’ w= mi >0
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Let m be a nontrivial measure on the unit circle C. Then the monic orthogonal
polinomials &, (z, m) are uniquely determined by

®,(2) = [ = 2.0, /;—icbn(g)dm:o, j=0,1,....,n—1. (6.4
C

j=1

Therefore for n # m itis obtained (®,,, ®,,) = 0 on the Hilbert space L*(C,dm).
Following equation
),

¢ —
"yl

constitute orthonormal polinomials.
It is known that the space of polinomials of degree at most » has dimension n + 1.
Then this fact together with (6.4) imply the following:

deg(P)<n, P L/, j=0,1,....,n—1= P =cd:

This shows that ®,, ;| (z) —z®,,(z) is of degree n and orthogonal toz/, j = 1,2, ..., n.
Furthermore,
Dp11(2) = 2P (2) — & (M) D}, (2). (6.5)

Here the complex numbers o, (m) are called Verblunsky coefficient and the Eq. (6.5)
is known as Szegd recurrences. Substituting the value z = 0 into (6.5), we get

ay,(m) =a, = —d,1(0).

The equation
2@ (2) = (P41 (2) + TP} (2)

is known as the inverse Szego recurrences. Here

pi=J1—loj’, 0<pi<l |oP+02=1. (6.6)

Consequently, the norm ||, || in L%(C, dm) may be determined as

n—1
I@ull =] ]pj» n=1.2...
j=0

The CMV basis {x,} is obtained by orthonormalizing the sequence 1, ¢, ¢!, ¢2,
¢72, ..., and the matrix

C=C(m) = ”Cn,m ”fm:O =1 xms x)ll s m,n €Zy
is five-diagonal. An expression of {x,} is as follows:

xon(2) = 27"95,(2),  xont1(x) =27 "5, (2), n€ly.
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Therefore one can find the matrix elements in terms of @’s and p’s as

ap oipo pipo O 0
po —areg —preg O 0
10 a1 —orar w32 302
Claad =1 p2P1 —p2a  —O30p  —pP30
0

0 0 w403 —0403

Here «’s are the Verblunsky coefficients and p’s are as given in (6.6). C ({«,}) is the
matrix representation of the unitary operator of multiplication by ¢ in L>(C, dm).

Finally we let the following matrix which is obtained from C ({t,}) by deleting the
first row and the first column:

—oiag —prag O 0
201 —020) 302 P32
Clan)) = | p2p1 —p2a1 —a302 —p3002

0 0 w403 —04003

Recall that 97 = 07+ = 1. Therefore we may introduce the following theorem
[14].

Theorem 6.15 T = (N —i1)(N +i1)~! is unitary equivalent to the operator acting
on H determined by the truncated CMV matrix C ({«,}) , where {a,,} are the Schur
parameters of the characteristic function Ot of T.

7 Conclusion and Remarks

One of the main aims of this paper is to investigate the spectral properties of the bound-
ary value transmission problem (2.1)—(2.5) defined on the union of two time scales.
It is well known that different time scales give rise to different boundary value (and
transmission) problems. For this reason the problem (2.1)—(2.5) is new and contains
interesting problems. To be more precise we shall give an example.

LetT; =1[0,¢]U{l,...,b—1}U][er, b] and T, = [b, 00), where €1, €3 > 0. In
this case we have

my) =—-pn—1yn—1+qi(m)yn) — pn)yn +1)
=rwm)yn), ne{l,...,b—1},

where g1 (n) = p(n — 1) + p(n) + g(n), and
mQ) =—(p@)y) +qx)y = rwk)y, x€[0,€]U[e,b]UTs.
Moreover the conditions (2.1)—(2.5) must be understood as

n(y)=»x1y, x €T UTy, (7.1)
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y(0) + h1(pyH(0) =0, (7.2)
y(b=) = y1y(b+), (7.3)
(Py)(b=) = y2(py) (b +), (1.4)
[y, ul(00) — haly, vl(o0) =0, (1.5)

where b= should be understood as one approaches the point b with b + p, p > 0.
The problem (7.1)—(7.5) is a new and interesting problem.
Even in the continuous case, such that T = [0, b], T, = [b, 00), the method
constructed for the spectral analysis of the problem (2.1)—(2.5) is new in the literature.
Following theorem is important.

Theorem 7.1 ([49]) Let A be an invertible operator. Then —A is dissipative if and
only if the inverse operator A~ is dissipative.

Therefore we obtain the following.
Theorem 7.2 — K is dissipative in H.

Since the completeness of the root vectors of N and K (also — K) coincide we have
the following.

Theorem 7.3 The system of all root functions of K (— K) span the Hilbert space H.
Moreover we may introduce the following.
Theorem 7.4 — K is the simple dissipative operator in H.

The proof follows from the fact the simplicity of the dissipative operator N. Indeed,
if — K has a nontrivial subspace of H in which — K has a selfadjoint part there, then
from the equation y = K f and the inner product in H, one obtains that N has a
selfadjoint part in a nontrivial subspace of H. However, from Theorem 3.3, this is not
possible

For the complete spectral analysis of the maximal dissipative operator N we use
the Cayley transform 7 of the maximal dissipative operator N and we obtain that this
Cayley transform T belongs to Cy. Theorem 6.2 implies that 7" is multiplicity-free and
using the fact that the defect indices of T is finite and the spectrum of 7' does not fulfill
the whole unit disc D, we obtain that T is a weak contraction. However, according
to [3], p. 437, this result can be obtained from the fact that every Cp-contraction with
finite-multiplicity is a weak contraction.
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