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ABSTRACT We consider dynamical systems with boundary control associated with finite Jacobi matrices. Using
the method previously developed by the authors, we associate with these systems special Hilbert spaces of
analytic functions (de Branges spaces).
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1. Introduction

For a given sequence of positive numbers {ag, a1, ...,an_1} (in what follows we assume ay = 1) and real numbers
{b1,b2,...,bn}, we denote by A the finite Jacobi matrix given by:
b1 ap 0 0 0
ai b2 a2 0 0
A= (D

an—2 by-1 an—1

an—1 by
Letu = (uy,...,un) € RN and T > 0 be fixed. With the matrix A we associate the dynamical system:

{utt(t) — Au(t) = F(t), t>0,

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

where the vector function F'(t) = (f(¢),0,...,0), f € L2(0,T) is interpreted as a boundary control. The solution of (2)
is denoted by /. With the system (2), we associate the response operator acting by the rule:

(RTf)(t) =ul(t), 0<t<T. 3)

The forward and inverse problems for the system (2) and for the special case of this system, the finite Krein-Stieltjes
string, were the subjects of [1, 2], where, as a main tool, we used the Boundary control method [3,4]. In this paper,
we would like to demonstrate one more application of the Boundary control method, namely the construction of the de
Banges space associated with (2).

De Branges spaces play an important role in the inverse spectral theory of first order canonical systems, see for
example [5-7]. In [8, 9], the authors shows how to use the Boundary control method to associate de Branges spaces
with different dynamical systems. Note that our approach differs from the classical one and potentially admits theallows
generalization to multidimensional systems. The algorithm proposed in [8,9] is as follows: fixing some finite time ¢ = T,
one denotes by F7 the set of controls acting on the time interval (0, T") and introduces the reachable set of the dynamical
system at this time:

Ul = {u/(T)| f e F'}.
Then, one applies the Fourier transform F associated with the operator A to elements from U7 and get a linear manifold
FUT. Then. this linear manifold is equipped with the norm defined by the connecting operator, which resulted in the de
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Branges space associated with the initial dynamical system. In the models considered in [8,9], models the dynamical sys-
tems have different properties in with respect to the boundary controllability: the system associated with the Schrodinger
operator is exactly controllable from the boundary,; the system associated with the one-dimensional Dirac operator is
not controllable, but the controllability restores after some trick associated with doubling the state of the system, ; the
discrete system associated with a finite Jacobi matrix is boundary controllable, but the time in the model considered was
discrete, see also [10] for the case of semi-infinite matrix. The peculiarity of the system (2) is the lack of the boundary
controllability, and in opposite to all systems considered in [9, 10], the speed of the wave propagation in (2) is infinite.
Nevertheless we will show that the method from [8, 8] works, and using it, one can construct de Branges space associated
with A.

In the second section, we provide the necessary information on for the solution of the forward and inverse problems
for (2) from [2]. In the third section, we remind the reader of some useful definitions and construct the de Branges space
associated with (2).

2. Dynamical system, forward problem, Krein equations

The following Cauchy problem for the difference equation:

a1z + b1 = A1,
an¢n+1 + an—l¢n—1 + bnd)n = )\¢n7 n= 27 ceey N7 (4)
d)l = 1,

determines the set of polynomials {1, ¢2(A), ..., dn(A), dn+1(A)}. Let A, ..., A be the roots of the equation ¢ 11 () =
0, it is known [11] that they are real and distinct. We denote by (-, -) the scalar product in R” and introduce the vectors
and the coefficients by the rules:

d1(N) é1( k)
o(\) = ' , Pk = ' o ok = (Yrsor), k=1,...,N.

o (A) o (Ak)
Thus, ¢ are non-normalized eigenvectors of A, corresponding to eigenvalues A:
A(pk:)\ktpk, k‘Zl,...,N.

We call by spectral data and the spectral function p the following objects:

{(kanany PF
The standard application of the Fourier method yields:
Lemma 1. The solution to (2) admits the spectral representation:
N 0ot
W) =3 men W)= [ [SE-rNs@dre)do. ®
k=1 o b

where:

Pk
0
sin\ﬁt, A0,
VA
S(t,\) = ¢ shv/Aft <o, Sk(t) =S A)
/| | b) b
¢, A=0,

We introduce the outer space of the system (2), the space of controls: F! := L5(0,T;C) with the scalar product

T
f.g € FL (f, 9)Fr = / f(t)g(t)dt. The response operator RT : FT + FT is introduced by the formula (3).
0
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Making use of (5) implies the representation formula for R”:

(RTF) (1) = ul () = 3 ha(t) = /r(t — )f(s)ds,
k=1 0
where:
N
r(t) = ; ﬁsk(t),

is called a response function. Note that the operator R” is a natural analog of a dynamic Dirichlet-to-Neumann operator [4]
in continuous, and [9, 12, 13] in discrete cases.

The inner space of (2), i.e. the space of states is HY := CV, indeed for any T > 0 and f € F7, we have that
uf (T) € HY. The scalar product in HY is given by:

N
(a, b = 3 anly.
k=1

The control operator W' : F1' — HY is introduced by the rule:
WTf=u/(T).

Due to (5), we have that wT f= Z hi(T)pk. In [1,2], the authors used real inner and outer spaces, but in the complex
k=1
case all the results are valid as well.

We introduce the subspace:
FI = Lin {Sk(T - t) 1y,

where we assume complex coefficients in the span. The following lemma establishes the boundary controllability of (2):
Lemma 2. The operator W maps ]—"1T onto HY isomorphically.

The connecting operator CT : FT — FT is defined by the rule C7 := (WT)* WY, so by the definition for

f,g € FT, one has:
(CTf.9) pr = (W (1), w? (1)), = (W £, WTg) - (6)

It is crucial in the Boundary control method that C”' can be expressed in terms of inverse data:

Theorem 1. The connecting operator admits the representation in terms of dynamic inverse data:
T 2T—s—t

crno-3] | o

0 |t—s]
and in terms of spectral inverse data:

(CTf) (¢t /Ti
0

L ST — )T — 5)f(s) ds. @)
k=1 Pk
Remark 1. The formula (7) implies that FI = CTFT, so .7-'1T is completely determined by inverse data.
2.1. Krein equations
By f,z € ]-"IT , we denote the controls, driving the system (2) to prescribed special states:
dy e N, dp =(0,...,1,...,0), k=1,...,N.
It is important that such a controls can be found as the solutions to the Krein equations:
Theorem 2. The control flT can be found as the solution to the following equation:
CTYt)=r(T—t), 0<t<T. (8)
The controls f,? , k=2,..., N satisfy the system:
— (") =6+ aCT
—(CTNY" = a1 CT T + i CT T+ arCT L, k=2,...,N -1, ©)
— (Cng)H =an_1CTfE |+ bnCTFL.
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3. De Branges space for A

Here, we provide the information on de Branges spaces in accordance with [5,7]. The entire function £ : C — C is
called a Hermite-Biehler function if |E(z)| > |E(Z)| for z € C,.. We use the notation F'#(z) = F(Z). The Hardy space
H, is defined by: f € H, if f is holomorphic in C* and sup/ |f(z + iy)|? dz < co. Then, the de Branges space

y>0J -0
B(E) consists of entire functions such that:

F F#
B(E) := {F:CH(C, F entire, 7 F € Hg}.

The space B(E) with the scalar product:

d\
[F,G]BE) = /F B’

is a Hilbert space. For any z € C, the reproducing kernel is introduced by the relation:

BE()E(6) — EZ)E()
2i(z — €) '

J.(§) = (10)
Then,

F(z) = [J., Flpm) = %/L(MWﬁ.
R

We observe that a Hermite-Biehler function E'(\) defines J, by (10). The converse is also true [5,6]:

Theorem 3. Let X be a Hilbert space of entire functions with reproducing kernel such that:

1) For any w € C the point evaluation is a bounded functional, i.e. | f(w)| < Cy,| fllx,
2) if f € X then f* € X and || f||x = ||f*||x.

3) if f € X and w € C such that f(w) = 0, then z

::f(z) € X and Hz::f(z)

= [I£1x

X

then X is a de Branges space based on the function:
E(z) = Va(l —iz)Ji(2) | il %',
where J, is a reproducing kernel.

In the space Lo ,(R) we take the subspace spanned on the first N polynomials generated by (4):

LN = L1n{¢1()\), . >¢N()\)}

Note that ¢1(A), ..., ¢n(A) are mutually orthogonal in Ly ,(R), see [11]. By Py : La ,(R) — L2 ,(R) we denote the
orthogonal projector in Lo ,(R) onto L acting by the rule:

N

PN@ZZ(aa(bk)L&p(]R) (bk()\)7 GEL27P(R).

k=1

We introduce the Fourier transformation RY — Lo, ,(R) by the formula:
N
= kN, b= (br,...,by) €RY.

Note that F' is an unitary map between R and L, and:
b, = (Fb(N), (Zsk()\))Lz,p(]R) :

In accordance with the general approach proposed in [8, 9], we consider the reachable set of the dynamical system
(2):
Ut =WIFT = {u/(T)|f e F'}.
By the Lemma 2 we know that:

Ut =wrF.
Then, for any f € FT we can evaluate:
T
(Fu Sk(T —7,8)f(7) drér(B) dp(B)dr(A) = Pn | S(T —7,-)f(7) dr.
;R// ke ( k k NO/
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We introduce the linear manifold of Fourier images of the reachable set:
By = FUT = Lin{é1,...,on},
thus, By is a set of polynomials with complex coefficients of the degree not grater than N — 1.

T

The metric in By is introduced by the following rule: for H, G € By, such that H = Py / S(T — 7, )h(r) dr,

0
T
G= PN/ S(T —7,-)g(7) dr, where h, g € F| we set:
0
(H,G)gr := (C"h,g) zr -

On the other hand, for h, g € ]-'IT we can evaluate using the definition of C™ and Fourier transformation:

(H,G)pr = (CTh,g)zr = (W"(T),w(T))yr = / (Fu™(T)) (A) (Fu"(T)) (A) dp(N)
R

:/ PN/S(T—T,-)h(T)dT (N PN/S(T—T,-)g(T) dr | (A)dp(N)

=/Hma»@w,

R

We note that for the systems considered in [8,9] it was a certain option in the choosing of the measure dp(\) in the above
calculations. Due to the infinite speed of wave propagation in (2), we do not have this option here.

We set the special control problem for the system (2): to find a control j, € ]-"1T which drives (2) to the prescribed
state:

uiz(T)zﬁbk(Z)a kil,...,N.,

at time t = T'. Due to Theorem 2, such a control exists and is unique in F; 1T . Then, for such a control, we can evaluate:

N
(CTj219) o = ((T), 07 (T)) = D ul(T)(2) = (Fud(T)) (2).
k=1
Thus, for:
() = (Fu/(T)) (A)
and G(\) = (Fu?(T)) (A), we have that:
()2, @),y = (CTjerg) or = G(2).

In other words, J, () is a reproducing kernel in By .
To show that By is a de Branges space, we use the Theorem 3, all three conditions of which are trivially satisfied:

T
indeed, for G € By such that G = Py / S(T —1,-)g(7) dr, where g € F{ we can evaluate:
0

|G(Z)| = |(JZ7G)BN‘ = ’(Cszag)]:N|
<I(CT) 2 Gellzw [ (CM) 2 gl = 11(CY)? Gell v |Gl -

Clearly G, being a polynomial is entire and:

- 1/2
1G* s = | [ C@Cmdpt) | = 1G s
When w € C such that F'(w) = 0, then z : ZF (z) is an entire function and:
o 1/2
zZ—Ww zZ—w zZ—Ww
oee)| =\ [ ol | < 16ls,
\— 00

Thus, By is a de Branges space.
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