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LINEAR DIFFERENTIAL OPERATOR WITH AN INVOLUTION
AS A GENERATOR OF AN OPERATOR GROUP

ANATOLY G. BASKAKOV, ILYA A. KRISHTAL AND NATALIA B. USKOVA

(Communicated by F. Gesztesy)

Abstract. We use the method of similar operators to study a mixed problem for a differential
equation with an involution and an operator-valued potential function. The differential operator
defined by the equation is transformed into a similar operator that is an orthogonal direct sum
of simpler operators. The result is used to construct an operator group that describes the mild
solutions of the original problem. It may also serve as a justification for the use of the Fourier
method to solve it.

1. Introduction

Mixed problems with an involution arise in various theoretical and applied re-
search fields such as filtering and prediction theory [25] and the study of subharmonic
oscillations [31, 32]. Some classical geometric problems of Bernoulli and Euler may
also lead to a (finite dimensional) system of differential equations with a simple invo-
lution [40]. In addition, problems with an involution are interesting because of their
relation to the problems with a Dirac operator [9, 11, 29]. In this paper, we study a
mixed problem for a differential equation with an involution and an operator-valued
potential function in the following form:

M) = 2D (s)u(t, 0 - 5),
u(t,0) = u(t, w),

M(O,S) = (p(S)7

te 7, sel0,0],

(1.1)

where ¢ is one of the intervals (—eo,0), (—oo,f], [a,f], or [0,00). It is always
assumed that 0 € ¢ .
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We also consider a non-homogeneous problem given by

W) = 2 (s)u(t, 0 — 5) + £(1,5),
u(r,0) = u(t, ),

u(0,s) = @(s),

te 7, sel0,0].

(1.2)

The mixed problems (1.1) and (1.2) and related differential operators have been
studied, for example, in [15, 16, 17, 18, 26, 34] in the case of scalar valued functions
and with a smooth potential ¥ : [0,w] — C. For the homogeneous problem (1.1),
the resolvent method and contour integration were used to justify the Fourier method.
The authors of [15, 16, 17] also obtained results on the asymptotics of the eigenvalues
and the equiconvergence of the spectral decompositions of the differential operator L
defined by the problem (1.1). The spectral properties of the operator L for the case of
C -valued functions, d € N, were studied in [13]. There, the authors used the method
of similar operators, which will also be the primary tool in this paper. The method was
pioneered by Friedrichs [22] and then extensively developed and used, for example, in
[6, 7,9, 14]. In this paper, we partially follow the blueprint of [13] to extend some of
the results on the spectral properties of the operator L to the case when the functions
have values in an infinite dimensional Hilbert space. Our primary focus, however, is
describing the group generated by the operator L and studying its spectral properties.

This paper is organized as follows. In Section 2, we introduce the main notions
and notation. In particular, in Subsection 2.1, we carefully define the mixed problems
we study, their classical and mild solutions, and the differential operator L that is asso-
ciated with them. In Subsection 2.2, we define the notion of similarity for unbounded
operators and present some known results about the spectra of similar operators. In
Subsection 2.3, we state the results of this paper. The foundational result is Theorem
2.6, which proves that, under mild conditions on the potential function ¥, the operator
L is similar to an analogous operator with a Hilbert-Schmidt-valued potential. Our main
contributions are Theorem 2.7, where we describe the spectral properties of the opera-
tor L and Theorem 2.10, where we give a more or less explicit formula for the group
T that is similar to the group T generated by L. Two other important results deal with
the equiconvergence of spectral decompositions (Theorem 2.9) and the approximation
estimates for T in terms of 7 (Theorem 2.12). Section 3 contains a brief description of
the method of similar operators in an abstract setting. In Sections 4 and 5, we use the
method of similar operators to construct two consecutive similarity transforms for the
differential operator studied in this paper. Section 6 contains the proofs of the results
in Section 2. Finally, Section 7 concludes the paper with an illustrative example that is
intended to help the reader appreciate the method of similar operators, our results, and
the role played by the involution in (1.1).
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2. Main definitions and results

In this section, we provide precise definitions of the mixed problems, their various
solutions, and the differential operator associated with them. We remind the reader of
the relevant facts from the theory of operator semigroups and exhibit basic definitions
needed for the method of similar operators. We conclude the section with the statements
of the main results of this paper.

2.1. Mixed problems and their solutions

To make Problems (1.1) and (1.2) precise, we introduce the following notation.
We let H be a complex Hilbert space and L? = L?([0, w], H) be the Hilbert space of all
(equivalence classes) of square summable Lebesgue measurable H -valued functions.
The inner product on L? is given by

(x ds, x, e’
=t [t

If H = C, we shall write L?[0, @] instead of L?([0, ®],C).

By W, =W, ([0, ®],H) we denote the Sobolev space of continuous L? functions
with derivatives in L? and the inner product (x, y>W21 =(x,y)+ &, y), x, yeW,.

For an abstract complex Hilbert space ¢ we denote by B(.7¢’) the Banach alge-
bra of all bounded linear operators in .

We assume that the function ¥ : [0, ] — B(H) in (1.1) and (1.2) is strongly mea-
surable [20] and the functions s+ ¥ (s)x : [0,®] — H, x € H, belong to L*([0, ®],H).
Thus, the Fourier series of the function ¥ is well defined by

Y (s)x = 2 %(n)xeiz%“', s€0,0], x€H,

nez

where the Fourier coefficients 7~ (n) € B(H), n € Z, are given by
e —j2m
:—/ YV (s)xe "o *ds, x€H.
@ .Jo

We note that ||# (s)x||2 = 3 || (n)x||? < e for each x € H and s € [0, ®]. We shall,
nez

however, always assume two stronger conditions:

SV ()| <o @.1)

nez

and

2
n)¥V({l+n
D 7 g) /(L+n) < oo, (2.2)
n#l
The nature of the last condition will become apparent in Section 4. There, in Proposition
4.5, we shall also provide sufficient conditions for (2.2) to hold. One of those conditions

implies that (2.1) and (2.2) may hold even when the function s +— ||#/(s)|| is unbounded.

>

JeT
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By C(_#,L?) we shall denote the linear space of all functions v: # x [0,0] — H
such that, for each fixed € ¢, the function s — v(¢,s) belongs to L? = L?([0, ®],H)
and the function

vi 7 —L* (01)(s)=v(t,s), t€ Z, sc€(0,a]

is continuous. If _# is a finite interval then C(_# ,L?) is a Banach space with the norm
[V|ee = ma}( |V(7)||2. We call the function v the associated function to v and frequently
te g

identify the two in the rest of the paper.

The function f: _# x [0,®] — H in the non-homogeneous problem (1.2) is as-
sumed to belong to the space C(_7,L?).

Problems (1.1) and (1.2) have the following equivalent formulations in L2:

i, =L, u(0)=g, 2.3)
i =Li+f, #(0)=¢. (2.4)
The operator L : D(L) C L* — L? in (2.3) and (2.4), is defined by
dy
(Ly)(s) = 2 (s) =V (shy(@—s), s€[0,0]. (2.5)
The domain D(L) is given by the periodic boundary conditions
D(L) = {y € W, :y(0) = y()}. (2.6)

In the following two definitions we identify precisely two types of solutions of
problems (1.1) and (1.2).

DEFINITION 2.1. ([1]) By the classical solution of Problem (1.2) we mean a
continuously differentiable function u : _# x [0,®] — H, which belongs to the space
C(_#,L*) and such that the associated function #: ¢ — L*([0, ®],H) is continuously
differentiable, satisfies u(r) € D(L) foreach t € ¢, and (2.4) holds.

DEFINITION 2.2. ([1, §3.1]) A function u € C(j,Lz) is a mild solution of (2.4)
if [(u(s)ds € D(L) and

ﬁ(t):(p+L/Otﬁ(s)ds+/0tf(s)ds7 e 7,

where the integrals are Riemann integrals of continuous functions from _¢ to L’ =
L*([0,0];H).

REMARK 2.1. We remark that the classical and mild solutions of Problem (1.1)
are defined the same way if one takes f and f to be the zero functions. Observe that
a function u : _# x [0,w] — H is a mild solution of (1.1) if and only if there exists a
sequence of functions ¢, € W), n > 1, such that lim g, = ¢ in L? and u is a uniform

limit on compact subsets of _# x [0, w] of a sequence of classical solutions (u,), n>1,
of Problem (1.1) with u,(0,s) = @u(s), s € [0, ®].
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An important tool for justifying the Fourier method for Problems (1.1) and (1.2)
is provided by the following, nearly obvious, result.

THEOREM 2.1. Assuming (2.1) and (2.2), the differential operator L is an in-
finitesimal generator of a strongly continuous operator group T : R — B(L*). Every
classical solution u € C(j,Lz) of (1.1) is given by

u(t,s)=(T(t)p)(s), se0,mw], te 7, 2.7)

where ¢ € W) and ¢(0) = @(®). Every mild solution is also given by (2.7), but with
pcl?

The above theorem, at least in the case when the function s +— || (s)]| is bounded,
follows from the general results on perturbation of operator semigroups (see [24], [21]).
We shall use the method of similar operators to present a much stronger version of
Theorem 2.1 in Theorems 2.10 and 2.12.

REMARK 2.2. From [1, Proposition 3.1.16], it follows that any mild solution u €
C(_7,L*) of (1.2) satisfies

ﬁ(t):T(t—to)ﬁ(to)—/[[T(t—r)f(r)dr, i€ 7, 2.8)

where 7 : R — EndL? is the group of operators from Theorem 2.1 generated by the
operator L. Similarly, any classical solution of (1.2) satisfies (2.8) with u(t) € D(L) C
Wy

The following theorem immediately follows.

THEOREM 2.2. Problem (1.2) has a unique mild solution u € C(_¢ ,L,) such that
' ~
#(t) = T(1)o +/ T(—0)f(v)dr, i€ 7.
0

2.2. Similar operators and direct sums

Recall that by 7 we denote an abstract complex Hilbert space. We begin with
the following definition.

DEFINITION 2.3. Two linear operators A; : D(A;) C 57 — ,i=1,2, are called
similar, if there exists a continuously invertible operator U € B(.5¢) such that

AUx=UAyx, x€D(A;), UD(Ay)=D(A)).
The operator U is called the similarity transform of Ay into A,.

Directly from the above definition we have the following result about the spectral
properties of similar operators.
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LEMMA 2.3. Let A; : D(A;) C I — s, i = 1,2, be two similar operators with
the similarity transform U. Then the following properties hold.

(1) We have 6(A1) = 0(A2), 0,(A1) = 0,(A2), and o.(A1) = 0c(A2), where o,
denotes the point spectrum and O, denotes the continuous spectrum;

(2) Assume that the operator Ay admits a decomposition Ay = Ay B Ay with respect
to a direct sum H = J © A3, where Ayl = Az| ; and Ay = Azl are the
restrictions of Ay to the respective subspaces. Then the operator A admits a
decomposition A| = Ay ® Ay with respect to the direct sum € = Jﬁ@ %,
where A1; = Ay 7 and Ay = A4 | 5 are the restrictions of A1 to the respective
invariant subspaces. Moreover, if P is the projection onto F1 parallel to 53,
then P=UPU"" is the projection onto ,%f’zl/pamllel to j%/

(3) If Ao is an eigenvalue of the operator Ay and x is a corresponding eigenvector,
then y = Ux is an eigenvector of the operator Ay corresponding to the same
eigenvalue Ay.

(4) If Ay is a generator of a Cy-semigroup (or group) Ty : J — B(J7), J € {R, R, },
then the operator A, generates the Cy-semigroup (group)

Ti(t)=ULM)U™", t€l, T1:J—B(#),Jc{RR.}.

We shall need to extend Property (2) in the above lemma to the case of countable
direct sums. To this end we assume that the abstract Hilbert space .77 can be written
as

W = EB G, (2.9)
LEZ

where each 7, ¢ € Z, is a closed nonzero subspace of ¢, s¢; is orthogonal to

; for £ # j € 7, and each x € 7 satisfies x = ¥ x;, where x;, € J# and ||x|?> =
el

Y |lx¢||>. In other words, we have a disjunctive resolution of the identity
leZ

P ={P, L €L}, (2.10)
that is a system of idempotents with the following properties:
1. P=P,lCZ;
2. PP = Sng/;, j, ¢ €7Z,where 6,»/; is the standard Kronecker delta;

3. The series ¥, Pyx converges unconditionally to x € .7 and ||x|> = ¥ ||Px|*;
nez Lel

4. Equalities Px =0, ¢ € Z, imply x =0 € J7;

5. 5 =ImP;, xy=Px, L € 7.
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Given a resolution of the identity &7 as in (2.10), it is often convenient to represent
an operator X € B(.¢) in terms of its matrix. We write such matrices as X = (X i) 0T
where X;p = P;XP,, j, ¢ € Z.. Under obvious conditions on the domain, the matrix also
makes sense for an unbounded operator. In the case when the matrix of a linear operator
is diagonal, we get the following definition.

DEFINITION 2.4. We say that a closed linear operator A : D(A) C S — J is
represented as an orthogonal direct sum of bounded operators A; € B(447), ¢ € Z, with
respect to a decomposition (2.9), that is

A=A, (2.11)

LeZ
if the following three properties hold.

1. DA)={xe#: 3, ||Apx(||> <oo,x;=Ppx,l €Z} and 7 C D(A) forall £ € Z.
leZ

2. For each ¢ € Z the subspace .7¢7 is an invariant subspace of the operator A and
Ay is the restriction of A to J7;. The operators Ay, ¢ € Z, are called parts of the
operator A.

3. Ax= Y Apxy, x € D(A), where x; = Pyx, { € Z, and the series converges un-
el
conditionally in 7.

We remark that 6(Ay) C o(A), ¢ € Z. Without additional assumptions, however,
the spectrum 6 (A) may strictly contain the union of the spectra 6(Ay), ¢ € Z, and
even its closure.

DEFINITION 2.5. Given a continuously invertible operator U € B() and an or-
thogonal decomposition (2.9), a U -orthogonal decomposition of 7 is the orthogonal
direct sum

A =P U (2.12)

LeZ

DEFINITION 2.6. Given a continuously invertible operator U € B(.%¢), we say
that a closed linear operator A : D(A) C s — . is a U -orthogonal direct sum of
bounded linear operators g/;, ¢ € Z, with respect to decomposition (2.12), if (2.11)
holds with respect to the decomposition (2.9) and Ay = UA,U ~1 ¢ e Z. In this case,

we write
A=PA.
LeL

We remark that U -orthogonal decompositions and direct sums can be viewed as or-
thogonal with respect to the inner product

(x,y)u =(Ux,Uy), x,y€ .
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We shall provide an example of direct sums of operators based on the operator L
defined in (2.5) and (2.6). We write L = Ly —V, where Lo : D(Lo) = D(L) C L* — L?
is the differential operator Ly = % and

(Vy)(s) = 7 (s)y(@ ). (2.13)

The operator V is well defined because D(Ly) C D(V). We shall treat the operator L
as the perturbation of Ly by V.

Let /# = L> = L*([0,w],H) . The spectrum of the operator Ly = % can be written
as

o(Lo) = |J or,

LT

where oy = {4}, Ay =i %, ¢ € Z. The corresponding spectral projections Py =
P(oy,Ly), £ € Z, are given by

-2l

(Px)(s)e 65 = (0)e S, x € A, s € [0, 0), (2.14)

where the Fourier transform .% : 7 — (*(Z,H) is defined by

1 jo 2w
(Fx)(0) =3(0) = / X(t)e BT qr, teZ, xell. (2.15)
0

In particular, the operator Ly = % is an orthogonal direct sum of operators (L), =

Lo|o = %I(,, where I, is the identity operator on 57 = ImP;, ¢ € Z. In other
WOI’dS, L() = @ Ag][ .
LeZ
We shall also make use of coarser decompositions of .7# and Ly. For m € Z, =

NU{0}, we let P,y = ¥ P, and consider a new resolution of the identity
[|<m

P = (P} U{P, |€] > m}. (2.16)

Then the operator Ly may also be represented as an orthogonal direct sum

Lo = (Lo)(m) ® ( b (Lo)/;) = (Lo)(m) © ( b M,;), mely, (€,

[¢|>m [¢|>m

where (Lo)(, is the restriction of Lo = % to H#{) =ImP, . The above represen-
tation is with respect to the orthogonal decomposition of L? given by L> = Hm) ©

( &) jﬁ) . Observe that (Lo) () = @ Al withrespect to the decomposition 7,y =

[€|>m [€|<m

D .

[ <m
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2.3. Schatten-type classes and main results

For an abstract complex Hilbert space .7, we write &,(¢), 1 < p < e, for the
classical Schatten classes of compact operators in B(.7¢). In particular, &, (.7) is the
two-sided ideal of Hilbert—Schmidt operators in B(.#’) with the norm

X2 = (e(XX*)'2, X € &),

where tr(XX*) is the trace of the nuclear operator XX* € &;(.). The formula
(X,Y) =tr(XY*), X,Y € G2(5), defines an inner product in &, (7).

To formulate our results, however, we need a more general version of the Hilbert—
Schmidt class.

DEFINITION 2.7. We say that an operator X € B(¢) belongs to the Hilbert—
Schmidt class Gy (H°, ) with respect to a resolution of the identity &7 given by
(2.10), if

S IPXP? < oo (2.17)
JAEL

12
The norm || X ||, = ( ) ||PjXP/;||2> turns &,(#, ) into a normed linear
JAEL

space. Moreover, the following two lemmas immediately follow.

LEMMA 2.4. The space &,(#, %) of Hilbert—=Schmidt operators with respect
to (2.10) is a Banach algebra.

LEMMA 2.5. An operator X € &,(5,2) belongs to &,(H) if and only if

> IPXP3 < .
JAEL

REMARK 2.3. Observe that if there is an N € N such that for each ¢ € Z the rank
of P, € & isatmost N, then &, (5, F) = &,(H#). We also note that for any m € N
we have G, (, 2 = &y(A, P), where the family 22" is given by (2.16).

Before we state our main results, we remind the reader of the assumptions that we
have made. The following Hypothesis 2.1 applies to all of the remaining statements of
this section as well as the rest of the paper, with the exception of Section 3.

HYPOTHESIS 2.1. The differential operator L= Lo —V : D(L) C L*> — L? is de-
fined by (2.5) and (2.6). The operator Ly : D(Ly) = D(L) C L> — L? is the differential
operator Ly = 4. The operator V is given be (2.13), where the potential function ¥

ds*

satisfies (2.1) and (2.2).

The foundation for the main contributions of this paper is provided in the following
theorem.
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THEOREM 2.6. Let s = L* = L*([0,0],H) and & be the resolution of the
identity consisting of the spectral projections of the operator Ly. There is a number
k € Z+ and a continuously invertible operator U € B(JC) given by U =1+ W with
W € 6,(°, ), such that the operator L= Ly —V is similar to the operator Ly — Vj,
where Vy € &y (H, 7)),

LU =U(Ly—W),

and the subspaces () =ImPy) and 7#; =1ImPF, |¢| > k, are invariant for Viy. More-
over, the operator L is the U -orthogonal direct sum

L=U|[Lo— Vo ® | B Vou U!
[0 >k

with respect to the U -orthogonal decomposition 7 = U () & ( G U fﬁ) .
[¢|>k

In Sections 4, 5, and 6, we will provide an explicit form for the operators U and
Vo in the above theorem.

The first of our two main contributions is the following theorem, which describes
the spectral properties of the operator L. We use the notation of Theorem 2.6 and
Hypothesis 2.1.

THEOREM 2.7. The spectrum o (L) of the operator L satisfies

o(L)=oU égk<{i%€}+ﬁz) ;

where each oy = (Vo ), |¢| > k, is the spectrum of the restriction Vi 4 of the operator
Vo to the invariant subspace 5¢;. Moreover, we have

Z|G/j|2<°°, where |0y| =max|A|, (€Z.
|f,‘>k lEO’g

We remark that the differential operators without the involution studied in [2,
10] have considerably different spectral properties. For the finite dimensional case,
a stronger version of this theorem can be found in [13]. We also state the following
theorem that follows immediately from Theorem 2.7 and results in [3].

THEOREM 2.8. If H is a finite dimensional space then each bounded mild solu-
tion @ of (2.3) is a Bohr almost periodic function [3].

The following theorem holds under the same conditions as Theorems 2.6 and 2.7
and uses the same notation. We also let Py = P(0(;),L) and P, = P({%} +oy,L),

|| > k, be the spectral projections corresponding to the sets o) and {iza’f‘ﬂ’} + oy,

|¢| > k, respectively. The result below establishes the equiconvergence of the spectral
decompositions in the topology of &, (57, &2).
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THEOREM 2.9. We have

P+ ¥ P—Py— 3 P| =0

[l =k+1 [(|=k+1

lim

n—o0

2,7

The following theorem is the second main contribution of this paper.

THEOREM 2.10. Consider the differential operator L defined by (2.5) and (2.6)
and let & be the resolution of the identity consisting of the spectral projections of the
operator Ly. The operator L generates a Cy-group of operators

T:R—B(#), H=IL>=L*0,0],H).

Moreover; there is a number k € Z. and a continuously invertible operator U € B(JZ)
given by U =1+W with W € &,(, ), such that the group T : R — B(J) given
by T(t)=U"'T(t)U, t €R, satifies

—k—1

T(t)= ( T e’<%’f+3f>> oo @ ( ) e“Lc’o”’f*Bf)) , teR. (218

l=k+1

=3

(=—o0

In the above formula we have By € B(#{y)) and By € B(7), (| > k, with ¥, ||Bq||?
[|>k
< oo,

The number k in the above theorem will be defined more explicitly in Theo-
rem 5.3. Observe that each operator T(r), r € R, is a U -orthogonal direct sum of
operators with respect to the U -orthogonal decomposition of . = L? given by (2.12).
The following corollary immediately follows from (2.18). In its formulation, we use
the translation group S : R — B(J¢) given by

(S(1)x)(s) =x(1 +5) = /Ezelﬂ (Px)(s), x€ #, 1 €R,

where we rely on the fact that 7 = L?([0, w],H) is isometrically isomorphic to the
space Ly =Ly (R,H) of w-periodic H -valued functions on R that are norm-square-
summable over [0, ®].

COROLLARY 2.11. The group T in (2.18) can be written as

T(1)=S()® (1) =D (1)S(), 1€R,

where the functions ® ,®" : C — B(J¢) are entire functions of exponential type such
that & |54 = @"| 4, |j| > k, and

. 2rk )
max{||®'(2)[.[ @ (@) |} < K. p= sup{7+ 1Beol- 18, 171> k}'
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Given a mild solution u(z,s) = (T (t)9)(s), t € R, s € [0,®], ¢ € L?, of Problem
(1.1), we define its generalized Fourier series by

T(t)p=UT(U '

—k—1 .
—u Y SIBIRUT g L USPOP, U g

J—

(2.19)

- 2zt
+U Y BB Py,
l=k+1

In the following theorem, we estimate the rate of convergence of the generalized

Fourier series of a mild solution of (1.1). We let k; = sup ||B,||, B¢ = ||[PW]||2, and
n[>€

Ye = ||Bel|, |¢] = k+ 1. Then llim k=0, \fllim Be =0, and (B;) and (y,) are square

summable sequences.
Using (2.19) and Parseval’s identity, we obtain the following result.

THEOREM 2.12. For any function ¥ € L*> we have

Ty —UP0pyy— Y Uel's B py

k<|t|<n

2
1

<C ( > 62”’(|u7(€>|2+ﬁ3w2)>

[€|=n+1

1
2
gCeK"“'t'( > <|u7<e>|2+ﬁ£w2>) . 1eR,

[(|=N+1
for each n > k and some C > 0 that is independent of n.

We conclude the list of our results with the following theorem that follows immediately
from Theorem 2.12.

THEOREM 2.13. The spectral and growth bounds [1] of the group T generated
by the differential operator L coincide.

We remark that the spectral theory of abstract differential operators such as L and
the theory of operator (semi)groups generated by them have been extensively stud-
ied. For readers interested in the subject, we mention excellent books [1, 19, 21] and
references therein. We note that general invertibility conditions for abstract parabolic
operators [12, 27] do not apply for the operator L we study here because /R is not a
subset of the interior of p(L). Stability questions for the group generated by L are of
interest, but we leave them beyond the scope of this paper and refer to [8, 35], among
other papers on the subject.
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3. The method of similar operators.

The method of similar operators has its origins in various similarity and pertur-
bation techniques. Among them classical perturbation methods of celestial mechanics,
Ljapunov’s kinematic similarity method [23, 28, 30], Friedrichs’ method of similar
operators that is used in quantum mechanics [22], and Turner’s method of similar oper-
ators [36, 37].

The method of similar operators that we use here originally appeared in [4, 5].
It has many different versions that apply to various classes of differential operators
[8, 33, 38, 39]. In this section, we outline the version of the method that was used in
[9, 14].

The method of similar operators constructs a similarity transform for an operator
A—B:D(A) C 5% — o, where the spectrum of the operator A is known and has
certain properties, and the operator B is A-bounded (see Definition 3.1 below). The
goal of the method is to obtain an operator By such that the operator A — B is similar
to A — B and the spectral properties of A — B are in some sense close to those of A.
In particular, certain spectral subspaces of A will remain invariant for A — Bj.

DEFINITION 3.1. Let A: D(A) C . — . be alinear operator. A linear operator
B:D(B) C 7 — s is A-bounded if D(B) O D(A) and ||B||4 = inf{c > 0: ||Bx| <
c(llxl[ +[|Ax][), x € D(A)} <ee.

The space £4(57) of all A-bounded linear operators is a Banach space with re-
spect to the norm || - ||4. Moreover, given A9 € p(A), where p(A) = C\ 6(A) is the
resolvent set of A, we have B € £4(s#) if and only if B(A)l —A)~! € B(2#) and
1Bl|3, = [I1B(AoI —A)~!||( ) defines an equivalent norm in £4(72) [21].

The method of similar operators uses the commutator transform ady : D(ads) C
B(#) — B(2) defined by

adpX =AX — XA, X € D(adn),

where the domain D(ad,) contains all X € B(.#) such that the following two proper-
ties hold:

1. XD(A) CD(A);

2. The operator adaX : D(A) — 4 (uniquely) extends to a bounded operator ¥ €
B(J); we thenlet adaX =Y.

The key notion of the method of similar operators is that of an admissible triplet.
Once such a triplet is constructed achieving the goal of the method becomes a routine
task.

DEFINITION 3.2. ([9, 14]) Let .# be alinear subspace of £4(5¢), J: M — M ,
and T': .# — B(A). The collection (.#,J,T') is called an admissible triplet for the
operator A, and the space . is the space of admissible perturbations, if the following
six properties hold.
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1. .# is a Banach space that is continuously embedded in £4(5¢), i.e., 4 hasa
norm || - ||, such that there is a constant C > 0 that yields || X4 < C||X]|. for
any X € A .

2. J and T" are bounded linear operators; moreover, J is an idempotent.
3. (TX)D(A) C D(A) and
(adaTX)x=(X—-JX)x, x€D(A), XeH;
moreover ¥ =T'X € B(.5) is the unique solution of the equation
ad Y =AY —YA=X —JX, (3.1)

that satisfies JY = 0.

4. XTY, (TX)Y € A forall X,Y € ., and there is a constant ¥ > 0 such that
T <7 max{[IXTY [l [[(TX)Y ||} < IX | [[Y]].

5. J((TX)JY) =0 forall X,Y € ./ .

6. Forevery X € .# and € > 0 there exists a number A¢ € p(A), such that | X (A —
A7l < €.

To illustrate the above definition, one should think of the operators involved in
terms of infinite matrices. The operator A is then represented by an infinite diagonal
matrix and the operator B — by a matrix with some kind of off-diagonal decay. The
transform J should be thought of as a projection that picks the main (block) diagonal
of an infinite matrix, whereas the transform I" annihilates the main (block) diagonal and
weighs the remaining diagonals in accordance with equation (3.1) thereby introducing
or enhancing the off-diagonal decay. The picture will be made more precise in Example
4.2.

To formulate the main theorem of the method of similar operators for an operator
A — B, we use the function @ : .# — .# given by

®(X) = BTX — (TX)(JB) — (TX)J(BTX) +B. (3.2)

THEOREM 3.1. ([9, 14]) Assume that (.#,J,T) is an admissible triplet for an
operator A : D(A) C H# — A and B € M . Assume also that

4y|lIIIBl« < 1, (3.3)

where y comes from the Property 4 of Definition 3.2. Then the operator A— B is similar
to the operator A — JX., where X, € M is the (unique) fixed point of the function ®
given by (3.2), and the similarity transform of A — B into A —JX, is givenby [+T'X, €
B(A). Moreover, the map ® : .# — 4 is a contraction in the ball {X € .4 : || X —
B||« < 3||B||+}, and the fixed point X, can be found as a limit of simple iterations:
Xo=0, X| = q)(X()) = B, etc.
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The space .# in the above theorem is typically constructed based on the properties
of the operator B. Condition (3.3) is there to guarantee existence of the solution of the
functional equation ®(X) = X or, in other words, existence and uniqueness of the fixed
point of @ in the space .Z .

We will need the following consequence of Lemma 2.3 and Theorem 3.1.

THEOREM 3.2. ([14]) Assume that (. ,J,T) is an admissible triplet for A : D(A)
CH — A, Be M satisfies (3.3), and A—JX, is a generator of a Co-group T : R —
B(S). Then the operator A— B is a generator of the Cy-group T : R — End S given
by

T(t)=(I+TX)T()(I+TX.) ™', reR,

where X, is the fixed point of the function ® in (3.2).

In this paper, we are especially interested in the case when the operator A : D(A) C
H — F is the differential operator Ly = L+ V, where L is given by (2.5) and (2.6),
and the perturbation V, that plays the role of the operator B, is given by (2.13). The
following spectral assumptions on the operator A that are often made in the method of
similar operators are clearly satisfied for the operator L.

We assume that A is skew-adjoint and its spectrum o (A) satisfies

a(A)=JA,

LeZ

where Ay, ¢ € Z, are compact mutually disjoint sets. By Py, ¢ € Z, we denote the
spectral projections that correspond to Ay, ¢ € Z. Then & = {P;,{ € Z} is aresolution
of the identity and the space .77 has an orthogonal decomposition (2.9) involving the
spectral subspaces .77 = ImP;, { € Z.

In this setting, it is often possible to consider an admissible triplet (.#,J,T") such
that the transform J : .# — ./ is defined by

JX=Y PXP, Xe..
LeL

In particular, each operator JX, X € ./, is an orthogonal direct sum of operators
X, = PX|7, Xy € B(##), £ € Z. We also point out that in this case the operator
A —JX also is an orthogonal direct sum:

A—JX =PA—X), (3.4
LeL

where Ay = A| 5% is the restriction of A to J7;.

THEOREM 3.3. Under the assumptions of Theorem 3.2, the operator A — B with
B e . is similar to the operator A —JX,, X, € M , which is an orthogonal direct sum
of the form (3.4) with X = X.. and with respect to the orthogonal decomposition (2.9)
of A, where 7 =1mP;, { € Z. The operator A — B is then a U -orthogonal direct
sum, where U is the similarity transform of A — B into A — JX..
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We shall denote the operator A — JX,. from the above theorem by Aq and its parts
in decomposition (3.4) by Ag .

LEMMA 3.4. An operator Ag in (3.4) is a generator of a Cy-group of operators
Ty : R — B(?) if and only if

sup sup ||| g o) = C(b) < ¢ < oo, (3.5)
[t|<bleZ

b > 1. If (3.5) holds, then the operators Ty(t), t € R, are orthogonal direct sums

)=, teR,

leZ

with respect to the orthogonal decomposition (2.9) of 7€ .

Proof. 1f (3.5) holds, then the formula

To(t)x =Y, dolpx, teR,
leZ

defines an operator in B(.7¢’). This follows from

1 To()x]* = Y [0 Pex|> < C*(b) Y, | Pex]|* = CP (D) [Ix]*,  x € 2.
LT LT

A direct computation shows that the operators Ty(¢) € End7Z, ¢ € R, form a group.
The group is clearly strongly continuous on the dense subset of vectors of the form

x= Y Pmx,n¢&Z,;. Therefore,itisa Cy-group.
[t|<n
The converse statement is obvious and the lemma is proved. [l

Thus, to study the group generated by the operator A — B it suffices to study a
group which is an orthogonal direct sum of bounded operators.

4. The first similarity transform

In many cases, it can be difficult to define the space .# of admissible perturbations
for a given operator A — B. It may, however, be possible to pick a good space .Z first,
and then find an operator A — C that is similar to A — B and such that C € .Z . In fact,
this is always possible if the following assumption holds.

ASSUMPTION 4.1. ([14]) Assume that (.4 ,J,T) is an admissible triplet for an
operator A such that the transforms J and T are restrictions of linear operators from
La(I) to L4(I) denoted by the same symbols. Assume also that the operator B €
La(F) has the following five properties.

1. TBEB(J) and |TB| < 1;



DIFFERENTIAL OPERATOR WITH AN INVOLUTION AS A GROUP GENERATOR 739

2. (TB)D(A) C D(A);

3. BUB, (TB)JBE ./

4. A(TB)x— (I'B)Ax=Bx— (JB)x, x € D(A);

5. Forany € >0 there is A¢ € p(A) such that |B(A—AI)~!|| < €.

THEOREM 4.2. ([14]) If Assumption 4.1 holds then the operator A — B is similar
to A—JB— By, where By = (I+TB)~'(BT'B— (T'B)JB). The similarity transform is
given by 1+TB so that

(A—B)(I+TB)= (I+TB)(A—JB— By).

In this section, we use the above theorem to find an operator Ly — V that is similar
to the operator L = Lo —V given by (2.5) and (2.6), see also (2.13). Hereinafter, we let
H =1*=L*([0,w];H). We also use the fact that .7 is isometrically isomorphic to
the space Ly ¢ = Ly (R,H) of w-periodic H -valued functions on R that are norm-
square-summable over [0, ®].

We let & be the resolution of the identity consisting of the Riesz projections
P, =P({i2rnl/w},Ly), £ € Z, given by (2.14), and choose .4 = &,(H, ) — the
Hilbert-Schmidt class with respect to &2 (see Definition 2.7).

Recall that an operator X : D(Ly) C H — , X € £;1,(A), can be represented
via its matrix (Xj¢), j,/ € Z, where Xjy = P, XP, € B(JC), jl € L.

LEMMA 4.3. Assume that X € £1,(JC) satisfies (2.17). Then X can be uniquely
extended to a bounded operator in B(), denoted by the same symbol, so that X €
So(H, P) and || X| < [[X]2,2-

Proof. Consider Dy = {x € 7 : Pix =0 for all but finitely many ¢ € Z} . Clearly,
Dy € D(Ly) € D(X) and Dy is dense in JZ. Given x € Dy, we have

2

IXx]? =3 [1PiXa]* = 3

JEZ JEZ

> PXPx
Lel

<X (Z PiXPéP/Jx>2-

JEZ \L€Z

Using Schwartz’s inequality, we get

1Xx(> < 3 D UPXPAP Y 1Pal? = 3 X IPX Pl 1]

JELLEL el JELLEL

Since Dy is dense in J#, the operator X extends to an operator in B(.7’) and the
extension satisfies X € &, (7, &) with the required estimate. [

Thus, we can determine if an operator in £;, (%) belongs to G, () solely from
the estimate (2.17) for its matrix.

Presently, we proceed to define the transforms J,I": £;, () — £;,(#) that can
be used in Theorem 4.2. These transforms will have two equivalent representations:
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an integral one and a matrix one. For the integral representation we use the translation
representation S : R — . mentioned before:

(S(1)x)(s) = x(t +5) = ;Zelﬂ (Pix)(s), x€ A, 1 €R.

For an operator X € B(.) with the matrix entries X;y = P;XP;, j,{ € Z, we have
L (e 5
Xpx = 2 Xjx = 6/ e M S()XS(—t)xdt, x € A, 4.1)
Jj—l=n 0
for the n-th diagonal of X .
EXAMPLE 4.1. Computing the matrix form of the operator V in (2.13) we get
(Viex) (1) = (PVP)() = (VP ()M = 7 (j+ 0)x(0)e™

so that Vjy = .7 *77( Jj+40).%, where # is the Fourier transform defined by (2.15). In

other words, the matrix of the operator V can be written in the following equivalent
form:

77( A(;l)f ..
V| o 7 (=1) 7(0) (1) - |- (4.2)
 F0) Y1) V@) -

For X € B(#¢), the transforms J and T" are defined by
l w
(X = Xor = / S()XS(—t)xdt, x € A, 4.3)
0

and
(TX)x = / F(OSOXS(—t)xdt, x € A, (4.4)
 Jo

where f: R — C is an w-periodic function given by

ft)= 5! D o€ ot (0, ®). (4.5)
n#0
We deduce from (4.1) that
(TX)o = 0 and (TX), = ~2—X, — 4-X (4.6)
0~ " 2mnit "t AT ’

Similarly, for each m € Z and X € B(J¢), we define transforms J,, and T, via

InX =Py XPy+ Y PXPy=JX = Py (JX)Piy + PoyX Py (47)

[¢|>m
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and
PiXP

— (4.8)

IX=TX- P(m)(l"X)P(m) = T
max{| j|.|¢|}>m ~
J#t

sothat Jy=J and (=T

Next, we extend the definitions of the transforms so that J,,, I'y: £1,() —
L1,(H), me Zy . Given Ay € p(Ly), we define

InX = Ju(X (Lo —oD) ") (Lo — Aol), X € £1,(), (4.9)
and

X = Tn(X (Lo — X)) (Lo — Aol), X € £1,(2). (4.10)
We observe that these extensions do not depend on the choice of Ay € p(Lg) and the
formulas (4.9) and (4.10) still hold. Moreover, if x € D(Ly), the formulas (4.3) and

(4.4) also remain valid. If the operators J,,X and I;,X admit continuous extensions,
we shall denote these extensions by the same symbols and write J,,X, I, X € B(%).

EXAMPLE 4.2. Computing J and I transforms for the operator V in (2.13) we
get

JV)(s) = - / S()Vs(—t - / X)(s—1)dr

w Jo
w/ Y (s+1)x(@—s—2t)dt = %/Ow”//<s+w%>x(r)dr

and, similarly,

(TVx)( / £0) _1)x)(s)dr

:%/o f( _2_ )7/<S+C§_T)x(r)dr,

where f is given by (4.5). Thus, JV and I'V are, indeed, integral operators. Moreover,
we also get that their matrices have the following equivalent form:

0
Vel o 0 70 (4.11)
0
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and
0 —7(-1) _19(0) —%”17(1) :
® V(-1) 0 7)) -17@) -
V| e oy 0 e e | @
way ve ) 0o -

Using (2.1) and Lemma 4.3, we observe that the operators JV and I'V belong to the
class 4 = &,(°, %) of Hilbert-Schmidt operators with respect to &2 .

To use Assumption 4.1, we need the operator Z = VI'V. Computing its matrix,
we get

N
|
!
YN
M
~
)
X
~.
_|_
3
)

(£+n)> (4.13)

where .# is the Fourier transform given by (2.15). It follows from (2.2) and Lemma
43 that Z € Gy (I, P).

The above example together with (4.7) and (4.8) leads to the following result.

LEMMA 4.4. The operators J,,V, I',,V and Z,,, =V1',,V, m € Z, all belong to
Gy (H, ).

Since the condition (2.2) is rather nebulous, we provide a few natural sufficient
conditions for it in the following proposition. To prove one of them, we use the integral
representation of the operator Z =VI'V:

(Zy)(s Zw/zw (S_ ) (2“’_2S_T) V(sy(t)dr,  (414)

where f is given by (4.5).

PROPOSITION 4.5. Assume that one (or more) of the following assumptions hold.
Lo 37 (n)]| <ee.
neZ

2. ¥ e L*([0,0],8,(H)).
Then (2.2) holds.

Proof. Assuming the first condition, we have

>

JeL

2

-3

JeL

2

3 g—"//(]+n)”/7(£+n)
n#l

> Ly (j+n)¥ (20 +n)
n7é0

<Y (le”f(jﬂ)ll) <Z| 27/(J+n)7/(2€+n)2> <o

JAEZ \r#0 n#0
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where we used Schwartz’s inequality.
Assuming the second condition, it follows from (4.14) and

[0) [0] B
/ / 17 (@ —s—1) % (25)|2dsdt < o
0 0

that Z € &,(.57) so that (2.2) follows from (4.13). O

In the following lemma we consider a few more properties from the Assumption
4.1.

LEMMA 4.6. The operators 1',,V, m € Z.., have the following properties.
1. (T,,V)D(Lo) C D(Ly);
2. Lo(TpV)x— (TyV)Lox = (V —J,V)x, x € D(Lo);
3. Foreach € > 0 thereis A¢ € p(Lo) such that |V (Lo — Ael) 2.0 < €.

Proof. From Lemma 4.3, we have (I'V).7¢; C D(Ly), £ € Z, and (4.11) and (4.12)
immediately imply

Lo(TV)Py = (TV)LoPi+ (V —JV)Py, L € Z.
From (4.7) and (4.8) we deduce
Lo(TyV)Pr = (U V)LoPr 4+ (V — V) Py, £ € Z.
It follows that for any n € N we have
LoPy(TnV) (Lo — Acl) ™'y = Py (TnV)Lo(Lo — Acl) ™' y+
+ Py (V =TV ) (Lo — Ael) "'y = Py Ly,
where .7 is given by
Ly = (TnV)Lo(Lo— Ael) "'y + (V= JuV) (Lo — Ael) ™"

Since £ € B(), we have P,)£y — £y for all y € . Using the fact that the
operator Ly is closed, we deduce Properties / and 2.
To prove Property 3, observe that the matrix elements Yj; of the operator ¥ =

V(Lo — Ael) ™! satisfy Yo = Z(’ 0 7 . Tt follows that

7/(]—1—6
7L Ae

Y1z =3

JAEL

3|l P

for A¢ = iA, with a sufficiently large n. O

The final condition in the Assumption 4.1 is proved in the following lemma.
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LEMMA 4.7. There is m > 0 such that ||T'),,)V |22 < 1.

Proof. Since TV € &,(s7, %), we have
lim [T,V ]2, = Tim [TV = P (TV) Py [|2,22 = 0

and the result follows. [

Applying Theorem 4.2 and the above lemma, we obtain the main result of this
section.

THEOREM 4.8. There exists m € Z such that the operator 1+1,,V is invertible
and (I—i—l"mV):1 —1€ &y(H,P). Moreover, the operator Ly —V is similar to the

operatpr Loy —V, where

V=UV+I+T,V)  (VI,,V — (TuV)V) € 65(#, P). (4.15)

More precisely, (Lo —V)(I+T,V)=I+T,V)(Lo—V).

5. The second similarity transform

In this section, we construct another similarity transform that will allow us to prove
the main results. We begin with constructing a space .# of admissible perturbations
that is slightly smaller than &, (57, ).

For any X € &,(s7, %) we define

A
A

_1
o (X) = |[X[l, 2 maxq | X IPXI30 | | X IXP5 ,neZ.  (5.1)
[¢|=n [|=n
LeL LT

The sequence (o, (X)), n € Z, has the following properties.
. o(X)=0_n(X),neZ.
2. lim oy(X)=0.

3. ou(X) <1 foreachneZ.
0n(X) > ayp1(X), n=0.

o (X) # 0 for all n € Z, provided that Py, X P, # X forall m € Z .

S

We have s s
||XPnH27J% + ||PnXH27f%

<z, (on(X))?
0, (X)#0
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For any X € 6,(s7, %) we define a self-adjoint operator Fx by

Fx =Y, ou(X)P,

nez

Observe that Fy € B(.%) can be viewed as a function of the skew-adjoint operator
Ly: Fx = fx(l@), where fy : G(L()) — Ry, fx(ln) = OC,,(X), n € 7, and ||FxH =
max|an(X)| =1.

nez

We are interested in the case when X is the perturbation V € &y (', ) given
by (4.15). We will assume that P, VP 74 V forall ne Z . Otherwise, Ly —V can be
represented for some n € N as an orthogonal direct sum of an operator (Lo — V) |3fn
and the operator L0|ffﬁ), where %’ﬁ) is the orthogonal complement of .7, . In this
case, the remaining proofs are trivial. To simplify the notation, we shall write ¢, and
F instead of o, (V) and Fj, respectively.

We let .# be the space of all operators X € &, (7, ) such that

X=XF and X=FX,

where X;, X, € 6(, 7). Welet || X ||z = max{||X;||2,2, || X/||2,2}. Clearly, || X||, <
X\l X € A . _ N

Our assumption on V implies that o,,(V) # 0 for all n € Z. Therefore, ker F #
{0} and the space .# is a Banach space.

We remark that for any X € &,(.7, &) we have

1

X = (é %x&) Fy = Fx (é m&x) )

It follows that V € . .
Next, we observe that ./ is invariant for the transforms J; and Ty, k > 0, defined
by (4.7) and (4.8). Moreover, for each k£ > 0, we have

J(XiF) = (IX)F, Ji(FX,) = F(/iXy),

T (X F) = (TuX)F, Tw(FX.)=F(TX:),

where X, X; € 6,(H, 7).
To estimate || Ty (XF)||2,% and ||[Tx(FX)|2,2, X € 62(,Z), we introduce two
sequences (0,,), n € N and (0,,), n € N, given by
N (0 <7 P
o, maxi Oy =
iz Ji=j]
lil<n

10)
%(ZOC"-FOC,/!), neN.

It is clear that (o,) and (o) belong to the space co(N) of sequences vanishing at
infinity.
The following lemma is an analog of [9, Lemma 3] and [13, Lemma 3.1].
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LEMMA 5.1. Forany k € Z and X € &(, ) we have

max{||[Tx(XF)l2,2, [Tx(FX)|l2,2} < 0gy1]|X]]2,2.

Proof. Let PX) =1—Pyy, k € Z. . Then

1FPY|| =

Z o, P, P k) ak+1

nez

From the definition of the transforms Iy, it follows that

ITe(XF)ll2, = ITXFPY) + T(PUXFPy)|2 2 5
(52)

(PYXFPyy) 2.2

)

S or

We write T(PWXF Py) as
F(P(k)XFP(k)) = F(P(k)FXP(k)) +1(PO(XF —FX)Py).

The operator matrix entries (P Zy) ;) {,j € Z, of the operators Z) = r(PX (XF —
FX)Pyy), k >0, satisfy

(&) = f(A))
A— 2

oy — O
t—j

(0]
PZP; = PXPj= > PXP;,

where [{| > k+1, |j| <k, and PyZP; = 0 otherwise. Therefore,

) loy — o]
o+ — =X
22T o \€|>k+1 |0 — j| 1X2.2

1<k (5.3)

||F( XFP( D2,

< 2o lIX
o k+1

©
= 5 (Ot + %)X |2,
From (5.2) and (5.3) we obtain ||[x(XF)||2.» < 041]/X||2,2. The estimate for
the norm of I'x(FX), X € Gy(, ), is obtained in a similar fashion. [J

The next lemma is an analog of [9, Lemma 4] and [13, Lemma 3.2].

LEMMA 5.2. The collection (M ,Ji,T}), k € Z., is an admissible triplet for the
operator Ly, and the constant 'y = v, in Definition 3.2 satisfies Y, < Oy 1.

Proof. As we observed before, .# is a Banach space that is continuously em-
bedded into &,(s#,Z7). It follows that .# is continuously embedded in £;, (7).
Therefore, Property 1 of Definition 3.2 holds.

Properties 2 and 5 follow immediately from the definitions of J; and I';, £k > 0,
and Lemma 2.5.
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Properties 3 and 6 were proved in Lemma 4.6.

It remains to prove Property 4. Let X = X;F € .# and Y =Y,F € .4, where X;
end V) € 6,(s,27). Then XT',Y = Z;F, where Z; = X;T';(FY,;). From Lemma 5.1,
we have

1Zi)|2,2 < Cs1l1Xill2,.211Y1]12.2 < Gt | XN 1Y ]].r-
Next, let X = FX, and Y = FY, with X, and Y, € &,(5¢, ). Then XI'\Y = FZ,,
where Z, = X,I'x(FY,). Using Lemma 5.1 once again, we obtain

HZr”Z.ﬁ‘ < ak-s—l“Xr

2,2Vl 2 < 1 |XN.aNIY |-

The desired estimate for the norm of (I';X)Y is obtained in the same way, and the
lemma is proved. O

Theorem 5.3 below is the main result of this section. It follows from Theorems 3.1
and 3.3, and Lemmata 5.1 and 5.2. The property ]}im 0y = 0 ensures existence of k >0

such that condition (3.3) in Theorem 3.1.

THEOREM 5.3. Let m € Z be as in Theorem 4.8 and k > m be such that
4041 |V < 1.

Then the operator Ly — V is similar to the operator Ly — Ji X, = Lo—Vy, where X, € M
is the unique fixed point of the non-linear function ® in (3.2), where the transforms Jy
and Ty, are defined by (4.7) and (4.8), and B =V . Moreover, the operator Vy is an
orthogonal direct sum

Vo=Vow @ | P Vo,
lj|>k

with respect to the decomposition of the space = L* given by

H = Ao | D A
1>k
In the above formula, ;) =1mPy, 7; =1mP;, |j| >k, where Py and P;, |j| >
k, are the spectral projections of the operator Ly defined by (2.14). The similarity
transform of Lo —V into Ly —Vy is the operator I +1'1X,.

6. Proofs of the main results

Theorem 2.6 follows from Theorems 4.8 and 5.3. We remark that the similarity
transform U in Theorem 2.6 has the form

U=Upi=I+TuV)I+TX.) = I+ Wy, (6.1)

where W, x =TV + Tk Xo + (1, V) (T X ) € G2(S, 2), and the numbers k > m > 0
can be determined from Theorems 4.8 and 5.3.

The result below follows from Theorem 5.3, Lemma 2.3, and the argument in [9,
Remark 2].
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THEOREM 6.1. The spectrum of the operator L coincides with the spectrum of
the operator

Lo—Vo=Lo—PyX.Py — | D PX.F;
I

Moreover, we have
2rj
G(L):G(L(k))UG(Lj)ZG(L(k))U U (F‘FG(PJX*%)) s
liI>k

where L is the restriction of the operator Lo — Py X, Py to Ay =1ImPy and the
operators L; are the restrictions of Ly — PiX,P; to ImP;, |j| > k.

Theorem 2.7 follows immediately from Theorem 6.1, since X, € G, (5, P)
yields 3 ||PX.P,|? < oo.
[n|>k

Next, we estimate the spectral projections.

Proof of Theorem 2.9. Assume the conditions of Theorem 2.6. Fix k, m € Z
that satisfy conditions of Theorems 4.8 and 5.3. As usually, let P, = P({A,},Lo),

Ay = {’2%}, n€Z,and Py = X P, be the spectral projections for the operator Ly.
|n|<k

Similarly, let }~’(k) =UniPU,, ,1< and P, = UnibnU,, ,1< be the spectral projections for
the operator L, as follows from Lemma 2.3. Projections P(Q) and P(Q) are defined
by

P(Q)=Y P, PQ)= Y Pi=Y UnPl,;, Q=7Z\{—k,...k}.
neQ neQ neQ

Obviously, P(Q) is the spectral projection that corresponds to the spectral subset |J {4, }

neQ
of the operator Ly .

Given X € G,(J,7), we let

o(Q,X) = ng(a,,(XL QCZ,
ne

where the sequence o,,(X), n € Z, is given by (5.1).
Let X € 4, so that X = X;Fx = FxX,, where X;, X, € G,(¢,2?). We have

1P(Q)X |2, = ||P(Q)FxX;||2,2
(g
neQ

< o(Q,X)|X||29
> (€, X)[1X||2,2

and similarly for XP(Q). It follows that

max{|[|P(Q)X[|2,, [ X P(€2)

2.2} < |[X[Lro(Q,X).
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Next, we estimate |P(Q)I4X |22 and ||[I3XP(Q)]2,2. We get

IPP(Q)XP)3
o < () ez,
4 J

1eQ

IPQTXI3 = Y
1eQ, jeZ
#j

0N\ 4 2
< (=) a(Q,X)X||5 ».
(55) e @X)IXI5

Therefore,

1P(€2)

and similarly for ||T%XP(€2)||2,2». We note that the definition of the sequence o and
the space .# imply that ||FP(Q)|| = ||[P(Q)F| = a(Q,B). Therfore, a(Q,X) <
o(QB)[|IX|.0. X € A .

The two properties below also follow from the definition of (0;,(X)),.

)
» < —a” (Q,X)]|X 3
X3 ( ) )H ”2, )

LLIfX =3 X, Xy € 65(5,27), then the series converges absolutely and
=1

(X)X 2,2 < Y, 0(X0) |1 Xe]]2, -
=1
2. IfX:Xy...-Xg,Xje62(%,9),lgjgé,then

l
0 (X)X [|2,22 < (00 (X1) + ... + 0 (X)) ﬂ\x 2.2

Next we estimate P(Q) — P(Q), where Q C Z\ {—k,...,k}. Recall that U in
Theorem 2.6 is given by Uy, x = I+ W, i, where W, =T,V + T X, + (T,V) (T Xs).
From Lemma 2.3, we get

P(Q) — P(Q) = (W, kP(Q) — P(Q) Wy i) (I + W) !
Then

[P(Q)W, < [PQ)TV) (Q)(TiX. ) ||2,2
+ HP( )(rmV)(rkX*)HZ.,ﬁ”

< PQ)IV)2,2 + IP(Q)(IX)]2,2
+[[PQ)TV)(TX)[|2.2

< CHa(QTV) +a?(Q,X.)) < Co(a(QTV) + a*(Q,V)),

where the constants C; and C, are independent of Q. A similar estimate holds for
[WiniP(2) |2, -
The operator (I+ W, ;)" can be written as (I+ W) ' =1+ ¥ (- 1)’Wnik,

which yields
[Wonkll2,2

[+ W) ' =1 <
[[(7+ W) 2,2 =W,
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Collecting the above estimates together, we get

[P(Q) — P(Q)]2,2 < C3(a(Q,TV) + 2(Q,V)), (6.2)

where C3 is independent of €.

Since the sequence (o, (X)), vanishes at infinity, the assertion of Theorem 2.9
immediately follows from (6.2), if we let Q = {n € Z,|n| > N} for sufficiently large
NeN. 0O

To construct the group T : R — B(L,) generated by the operator L : W21 crL?—
L%, we use Theorem 2.6 and its more detailed version — Theorem 5.3. Together with
Theorem 3.2 and Lemma 3.4, they imply that each operator T(r), t € R, is a U-
orthogonal (U = U, ;) direct sum of the form

—k—1 . o o
T(t)=U ( @ ) @ M ( S5 ef<’2%’.f+Vo‘f>>> Ul (63)

J=k+1

j=—eo

with respect to the U -orthogonal decomposition

—k—1 oo
== P vAt0U4e ( o, Ufff,») :
j=—oe j=k+1
The numbers m, k € Z,, were defined in Theorems 4.8 and 5.3, respectively. The
operators Vo) and Vp j were defined in Theorem 5.3 as well. The operator U, has
the form (6.1), so that Uy, x = I+ W,,.x, where W, € &2(J, Z).

Thus, the group 7 : R — B(L,) generated by L = Ly —V has been constructed.
The assertions of Theorem 2.1 regarding mild and classical solutions of Problem (1.1)
follow from the general theory of operator groups (see [20], [21], [24]). Formula (6.3)
yields Theorem 2.10 with B; = Vo j, |j| = k+1, and By = Vy() . From Theorems 2.6
and53weget ¥ [|Vp > <.

[j1=k+1
Finally, Theorem 2.12 is obtained from (6.3) and Parseval’s identity.

7. Examples

In this section, we present a concrete simple example that illustrates the method of
similar operators and our main results.

We make the simplest possible choice of a non-trivial example. In particular, we
let H=C, o= 2m, and choose a constant potential ¥ (s) = % with a sufficiently large
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¢ > 1. We then have J# ~ (*(7Z), so that

—_ .

Lo~i , (Lo)jk =1j6jx,

cooco
coco
o~ o oo -
NvMo oo o -

where & ; is the usual Kronecker delta, and

.0 000 1 -

(| -0001 0. |
Ve=|-00100 |, VMp=-8u
‘10100 0 - ¢

.1 000 O -

We can compute the spectrum of Ly —V immediately by looking at 2 x 2 matrices
comprised of the rows and columns numbered j and —j, j#0:

G(L)ZG(LO—V)Z{—%}U{ij\/l—ﬁzjeZ\{o}}. o

To illustrate the set-up of our method, we compute the following two matrices:

1
JV ~ — 5 (Jv)jk = ;5j6k;

cocooco -
cocooco -
co~,Oo O -
cocoooco
cocoocoo

o

_ .

[
=

IV ~_—

Ojrk .
" . (MV)p =222 j#0.

2jci

oc—~ococo -
coocoo -
coco !l :

o ocoo
cococo
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A direct computation shows LoI'V — (IT'V)Ly =V — JV so that (3.1) is satisfied.
To illustrate the first similarity transform of our method we compute U = (I +
I'V)~! by looking at the same kind of 2 x 2 submatrices as before (7.1). We get

2 .
’ 1éc62€—1 02 0 0 ‘ _162‘51—1
0 4?2671 0 _46-22611 0
U~1] -+ 0 0O 1 O 0 e
0 432@1 0 4jzcil 0
’ migi—l 00 0 1(152{1

428 2jcidig
Y R e
Recall that we chose ¢ sufficiently large so that the above matrix can also be computed
via a geometric series:

(U) j J#0, (U)o = 1.

oo =3

U=I+TV) ' =3 (-Tv)"= Y (TV)* -TV i (V).
n=0 n=0 n=0

The choice of ¢ also guarantees that we do not need to deal with coarser resolutions of

the identity neither in the first nor in the second similarity transform (we have m =k =0
in Theorem 5.3). Since

i0j - .
5 (Vrv)jk = 2;6’2 5] 7é Oa

coco -

1
VIV ~ —
2ic?

o oo on- -

coco~o -

cCooco O -
C o
_

l ccoco

BI[— .

and, from (4.15), V = JV + U(VIV — (TV)JV) = JV + UVTV, we get

' _16;‘%1 0 0 0 16%671
- 0 _4cgi—1 0 4012/i1 0
Vo~ 0 o Lo o -,
16c2—1 16c2—1
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(V)4 = Sk 2jidj
J C(4j202—1) 4j202—

~ 1
1 £0,(V)po=—.
17]7’é 7( )00 c

Thus, V € &,(.2), which was the goal of the first similarity transform. Observe also
that the 2 x 2 submatrices of Lo —V are

1 —ij(4c?j? - 3) 1/c :
4C2j2—l< 1/c ij(402j2—3) , J#0.

After a short direct computation, we see that Ly —V and Ly — V do indeed have the
same spectrum (7.1).

Next, we would like to illustrate our second similarity transform by finding the
fixed point X, of the function (3.2) with B = V. To simplify the notation, we let

L 1
Vi = q@pay SO that

(V)jk = vj8jix+2¢jivibj i, j #0.

We also let x; = (X);; and y; = (X,);—;. Observe that all other entries of the matrix
of X, are 0, so that it suffices to look at the same kind of the 2 x 2 submatrices as in the
computation of the spectrum of Lo — V. Thus, from ®(X.) = X, = VIX, — (TX,)JV —
(TX.)J(VTX,)+V we must have

Xjy-i\ —2cij 1 L 0 —y_;
yi xj ) I 2cij) 2ij\y; O
L0y, (<2 0
2ij\y; 07 )7 0 2cij
L0y (01 L0y
2ij \y; O \10) 2ij\y; ©
—2cij 1
+VJ< 1 2cij>
_ Y yi  2eijy-j\ 0 —2cijy;
2ij [\ 2cijy; y-j —2cijy; 0
Vi Oyz_j o —2cij 1
T <y§ AR T

2
. . D
_ Vi y./+4212 deify—j— 77 +2i)
20\ deijyj— 3=+2i)  yoj—4cf

With a little bit of work, it follows that y_; = y; and

v ..
Xj= 2—;yj+2C]le
, J#0.

y-:2cv-y-+iy2»+v-
J JrJ 4]2 J J
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Therefore, we get

The above equality is once again consistent with (7.1) as it is immediate that xo = —% .

Recall that Theorem 3.1 yields that Ly — V is similar to Ly —JX, and we have just
confirmed that, in this example, the two operators do, indeed, have the same spectrum.
Observe also that {x;} is a square summable sequence as was predicted by Theorem
2.7. This highlights a major difference that is caused by the presence of the involution.
In an analogous example without the involution, we would be looking at the operator
Ly— %I which has a very different spectral structure in terms of the perturbation.

Of course, in a more sophisticated example, one may be unable to find the fixed
point X, explicitly. This underscores the importance of the estimates in Theorem 2.12
and the equiconvergence result of Theorem 2.9.

Acknowledgement. We thank the anonymous referee for their helpful suggestions
to improve the manuscript.
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