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Abstract: Homogeneous spaces are de Branges’ Hilbert spaces of entire functions
with the property that certain weighted rescaling transforms induce isometries of the
space into itself. A classical example of a homogeneous space is the Paley-Wiener
space of entire functions with exponential type at most a being square integrable on
the real axis. Other examples occur in the theory of the Bessel equation. Being
homogeneous is a strong property, and one can describe all homogeneous spaces,
their structure Hamiltonians, and the measures associated with chains of such spaces,
explicitly in terms of powers, logarithms, and confluent hypergeometric functions.

The theory of homogeneous spaces was in large parts settled by L.de Branges in the
early 1960’s. However, in his work some connections and explicit formulae are not
given, some results are stated without a proof, and last but not least a mistake
occurs which seemingly remained unnoticed up to the day.

In this paper we give a detailed account on homogeneous spaces. We provide explicit
proofs for all formulae and relations between the mentioned objects, and correct the
mentioned mistake.
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1 Introduction

The theory of Hilbert spaces of entire functions was founded by L.de Branges
in the late 1950’s and further developed in a series of papers. A comprehensive
presentation appeared as the monograph [Bra68]. These spaces are reproducing
kernel Hilbert spaces whose elements are entire functions and which possess
certain additional properties.

1.1 Definition. A de Branges space is a Hilbert space H which satisfies the
following axioms.

> The elements of H are entire functions and for each w € C\ R the point
evaluation functional F' — F(w), F' € H, is linear and continuous in the
norm ||| of H.

> For each F' € H, also the function F'#(z) := F(Z) belongs to H and || F#|| =
[[E |-

> If we C\R and F € H with F(w) =0, then
F(z)

zZ—w

e and |Z=2FG)|, = |F]L,

Throughout this paper the notion of a de Branges space shall additionally in-
clude the following requirement:
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> For each t € R there exists F' € H with F(t) # 0.

The first three properties imply that point evaluations are also continuous at
each real point w, and together with the fourth property it follows that the third
axiom holds also for all real points w.

Hilbert spaces of entire functions are an — in essence — equivalent view on
entire operators in the sense of M.G.Krein, e.g. [GG97], which makes them
relevant in an operator theoretic context. Further, they are equivalent to certain
shift-coinvariant subspaces of the Hardy space, which makes them relevant in
a function theoretic context. Typical areas where de Branges spaces occur are
the spectral theory of Sturm-Liouville or Krein-Feller operators, e.g. [Rem02;
KWWO07], models for symmetric operators [Marll; AMRI13], interpolation and
sampling e.g. [0S02; BB11], or Beurling-Malliavin type theorems e.g. [HMO03a;
HMO03b]. Our standard reference is [Bra68]; other references are e.g. [BW15;
Rom14; Rem18].

One can think of de Branges’ theory as a generalisation of Fourier analysis.
The maybe best known examples of de Branges spaces are the Paley-Wiener
spaces: given a > 0 the set

PW, := {F | F entire with exponential type < a, and [, [F(z)|? dz < oo}

is a de Branges space when endowed with the L2-scalar product induced by the
Lebesgue measure on R. These spaces, and de Branges’ structure theory applied
with them, are closely related to the exponential function and the classical sine-
and cosine transforms.

Paley-Wiener spaces have several very specific structural properties. One of
them is that each space PW, is well-behaved with respect to a weighted rescaling
transform: for all ¢ € (0, 1] the map

F(2) l—)C%F(CZ) (1.1)

maps PW, isometrically into itself. The same phenomenon occurs in the theory
of Bessel functions and, more generally, confluent hypergeometric functions.
The only difference being that for the spaces related with such functions the
power % in (1.1) has to be replaced with another power. This fact served as a
motivation for L.de Branges to formulate the following axiomatic definition, cf.

[Bra68, §50).

1.2 Definition. Let v > —1 and let H be a de Branges space. Then H is called
homogeneous of order v, if for all ¢ € (0,1] the map

F(z) — "1 F(c2) (1.2)
maps H isometrically into itself.
Being homogeneous is a very strong property, and not many de Branges spaces

possess it.
The source of homogeneity of a space ‘H can be pinpointed in different ways.



(1) The power series coefficients of a certain entire function determining H
satisfy a recurrence of a particular form (a linear recurrence for the vector
made up from the real- and imaginary parts of the coefficients).

(2) The family of reproducing kernels of de Branges subspaces of H (cf. Defi-
nition 1.7) satisfies a functional equation involving a weight and rescaling.

(3) The canonical system given by the chain of de Branges subspaces of H
(Theorem 1.9) has a Hamiltonian of a particular form (involving powers
and, possibly, logarithms).

(4) The norm of H is the L?-norm given by a measure which is absolutely
continuous w.r.t. the Lebesgue measure and has power density (on the
left- and right half-axis separately), and the functions in the space are of
bounded type in the upper half-plane.

Most of these topics were investigated in [Bra62] and [Bra68, Theorem 50],
although some of them are not made explicit. For example it is stated on
[Bra62, p.205] that “homogeneous spaces of entire functions are related to Bessel
functions and more general confluent hypergeometric functions”, but the actual
formulae are not given. Also the passage from measures with power density to
homogeneous de Branges spaces is not treated.

Homogeneous spaces appeared in some places in the literature. We men-
tion [HV96; CL14; Vaa23] who use the theory in the context of an extremal
problem from number theory, and [Gonl7; GL18] who study invariance under
differentiation and give interpolation formulae. It should be noted that in those
references only homogeneous spaces occur which enjoy an additional symmetry
property and are related to Bessel functions.

In the recent manuscript [ELW24] homogeneous spaces in their full generality
corresponding to confluent hypergeometric functions play a decisive role. And it
was during writing of that paper, that we found out that [Bra62; Bra68] contains
a mistake. In fact, in the description of all homogeneous spaces of order —%
(which contains the Paley-Wiener case), a whole 1-parameter family of spaces
was forgotten; details are explained in Remark 6.4. It seems that previously this
mistake was not noticed; fortunately it also does not affect the earlier literature
mentioned above due to the symmetry present in the spaces of those papers.

The purpose of our present paper is twofold. One, we provide a detailed ac-
count on homogeneity in de Branges spaces and all the viewpoints listed above,
round off the picture by taking some slightly more general or more systematic
viewpoints, and discuss side results which were not touched upon in de Branges’
original work. Two, we correct the mentioned mistake. We should say it very
clearly that our aim is to provide a comprehensive structured account on homo-
geneous spaces and to make the results accessible also to non-specialists. Hence,
fully elaborated proofs of all assertions are included, also when some of them
simply follow what was done by de Branges.

Let us briefly describe the structuring of the paper. In the second part
of this introduction we set up our notation concerning de Branges spaces and
recall several facts which are needed in order to make the presentation self-
contained. Then we introduce the main players of the paper and provide some
of their elementary properties (Section 2). There follow two sections (Sections 3
and 4) where we investigate the solutions of the canonical systems occurring



in the present context: first, approaching them via the power series coefficient
recurrence (Theorem 3.1) and, second, giving explicit formulae in terms of spe-
cial functions (Theorem 4.1). In Section 5 we systematically investigate the
group action of power-weighted rescalings in the context of de Branges spaces.
Putting together all those results, this culminates in Sections 6 and 7 in a com-
plete description of homogeneous spaces. We determine the structure of their
chain of subspaces (Theorem 6.2), and the measures associated with chains of
homogeneous spaces (Theorem 7.2).

1.1 De Branges spaces, chains, and measures

We recall the basics of the theory of Hilbert spaces of entire functions. This
compilation is extracted almost exclusively from [Bra68].

Nel
De Branges spaces via Hermite-Biehler functions

In Definition 1.1 we used an axiomatic way to introduce de Branges spaces. On
a more concrete level, these objects may also be introduced via certain entire
functions. The reason being that the reproducing kernel of a de Branges space
has a very particular form.

1.3 Definition. A Hermite-Biehler function is an entire function £ which sat-
isfies

VzeCh: |EE@)| < |E(2)],

and has no real zeroes'.

We denote the set of all Hermite-Biehler functions as HB.

For any entire function E we use the generic notation

A:%@+Eﬂ,3:%waﬂ, E=A—-iB, (1.3)
and denote
K (o) = BOA®) = B@AR)

zZ—w

Then an entire function E without real zeroes belongs to HB if and only if Kg
is a positive kernel and is not identically equal to zero.

The connection between de Branges spaces and the Hermite-Biehler class
can be summarised as follows.

1.4 Theorem.

(i) Let E € HB. Then the reproducing kernel Hilbert space H(E) generated
by the positive kernel Kg is a de Branges space.

(ii) Let H be a de Branges space. Then there exists E € HB such that H =
H(E).

1We require absence of real zeroes in order to fit our convention from Definition 1.1 that
for all real points a de Branges space should contain elements which do not vanish at that
point.



(iii) Let E,E € HB. Then H(E) = H(E) if and only if there exists M €
SL(2,R) such that

(A,B) = (A, B)M.

This theorem allows to switch between abstract and concrete levels. While the
abstract — axiomatic — viewpoint is suitable to make the connection with oper-
ator theory, the concrete viewpoint allows to invoke classical function theory.

The description of a de Branges space H via the reproducing kernel Kg is
implicit, since it involves a completion process to pass from the linear span of
kernels to the whole space. An explicit description reads as follows.

1.5 Theorem. Let E € HB. Then an entire function F belongs to the space
H(E), if and only if
()

/‘ggfdmoo A VzeC: |F(z)\2§KE(z,z)~/‘m‘2dt.
R R

2
IfF € H(E), then |F|2 = [, |20 ar.

Note here that Kg(z, z)% is the norm of the point evaluation functional at z.
The freedom of choice of E expressed by Theorem 1.4 (ii4) can be used to
impose certain normalisations. For example, it is always possible to choose F
with E(0) = 1.
When working with Hermite-Biehler functions, the following notion is often
used.

1.6 Remark. For a Hermite-Biehler function E there exists a continuously differ-
entiable function pg with ¢/, > 0, such that E(t)e’¥={) € R for all t € R. Such
a function is unique up to an additive constant in 77Z, and each such function
is called phase function of E.

Ne2
The chain of de Branges subspaces

A central role in the theory of de Branges spaces is played by those subspaces
of a given space which are themselves de Branges spaces.

1.7 Definition. Let H be a de Branges space. A linear subspace L of H is called
a de Branges subspace, if it is closed, invariant under the involution F + F#,
and invariant under division of zeroes.

We denote the set of all de Branges subspaces of H as Sub H.

Note that £ is a de Branges subspace of H if and only if it is with the inner
product inherited from H itself a de Branges space. It is a significant result that
Sub H has a very particular order structure.

1.8 Theorem. Let H be a de Branges space. Then SubH is totally ordered
with respect to inclusion. We have

VL e SubHM \ {H}: dim {ﬂ{ﬁ’ E’GSubH,E’QE}/E} <1,



The fact that Sub? is a chain is known as de Branges’ ordering theorem, and
its proof heavily relies on function theoretic tools.

Ne3
The structure Hamiltonian

Let H be a de Branges space. When passing to the concrete description via
Hermite-Biehler functions the chain Sub? can be described by means of a
differential equation.

To explain this, we need to make a small excursion to the theory of canoncial
systems. A two-dimensional canonical system is a differential equation of the
form (for practical reasons we write the equation for row vectors)

%(w(t)ayz(f))t] =z (), g2 () H(t),  te(l,ly)ae, (1.4)

where —oo < I_ <[} < oo, J is the symplectic matrix J := (2 701), ze€Cis

the eigenvalue parameter, and where H € Ll ((I-,1;),R**?). The function H
is called the Hamiltonian of the system?.

The equation (1.4) can be rewritten in integral form. In fact, a function
(y1,92): (I_,14) — C*2 is locally absolutely continuous and satisfies (1.4), if
and only if it is measurable, locally bounded, and satisfies

b
Vio <a<b<lp: (y1(b),42(0))J = (y1(a),y2(a)) ] = Z/(y1(t)7y2(t))H(t) dt.

a

An interval (a,b) C (I_,11) is called indivisible of type ¢, if

ker H () = span { <_ sin d’) } t € (a,b) ae.

cos ¢

Given a Hamiltonian H on an interval (I_,[1 ) and a point ¢t € (I_, 1), we denote
by Wg(t, s, z), s € (I_,1+), the unique 2 x 2-matrix solution of the initial value
problem

IWy(t,s,2)] =Wyt s,2)H(s), se(_,1;)ae,
WH(t,t,Z) =1.

We refer to Wg(t,s,2) as the family of transfer matrices associated with H.
Note that

Vi, s,r € (I-,11): Wyt s, 2)Wgy(s,r,z) = Wg(t,r, 2),
Vi,se (I-,ly): Wy(t,s,0)=1.

1.9 Theorem. Let E € HB with E(0) = 1. Then there exists a unique Hamil-
tonian Hp defined on the interval (—oo,0) with

Hu(t) >0 ae, trHp(t)=1 ae., /0 ((1)>*HE(t) (é) dt < oo,

2We deliberately do not assume that H is positive semidefinite or that H is integrable up
to one or both endpoints of the interval.



such that the solution of the initial value problem

D(A(t,2), B(t, 2))J = 2(A(t, 2), B(t, 2))H(t), t€ (—00,0) a.c.,
{ (A0, 2), B(0,2)) = (A(z), B(2)),

satisfies (following the generic notation (1.3) we write E(t,.) := A(t,.)—iB(t,.))
Vt € (—o0,0]: E(t,.) € HBU{1},
SubH(E) = {H(E(t,.) |t € (—o0,0], E(t,.) #1,

t is not inner point of an indivisible interval}.

The Hamiltonian Hg, granted uniquely by this theorem, is called the structure
Hamiltonian associated with FE, and we write the transfer matrices of Hg as
Wg(t, s, z).

The freedom in the choice of E when representing a de Branges space H as
H(E) expressed by Theorem 1.4 (4i%) translates easily to structure Hamiltonians.
Given the normalisation that E(0) = 1, each two Hermite-Biehler functions E, E

with H(E) = H(F) are related as

i (10
(4,B)=(4,B)(}9)
with some real constant . The corresponding structure Hamiltonians are then
related as

10 1
o= (33 ).

Neq
Unbounded chains and measures

Given a de Branges space H, there always exist positive Borel measures on the
real line, such that # is contained isometrically in L?(u)?. For example, choose
E € HB with H = H(E), then H C LQ(‘E?#) isometrically. Other examples
are obtained using orthonormal bases of H, and such can also be constructed
explicitly from F.

In the description of all measures p such that H is contained isometrically
in L?(p), chains of de Branges spaces occur which, unlike Sub#, do not have a
maximal element. In the present context, the theory of such chains is not needed
in its full generality; the reason being that in the context of homogeneous spaces
the dimensions occuring in Theorem 1.8 are always equal to 0. In the following
discussion we restrict to what is needed at present.

1.10 Definition. We call a set C of de Branges spaces an unbounded chain, if
> C is totally ordered with respect to isometric inclusion;

>VHeCl: SubH CC;

3To make it explicit: we say that H C L2(u) isometrically, if

VEF € H: |\F||2:/’%)2dt.
R



> %zné K4,(0,0) = oo, where Ky; denotes the reproducing kernel of H, and C
€

is understood as a directed set w.r.t. inclusion.

1.11 Theorem. Let C be an unbounded chain of de Branges spaces. Then the
following statements hold.

(i) There exists a unique positive Borel measure uc on R, such that
VH € C: H C L*(u) isometrically,
U {H | H €C} is dense in L ().

(i) If (un)nec is a net of positive Borel measures such that H C L*(uy)

isometrically for all H € C, then limycc puyy = pe in the sense of vague

convergence Of measures4,

Passing to the concrete level of descriptions via Hermite-Biehler functions, also
unbounded chains C and the measure pe can be understood with the help of
canoncial systems. To formulate this fact, we need to recall the notions of
Nevanlinna functions and the Weyl coefficient of a limit point system.

A function ¢ is called a Nevanlinna function, if it is analytic on C\R, satisfies

Img(z) > 0 for all z € C,, and ¢(Z) = ¢(z) for all z € C\ R. Assume now we
have a Hamiltonian on some interval (I_,[;) which is locally integrable at [_
but not integrable on the whole interval. Then for every family (g¢)¢e_ 1,y of
Nevanlinna functions the limit® ©

qu(z) == lm Wg(l_,t,2) x g
i
exists locally uniformly on C \ R, is independent of the choice of ¢;, and is a
Nevanlinna function. This limit is called the Weyl coefficient of H.

1.12 Theorem. Let C be an unbounded chain of de Branges spaces, and let
E € HB with E(0) =1 and H(E) € H. Then the following statements hold.

(i) There exists a unique Hamiltonian H on (0,00) with

H(t)>0ae, trH(t)=1 ae.,

such that the solution of the initial value problem

%(A(t,z),B(t,z))J = z(A(t,z), B(t,2))H(t), te€(0,00) a.e.,

{ (A(0,2), B(0,2)) = (A(2), B(2)),

satisfies
YVt € [0,00): E(t,.) € HB,
{Lec|H(E)C L} ={H(E({,.)]| te]0,00),

t is not inner point of an indivisible interval}.

4For this notion of convergence see, e.g., [Kle20, §13.2].

5Due to the assumption that H is locally integrable at I_, the transfer matrix exists also
starting with inital node [_.

6The symbol “x” denotes the usual action of GL(2,C) on the Riemann sphere Coo:

mi1 mw) F oo T M2

(m21 m22 o m217+m22.



(ii) Let g be the Weyl coefficient of H, and set

A B -1
Ipc = (_B A) x (q—H) (1.5)
Then there exists 3 > 0 such that

_ 1
Imgp c(z+iy) = ﬂer;/ ( Y |E®)]? dpc(t), = €R,y>0.

t—m)Q—&—yQ.
R

IfU{L e SubH | L C H} is dense in H, then = 0.
The representation of u¢ given in Theorem 1.12 (i4) yields a continuity property.

1.13 Lemma. Let C,, n € Ny U {00}, be unbounded chains. Let E, € HB,
n € No U {oo} be such that E,(0) =1 and H(E,) € C,, for all n € Ng U {0},
and denote by H,, the corresponding Hamiltonians granted by Theorem 1.12(3).

Assume that lim,, o, E,, = E locally uniformly on C, and lim,, .. H, =
Ho locally weak-L' on [0,00). Then lim, . pic, = pc., vaguely.

[eS)

Since results of this kind are not discussed in [Bra68], we provide the argument.

Proof. Consider the respective functions ¢g, ¢, n € Ny U {oco} introduced
in (1.5). By our assumptions on convergence of FE, and H, we have
lim,, 00 ¢E,, ¢, = 9B, c., locally uniformly on C\R (recall here that, by a theo-
rem about canonical systems, convergence of Hamiltonians implies convergence
of Weyl coefficients, e.g. [Rem18]). The Grommer-Hamburger theorem implies
that lim, o0 |En(t)|? due, = |Ex(t)|? duc,, vaguely. Since the functions E,
are continuous and have no real zeroes, it follows that lim, .o e, = pc,
vaguely. O

2 Introduction to the main players

2.1 Weighted rescaling

For each p € R we define a continuous group action ®, of the positive real
numbers on a function space X, where at first X is just any normed space;
later on it will mainly be C or C2. Here (and always) X is endowed with the
topology of locally uniform convergence.

2.1 Definition. Let p € R and X a normed space. Then ®, : RT x XC€ - x€
is defined as

[a ®p F|(z) := a’F(az) for z € C. (2.1)

It is obvious that ©, indeed is a continuous group action.

2.2 Remark. When speaking of weighted rescalings one could also think of using
other weights k(a) than powers in (1.2) and (2.1). For the following two reasons
this does in the present context not lead to greater generality.

(i) If we want to get a group action, the weight function k& must be a solution
of the multiplicative Cauchy functional equation k(ab) = k(a)k(d).



(i) If for all a € (0,1] the map F(z) — k(a)F(az) maps some de Branges
space isometrically into itself, then & is a solution of the multiplicative
Cauchy functional equation. This is proven in [Bra62].

Making some weak assumption on k, for instance that k is measurable, it is thus
no loss of generality to restrict attention to weights k(a) = a? where p € R.

The group action ®, fits well with the construction of de Branges spaces
from Hermite-Biehler functions.

2.3 Lemma. Let p € R and E € HB, and let further a € RT. Then a ®, E €
HB, and the reproducing kernels of H(E) and H(a ®, E) are related as

Koo, p(z,w) = a® ' Kg(az,aw) for z,w € C. (2.2)
The map F — a®,, 1 F is an isometric isomorphism of H(E) onto H(a ®p E).

Proof. The fact that a ®, E is a Hermite-Biehler function is obvious. The
decomposition of @ ®, E in real- and imaginary components is

a®p B = (a0, A) —ila®, B),

and from this we immediately obtain the kernel relation (2.2).
Considering w € C as a fixed parameter, (2.2) says that

[a@m_% Kg(,w)](z) = ap+%KE(az,w) = aiZ’*%KQQPE(Z, %) for z € C.

Thus a Optd Kg(.,w) € H(a ®, E), and for each two points w,w’ € C,

(a@m_% Kg(.,w),a Opsi KE(.,w’))

H(G‘@I’E)
=a™ 1<K“®”E(" E)’KC‘@PE(" ;))H(aepE)
—q 21K WY - Kg(al,w) = (K K /
=a a@pE(z, E) = Kg(w',w) = ( e(,w), Kp(,w ))’H(E)'

We see that F' — a ©,, 1 F maps the linear span of reproducing kernels of
H(E) isometrically onto the linear span of reproducing kernels of H(a ©®, E).
Hence, it extends to an isometric isomorphism of H(E) onto H(a ©®, E). Since
point evaluations are continuous in both spaces, this extension acts again as
Feao,, 1 F. [

2.2 The canonical system

We define a class of Hamiltonians having a very particular form.

2.4 Definition. Let p € R and (P,%) € R?*2 x R. Then we define functions

10



g’bw,Hp,wZ (0700) — R2X2 a5

1 0\ [fa? O 1 0\ .
2p a T 2p
1
0 if p=0,
Yloga 1

Hp)w(a,) = E’Zw (a)PCwa (a)T.

Dy (a) =

Here we slightly overload notation by not explicitly denoting dependence on p.

Note that @, and Hpy are continuous (in fact, infinitely differentiable) func-
tions of a € (0,00), and that @, (a) € SL(2,R) for all a € (0, 00).

Let us have a closer look at the function Hp . First, we consider ker Hp (a).
It is clear that rank Hp (@) = rank P for all @ > 0. In particular, if Hp 4 (a) =0
or Hpy(a) is invertible for one a > 0, then the respective property holds for all
a > 0. The behaviour of ker Hp,;(a) when rank P = 1 is slightly more complex.

2.5 Lemma. Let p € R and (P,¢) € R**2 x R, and assume that ker P =
span{&} with some nonzero vector &.

(i) Assume that p # 0. If € is a scalar multiple of either ((1]) or (E;’f’),

then ker Hp;(a) = span{{} for all a > 0. Otherwise, ker Hp(a) #
ker Hp (b) for any two a,b with 0 < a < b < oo.

(ii) Assume that p = 0 and ¢ # 0. If € is a scalar multiple of ((1)),
then ker Hp(a) = span{{} for all a > 0. Otherwise, ker Hp(a) #
ker Hp (b) for any two a,b with 0 < a < b < oo.

(i) Assume that p =1 =0. Then ker Hp y(a) = span{{} for all a > 0.

Proof. Since Dy (a) is invertible, we have
ker Hp,y(a) = span {Dy(a) "¢}
Consider the case that p # 0. Then

o0 = () 15@) (" 9 zj;).

For each two a,b with 0 < a < b < co and i € R? the set

{8 )m (" 0 )n}

is linearly dependent, if and only if

wesoan{(g) oo (7))

It follows that {Dy(a) "¢ Dy (b)~T¢} is linearly dependent, if and only if

¢ € span { <(1)> } U span { (;g) }

11



Clearly, we have

et ()=o) o () o)

and the proof of (i) is complete.
Consider next the case that p = 0 and v # 0. Then

—yl
Dy(a)~" = (é wloga> ,

and the assertion of (i7) follows immediately. Also (i) is clear, since for p =
1 = 0 we have Dy(a) = I for all a > 0. O

Second, we investigate integrability of Hp, at the endpoints of the interval
(0,00). The proof is simply by explicit consideration.

2.6 Lemma. Let (P,v) € R**2 x R. Concerning integrability at 0 we have

1 nN"_/1
Vp< -5t Hpy € L'((0,1),R**?) & <> P< ) =0,

0 0
11 1 2%x2
pE(*§,§) - HP’wGL ((0,1),R ),
1 -\ (v
>-: H LY((0,1), R?*2 P =
=y Hew € (0, 2) ) (219) <2p) O

and concerning integrability at oo
1 1 2%2 1 T
Vp > —i,pyéO: Hpy €L ((1,00),R ) & 0 € ker P Nker P*,
p=0 — [Hp,w € LY((1,00),R¥?) & P= o},

1 _
Vpgi,p;ﬁO: Hpy € L'((1,00),R*?) & (2;?) € ker P Nker PT.

Proof. Let us first settle the case that p = 0. We write P = (21 5;2) and write
out the definition of Hpy(a). This yields

P11 pr1loga + pio
Hpy(a) = ) :
privloga+par pu(¥loga)? + (pr2 + p21)yloga + pao

From this it is clear that Hp,, € L'(0,1) but Hpy ¢ L'(1,00) unless P = 0.
From now on assume that p # 0. Then we have

Hpy(a) =
=Q
(& D6 5 ()6 ) (@ 5) 6 Y
5= 1)\0 a7 -5 170 1 0 a?) \0 1)°
—:L(a)

12



Clearly, Hp . is integrable at 0 or at oo if and only if L(a) has the respective
property. We have

() L@ () = a*- ()" Q), ()@} =a=-() (),
D L@@ = )G, @) L@@ = () Q)

and
©)QE) =) PG QW) =5 GIPGLY.
DM =5GP, Q) =2%-0)"PGY

Let us now go through the different cases.

> Concerning integrability at 0: The off-diagonal entries of L(a) are always
integrable. Further,

p>-t = ()L () € L' (0,1),
p<—1 = [(0)L@() € L'0,1) & ()'Q() =0+ ()P = 0],
p<i = ()L e L),
Pz} = U)awmﬂol D) =0 ) PGY) =0

> Concerning integrability at co: The off-diagonal entries of L(a) are not inte-
grable unless they vanish. Moreover, we have

p<—1 = () L@() e L1
pz -1 = [()L@() € LH(1,00) & ()°Q) =0+ (1)) = 0],
p>% = ()L e L'(100),
p<t = [ m>aﬂwo®®b®=wﬂyﬁwﬂ=@
If p > f% we thus have

L(a) € L'(1,00) & ()"Q(O) = ()" = () Q) =0

& HPED=GHPE=0)PE =0

& () € ker PNker PT,

IN

and if p

L(a) € L'(1,0) & (

(=
\_/

M@0 =0 Q) =0

) PR =G PGY) =
o (g;f’) € ker P Nker P7.

13



2.3 The recurrence relation

Given parameters p € R\ (—=3(No + 1)) and (P,¢) € R**? x R, we consider the
linear recurrence for a sequence ((au, 8n))nen, Of pairs of real numbers given
by

_ 2p+n+l 0
(ant1, Bpt1) = (o, Bn) - WMR}( ! ") n+1) for n € No,

(@0, Bo) = (1,0),

(2.3)
where again J = ((1) 701).
The solution ((a, Bn))nen, can be estimated. We have”
1
C := sup < " n+1)H<oo
n€Ng 2p+n+1  2p+n+l
and hence obtain inductively that
c™||P|™
Vn € Ny: H an, Bn) H |7|1 I (2.4)

This shows that the generating functions

z) = ianz", B(z) = iﬂnz",
n=0 n=0

of the sequences (ap)nen, and (Bn)nen, are entire and that
|A(2)],|B(2)| < eCIPIEL for 2 € C,

i.e., A and B are of finite exponential type not exceeding C||P||.
In the following we denote by Hol(C) the set of all entire functions.

2.7 Definition. Let p € R\ (—3(Np + 1)). We define maps
Z,: R¥*Z x R — Hol(C
g,: R¥? x R — Hol(C

x Hol(C)

)

)
by assigning to a parameter (P, ) the pair (A B) of generating functions of the
solution of (2.3), and setting =,(P,¢) := A —iB.

We start with a simple but practical observation. Here (and always) we topolo-
gise domain and codomain of =, and =, naturally with the euclidean topology
and the topology of locally uniform convergence, respectively.

2.8 Lemma. The map

{R\(_;(NOH)) x R2*2 xR — Hol(C
¥) = Ep(

) x Hol(C)
(p, P, Py)

s continuous.

"We always use the euclidean norm on C¢, and the corresponding operator norm for ma-
trices.

14



Proof. Assume we have ((p;, Pi, vi))ien, and (p, P, ) with lim; o (pi, B4, ¢:) =
(p, P, ), and let (@ n, Bi.n) and (ay, By) be the corresponding solutions of (2.3).
We have

Cy :=sup ||B|| < 00, C3:= sup sup
€Ny i€Np neNg

1 0
P n+1 < 00,
2p;+n+1 2p;+n+1

(C1Co)"

Vi,n € Not[[(in, Bin) [, (s Bn)ll < ===

and get the uniform bound

Clearly, lim; ,oo(®in,Bin) = (an,Byn) for all n € Ny, and it follows that
lim;_, o0 Ep, (Pi, ¥;) = Z,(P, ) locally uniformly. O

Let us collect some facts about the recurrence (2.3) and its generating functions.
The case that the left upper corner of the parameter P vanishes is exceptional.

2.9 Lemma. Let p € R\ (=3(Ng + 1)) and (P,y)) € R**? x R, and let
((atn, Bn))nen, be the unique solution of (2.3). Then the following statements
are equivalent.

(M) (5) P (o) =0
(ii) A1 =0.
(i) B = 0.

Proof. Set K11 1= (é)*P(é) and Koy = (?)*P(é) Equating the second compo-
nent of (2.3) for n = 0 gives 51 (14 2p) = k11. This shows “(¢) < (i4)”. Assume
that k17 = 0. Multiplying (2.3) from the right with (?) yields

K21
Yn € No: fpe1 = ————— 0,
n€No: fa 2p+n+1ﬁ
and we conclude that 3, = 0 for all n € Nj. O

It is an important property of a parameter P in (2.3) whether or not P is
symmetric. One reason is that under the assumption of symmetry, the param-
eter (P,1) can be recovered from the solution ((cn, 8r))nen, of (2.3) by simple
formulae.

2.10 Definition. We denote
Pi={(P) eR**xR| P=P"and (3)"P(}) #0}.

2.11 Lemma. Letp € R\(—3(No+1)) and (P,%) € P. and write P = (m m)

K3 K2 | °
Then (P,v) can be recovered from the first two terms (aq, 1), (a2, B2) of the
solution ((ou, Bn))nen, of (2.3) by the formulae

k1 =P1(1+ 2p),

2 2
Ky = — aé,lf%(l +2p) + %(1 +2p) + %(2 +2p) — 2%,
K3 :@(2+2p) —a1(1+2p),
B1
¢—§§(2+2p) %2}7.

15



Note here that £y # 0.

Proof. The relation (2.3) written for n = 0 and n = 1 gives the four equations
ar — Py = —ks Bi(1+2p) = k1
209 — foth = —aukz — Pira P22+ 2p) = cuky + Biks

The second equation is the asserted formula for x;, and the fourth equation
gives k3. Then we use the first equation to compute v, and the third for k5. [

This lemma has the following obvious consequence.

2.12 Corollary. Let p € R\ (—3(No+1)). Then E,|p is a homeomorphism of
P onto its image E,(P). The same holds for Z,.

Next, we present a simple transformation which is often practical.

2.13 Lemma. Letp € R\ (—=3(No +1)) and (P,1) € R**? x R. Then, for all
v ER,

=P =3((3 )P 1) v +2) (5 1),

Proof. Let ((cin, fn))mers, be the solution of (2.3) for (P,%). Then we compute
) @) - (i1 Bar) (2 1) = (e BP0 ) (2)0)
s (L OE Y P (D ()
=8 (59)- (G 0)PG ) 7 (U0
O

Using this transformation we can characterise a symmetry property of the gen-
erating functions. This result is of relevance in the context of de Branges spaces
which are symmetric about the origin in the sense of [Bra68, Chapter 47).

2.14 Lemma. Letp € R\ (—1(No+1)) and (P,%) € P, and write P = (m m)‘

K3 K2
Moreover, set

o = 2pKk3 — YK1.
Then the following statements are equivalent.
(i) o =0;
(ii) B is odd and there exists v € R such that A(z) — A(—=z) = vB(z);
(iii) B"(0) = 0.

16



Proof. The proof of “(i) = (i¢)” uses Lemma 2.13. Applying this lemma with
= —z—i’ yields

— _ k1 0 o 1 0
%29 =2((5 we) ) (-2 1)

Assume that ¢ = 0, then

-1 (Hl 0 )J(2p+n+1 0 )_ 0 T
(n+1)(2p+n+1)\0 9 0 n+1 oA

We obtain inductively that the solution (G, 3n))nen, of the recurrence (2.3)

. . 0 29 :1+1 .
with the matrix ( ap o ) and the parameter 0 satisfies
T ki(n+1)

Vn € Ng: dopt1 :OABQHZO.

This means that the corresponding generating function A is even and B is odd.
It remains to notice that
A=A-"2p B=B
K1
The implication “(i7) = (4i4)” is trivial. Finally, the equivalence of (i#i) and (%)
follows from Lemma 2.11. Namely, plugging the formulae of this lemma into
the definition of o gives

7 =2(S 2+ 2) - (G2 - G) a0+ )
= — %(2 + 2p).

O

3 Solution of the canonical system via power se-
ries coefficients

In this section we give the connection between the group action ©,, canonical
systems with Hamiltonians of the form Hp y, and recurrences of the form (2.3).
This is the approach used in [Bra68].

3.1 Theorem. Letp € R\(—3(No+1)) and (P,v) € R**?xR, and let (o) nen,
and (Bn)nen, be sequences of real numbers. Then the following statements are
equivalent.

(i) The sequence ((an, Bn))nen, Satisfies (2.3).

(ii) The power series A(z) := Y "y anz" and B(z) := Y oo, Bn2"™ represent
entire functions with A(0) =1 and B(0) = 0. Using the notation

(Aa,2), B(a,2)) = (la ©p A)(). [0 @, B(2) Do) (31)
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for a >0, it holds that

Vo<a<b<oo: (A(b,z),B(b7 z))J - (A(a,z),B(a, z))J
b
= z/ (A(c, 2), B(c, 2))Hpy(c) de. (3.2)

(iii) The power series A(z) := Y oo qanz"™ and B(z) 1= " Bnz" have pos-
itive radius of convergence, we have A(0) = 1 and B(0) = 0, and there
exist a,b with 0 < a < b < oo such that the equality in (3.2) holds.

Proof. We are going to show that “(i) = (#)” and “(i%) = (¢)”. The implica-
tion “(ii) = (444)” is trivial.

We already saw in Section 2 that (i) implies that A and B are entire func-
tions. To proceed with the proof it is convenient to rewrite (3.2): using the
definition of Hp,(a) and the fact that Dy (a)TJ = JDy(a)7, (3.2) is equiva-
lent to

(1b©p Al(2), [b©p B(2)) Dy (b) " = ([a ©p A)(2), [a ©p B](2)) Dy (a) !
b
I / (Je®p Al(2), [ ®p B](2)) PIDy(c) " de. (3.3)

Plugging the power series into this relation and comparing power series coeffi-
cients yields that (3.3) is equivalent to

Vn € No:  (an1, Bng1) [0PT T Dy ()7 — aP T Dy (a) 7]

b
= —(an,ﬂn)PJ-/ TPy (c) "t de.  (3.4)

The square bracket on the left side of this relation computes as
1 0 pntl _ gntl 0 ) 0 |
(;‘; 1) ( 0 p2ptntl _ 2p+ntl _% 1 if p#£0,

bn+1 _ an+1 0 f O
_,(/}(bn—&-l logh — qntl loga) pntl _ gntl wp="y

and the integral on the right side as
1 0) [Ylett 0 1 0 ,

( " 1) ( ngl p2pn+l_  2p+n+1 ) 1 if p 7& 0,
2p 2ptntl T 2p

pntl_gn+l 0
( +1 el +1 +1 +1> ifp =0
[ 1 a” 1 b —a” -
*ﬂ’(ml(logb*m)* n+1(10ga*m)) s
For p # 0 we can rewrite the formula for the integral as
1 0) (n}H 0 ) ( 1 0)
b 1 b
(Zp 1 0 g/ \7g 1

1 0 bn—i—l _ an-{-l 0 1 0
W 1 0 p2ptntl _ 2ptntl _ Y 1) (35)

2p
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and for p =0 as

1 1 0 bn+1 _ an+1 0 (3 6)
n+1\z5 1 —p (b logh — a™loga) bt —atl )¢ :
The matrix from the square bracket in (3.4) now appears on both sides. It is
invertible since a < b, and after cancelling out there remains a matrix on the
right side which does not depend on a and b. It equals

1 <2p—|—n+1 0)
(n+1)(2p+n+1) P n+1)"

O

From the above theorem we obtain two simple but important properties of A
and B.

3.2 Corollary. Let p € R\ (—1(No + 1)) and (P,¢) € R**? x R, and denote
(as usual) (A, B) := E,(P,v). Then A and B have no common zeroes.

Proof. The functions A(a, z) and B(a, z) from (3.1) compute explicitly as

Aaz) + z - ;’—p(a—a%“)% if p#£0,

Afa, z) = (3.7)
A(az) — z - vYalog a% if p=0,
B(az
B(a,z) ==z a2p+1%. (3.8)
We see that
{limaw [A(a, z) + %B(a, z)} =A0)=1 ifp#0, (3.9)
limg, o A(a, z) = A(0) =1 if p=0.

Let W (a, z) be the unique solution of the initial value problem
%V[/(a7 2)J = 2W(a,2)Hpy(a) for a € (0,00),
W(l,z)=1.

Note here that the initial value is prescribed at the point a = 1, and that
A(a,z) = A(z) and B(a,z) = B(z). Then, by uniqueness of solutions,

Va € (0,00): (A(a,z2),B(a,2)) = (A(z), B(z)) - W(a, 2).

Assume now that z € C with A(z) = B(z) = 0. Then A(a, z) = B(a, z) =0 for
all @ > 0. This contradicts (3.9). O

3.3 Corollary. Let p > —1 and (P,¢) € R**? x R, denote again (A, B) =

=y (P, ), and let (A(a, z), B(a,z)) for a >0 be as in (3.1). Then

limA(a,.) =1, limB(a,.) = 0.
lim Aa,.) =1, limB(a,.) =0

In particular, the canonical system with Hamiltonian Hpy has a solution whose
limit at O exists and is equal to (1,0).
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Proof. This is obvious from (3.7) and (3.8). O

3.4 Remark. In this context let us point out that any canonical system can have
at most one solution (y1(a),y2(a)) with lim,y; (y1(a), y2(a)) = (1,0). This is a
standard consequence of constancy of the Wronskian; for completeness we recall
the argument.

Let —oo <1_ <4 < oo and let H be a Hamiltonian on (I_,1). Further, let
(n1,m2)T € C%2\ {0}. Then there exists at most one solution (y;(a),y2(a)) of the
canonical system with Hamiltonian H such that lim,y; (yi(a), y2(a)) = (1, 12).

To see this let (y1,y2) and (g1, J2) be two solutions of (1.4), and assume that

lim
all_

(y1(a),y2(a)) = ;iflfi(?ll (a),92(a)) = (11,m2).

Using the differential equation we obtain that the derivative of the Wronskian

te (20 2200) = Gn (@m0 0.l

is equal to zero. Hence, this determinant is independent of a € (I_,1;). Eval-
uating the limit at I shows that it is equal to 0. Now choose ¢ € (a,b), then
(y1(e),y2(c)) and (g1(c), §2(c)) are linearly dependent. Uniqueness of solutions
gives that the functions (y1(a),y2(a)) and (§1(a), §2(a)) are linearly dependent.
Again evaluating the limit at [_ yields that they are equal.

Another corollary of Theorem 3.1 is that positivity is inherited.

3.5 Corollary. Let p > f% and (P,v) € R?*2 x R. If P >0, then gp(P, Y) €
HES.

Proof. We actually are going to show that for all a > 0 the function a ©, A —
ia®p B is a Hermite-Biehler function. Clearly, this is equivalent to the statement
that all functions E,(z) := A(a, z) — iB(a, z) where A(a,z) and B(a, z) are as
in (3.1) are Hermite-Biehler functions. We know from Corollary 3.2 that E, has
no real zeroes, and we must proof positivity of the reproducing kernel Kg, .
For b > 0 let W;(a, z) be the unique solution of the initial value problem

ZWy(a,2)J = 2Wy(a,z)Hpy(a) for a € (0,00),
{ Wy (b, z) = 1.
Then, by uniqueness of solutions,
Va € (0,00): (A(a,z),B(a,z)) = (A(b,z),B(b7 z)) - Wy(a, z).
We have the kernel relation
Kg, (z,w) — Kg,(z,w) =
Wi(a, 2) JWp(a,w)* — J

zZ—w

(A(b, ), B(b, 2)) (A(b,w), B(b,w))".

Our assumption that P > 0 implies that Hp(a) > 0 for all @ € (0,00), and
hence the kernel on the right side is positive semidefinite for all b < a. By
Corollary 3.3 we have limy o Kg, (2,w) = 0, and it follows that Kg, (2, w) is
positive semidefinite. O
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4 Solution of the canonical system via special
functions

It is stated in [Bra62, p.205] that “homogeneous spaces of entire functions are re-
lated to Bessel functions and more general confluent hypergeometric functions”,
however, “it becomes tedious and awkward in handling entire functions”, and
thus actual formulae are not proven. In this section we provide the formulae
for E,(P,1) including all necessary computations, and things turn out not as
awkward as one might expect.

Let us recall the definition of confluent hypergeometric (limit) functions.

n

I\

1 —_
< (B) I’

M8

aﬂv Z g 7!7 OFl(ﬂVZ) =

n

where a, z € C and 8 € C\ (—Np). The symbol (_),, denotes the rising factorial,
ie.,

(@)o=1, (@)pt1=()pn(a+n) forn e Ny.
The function ¢F'; is indeed a limit of M, namely, it holds that

OFl(ﬂv Z) = ‘alllian(avﬂv i) (41)

locally uniformly in z and .

By Theorem 3.1 the solution of the canonical system with Hamiltonian Hp,y
is known once (A, B) = E,(P, ¢) has been computed. Our aim in this section
is to prove the following explicit formulae.

k3 K2

4.1 Theorem. Let p € R\ (—3(Ng + 1)), let P = (m N3) € R?*2 pe a
symmetric matriz, and let ¥ € R. Let kK € C be a square root of det P, and set

0= 2pKr3 — VK1, =57 +pif K #0.
As usual, we write =,(P,v¢) = (A, B).
(i) If det P # 0, then we have

s [1 1
A(z) =e'* [fM(a, 2p+1,—2ikz) + iM(oz +1,2p+1,—2ikz)

2
_ Zij— M (a+1,2p+2, 722‘/{2)] : (4.2)
B(Z) _ ikz 21::_11_ 1ZM(OZ+ 172p+2,72ili,2). (43)

(ii) If det P =0, then we have
A(z) = oF1(2p + 1, —02) —

B(z) =

5+ 1zOF1(2p +2,—02), (4.4)

K1
ot 1ZOF1(2p +2,—02). (4.5)
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Let us point out that the functions written in Theorem 4.1 on the right sides
of (4.2)—(4.5) do not depend on the choice of the square root x. This is easy to
check using the Kummer transformation [Olv+10, 13.2.39).

4.2 Remark. The function (F'; can be expressed in terms of Bessel functions of
the first kind

=3 oy ()

n=0
The formula establishing this reads as
(5)"

I'v+1)
Based on this fact, the formulae in the boundary case Theorem 4.1 (i¢) could
also be written in terms of Bessel functions.

For a certain particular case, namely when 8 = 2«, the Kummer function
M is related to modified Bessel functions

(oo}

LD =Y a8

n=0

J,(2) = oF1(v+1,-2).

The formula is

I,(2) = (%)V

I'v+1)
If o = 0 this allows to rewrite the function from (4.3) to an expression involving
only modified Bessel functions. If ¢ = 0 and p # 0, the same holds for the func-
tion from (4.2). This follows from a representation obtained in an intermediate
step of the proof of Theorem 4.1, namely (4.14).

e "M(v+3,2v+1,22).

Before we go into the proof of Theorem 4.1, let us give one noteworthy corollary.

4.3 Corollary. Let p € R\ (=3(No + 1)), let P = ('“ “3) e R2%2 pe q

K3 K2
symmetric matriz, and let v € R. Assume that det P > 0, and write as usual
Ep(Pv) = (A,B). Then A and B are of bounded type in the upper and the
lower half-plane.

Proof. If det P = 0, we know that A and B are of order %, since the Bessel
functions are of exponential type. Assume that det P # 0. We know that
A and B are of finite exponential type, cf. (2.4). By Krein’s Theorem (e.g.
[RR94, Theorem 6.17]), it is thus enough to check convergence of the logarithmic

integrals

[ee] + oo +
[T, g [T R 1EE,
14 22 1+ 22

— 00 — 00

We use the known asymptotics for confluent hypergeometric functions, see e.g.
[AS64, 13.5.1]:

a, B, x etimag—a 1 etz B 1
Mfa.p2) _ ~(1+0(m))+ o) -(1+o(m)).

B TE-a
Since det P > 0 we have k € R. The above asymptotic expansions thus show
that |A(x)| and |B(z)| are bounded by some power for z € R. O
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The core computation

We follow the lines of [LPW22, Section 3] where a particular case was treated.
The core of the argument is that in sufficiently many cases the canonical system
with power Hamiltonian Hp,, can be reduced to Kummer’s equation

vy () + (B — 2)y'(z) — ay(z) =0,
with a certain choice of parameters oo € C and 5 € C\ (—Np).

4.4 Proposition. Let p € R\ (—3(Ng + 1)), let P = ("“ "3) € R2%2 pe g

K3 K2

symmetric matriz, and let ¢ € R. Assume that

p#0, detP#0, ky#0, 1 =0.

Let r € C be a square root of det P, and set o := B> +p. Then the functions

Ala, z) = "% . M(a, 2p, —2ikaz), (4.6)
. a2p+l
B(a, z) = ¢iro* . 2pﬁsz(oz +1,2p+ 2, —2ikaz), (4.7
satisfy
0

%(A(a7 z), B(a, z))J = z(A(a, z), B(a, z))pro(a) fora>0.

The proof relies on the following simple fact, see e.g. [LPW22, Lemma 3.5].

4.5 Lemma. Let H = (Z; Z;) € C1((0,00),R2%2) be symmetric with hy ze-

rofree, let y1,y2 € C?((0,00),C), and let z € C\ {0}. Then

Vo € (0,00): (yi(),y5(x))J = 2(y1(x), ya(x)) H ()

if and only if the following two equations hold for all x € (0,00):

~

i@+ () e
(Y2 () = 2O @) =0, 43)

ha () ha(x)
(o) =~ @) - 1 ). (1.9

Proof of Proposition 4.4. The Hamiltonian Hp is explicitly given as

2p
_ [ R1T K3
HP’O(:E) o < K3 /’\221’2p>
Let w € C\ {0}. The equation (4.8) for Hp and z := w - 5= reads as
2
ayy (x) + 2p - vy (2) — (w% + %x) 1 (z) = 0. (4.10)
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Now let o € C, g € C\ (=Np), w € C\ {0}, and consider the function
f(z):=e % M(a, B, wz).

Then e2 f(L£) = M(a, 8,z), and Kummer’s equation gives

[V

W B @) (= 45— )] =0

w
for all x € C. Equivalently, substituting « by « - w,
2

zf"(z)+ Bf (z) — (w(a — g) + %x)f(x) =0 forzeC. (4.11)

We observe that the equations (4.10) and (4.11) coincide when choosing the
parameters «, 3 as

B:i=2p, a:=p(l+ %),

We see that the function A(a, z) defined in (4.6) satisfies (4.8).

To show the asserted formula (4.7) for the function B(a,z), it remains to
plug A(a, z) into the right side of (4.9) and compute the outcome.

Recall the differentiation formula

%M(a,ﬁ,x) = %M(a+176+1ax)a

and the following linear dependency between contigous hypergeometric func-
tions, cf. [AS64, §13.4]:

M(a,B,2) — M(a+1,8+1,2) = MxM(a+1,6+2,x).

Having in mind (4.9), we use these formulae to compute

1a% 0 a’l
————=A — k3—A
2 ko da (a,z) K3 Ko (a,z)
1 a2p 1Kaz,; - a .
= — ——e" k2 {M(a, 2p, —2ikaz) —2—M(a+1,2p + 1, —2maz)}
Z Ko 2p

a®
— k3—e"" Y M («, 2p, —2ikaz)

K2
a*
= — —e"(ik + K3) [M(a, 2p, —2ikaz) — M(a+1,2p+1, —22'/1612)}
K2
a® . a—2p
= — —e""®*(lk+K3) ————(—2ikaz) - M(a+1,2p+ 2, —2ikaz
e+ ) - o (<2inaz) - M{a+ 1.2 )
) 2p+1
_ pinaz 2 T 1n1zM(04 +1,2p + 2, —2ikaz).

O
4.6 Corollary. Let p € R\(—%(No + 1)), let P = (m mg) c R2%2 pe g

K3 K2

symmetric matriz, and let ¢ € R. Assume that

p#0, detP+#0, ko#0, ¢ =0.
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Let k € C be a square root of det P, and set o := 222 + p. Writing Z,(P, 1) =
(A, B), we have

A(z) =" - M(a, 2p, —2ik2), (4.12)
B(z) = ¢ - 2;1 M (a+1,2p + 2, ~2inz). (4.13)

Proof. Let fl(:z) nd B(z) be the right-hand sides of (4.12) and (4.13), respec-
tively. Then A(0) =1, B(0) =0, and
(la ©p A](2), [a ©p Bl(2))Dy(a) ™' = (a™? - aP A(az),a” - a? B(az))

= (em“zM(a, 2p, —2ikaz), e g?P 1 %zM(cH—l, 2p+2, —21’/{(12)) .

These are the functions from (4.6) and (4.7), and hence satisfy the canonical

system. Now we apply Theorem 3.1, “(iii) = (i)”. O

Pushing further the formulae from Corollary 4.6

First we extend Corollary 4.6 to more general values of 1. This is done with
help of the transformation from Lemma 2.13.

4.7 Corollary. Let p € R\ (=4(Ng + 1)), let P = ("il ”3) € R?*2 be a

K3 K2

symmetric matriz, and let ¢ € R. Assume that
K K
p#0, detP#0, ¢ — =4 ry #0.
4p P

Let k € C be a square root of det P, set o := 2pr3 — Yr1 and o := 57— + p.
Writing E,(P, ) = (A, B), we have

; . YKy .
Az :emz-[M a,2p, —2ikz) — —————zM(a + 1,2p + 2, —2ikz)|,
(2) (a,2p ) 5p2p 1) ( p )
(4.14)
B(z) =e"* . 2;1 1ZM(a +1,2p+ 2, —2ikz).

Proof. We use Lemma 2.13 with v := —%. Then

= 1 0 1_% M b
Pi= (5 0)P(C ) = (5 s v )
=1 +2p(—55) =0, detP =detP.

Then

- — 2~/ 1 0
=)(Pv) =Z,(P,0) (. 1)
and the assertion follows by plugging in the formulae from Corollary 4.6. O

Now we use a continuity argument. Recall Lemma 2.8, which said that the
function (p, P, ) — E,(P,) is continuous on its whole domain.
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Proof of Theorem /.1, (4.3). The function on the right-hand side of (4.3) is con-
tinuous in the region

R\ (f%(NO +1)) x {P € R?**? | P symmetric, det P # O} x R.

By Corollary 4.7 the equality (4.3) holds on the dense subset described by the
restrictions that p # 0 and 57121#2 — %1/} + ko # 0. Note here that in the
considered region always det P # 0. O

In order to prove (4.2) we rewrite the right-hand side of (4.14) in a way suitable
to see continuity in p also at p = 0. This is done by using some relations among
contigous confluent hypergeometric functions.

4.8 Lemma. Letp € R\(—3(Ng+1)), let P = (Z; :z) € R?*2 pe a symmetric
matriz, and let ¢ € R. Assume that

p#0, detP #0.

Let k € C be a square root of det P, set o := 2pk3 — k1 and a = 57— +p. Then

M (o, 2p, —2ikz) — %ZM(Q +1,2p + 2, —2ikz)
1 1
= §M(o¢, 2p+1,—2ikz) + iM(oz +1,2p+1,—2ikz)
K3 ;
- graEMat 1,2p+2,72mz)]. (4.15)
Proof. To shorten notation set 8 := 2p and w := —2ixz. We can rewrite
{M(a,ﬁ,w) - ﬂzM(a +1,8+ 2,w)}
B(B+1)
1 1
— [GM(@ 8+ Lw)+ M@+ 1,5+ 1,w) - ZEeM(a+ 1,6+ 2,w)]
1
= B{BM(avﬁvw) —OZM(Q+ 175"_ 1,11)) + (a _ﬂ)M(avﬁ"_ 1aw):|
p—a« w
+ T[M(Oé,ﬁ-*-LW) - M(a+1,8+1,w)+ mM(a‘F 1,ﬁ+27w)}-
The first square bracket of the right-hand side vanishes by [Olv+10, 13.3.3], and
the second by [Olv+10, 13.3.4]. O

Proof of Theorem /.1, (4.2). The function on the right-hand side of (4.2) is con-
tinuous in the region

R\ (—1(Ng +1)) x {P € R¥*? | P symmetric, det P # 0} « R.
By (4.15) of the previous lemma and Corollary 4.7, the equality (4.2) holds on

the dense subset described by the restrictions that p # 0 and 57121/)2 - %w—l—mg #*
0. Note again that in the considered region always det P # 0. O

It remains to establish the boundary case (i7) in Theorem 4.1.
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Proof of Theorem 4.1, (ii). Assume first that o # 0. The formulae (4.4), (4.5)
are obtained by passing to the limit “x — 0” in (4.2), (4.3) using the formula
(4.1). Note here that, clearly, the set of all invertible symmetric matrices is
dense in the set of all symmetric matrices.

We have

lim (—2ik)a = limo(—2i/<;)(a +1)=—o0.

Kk—0 K—

Since o # 0, we have |a| — oo when x — 0. Hence
lim M(«,2p+1,—2ikz) = lim M(a, 2p+1, m) =oF1(2p+1,—02),
k—0 ~k—0 @

and analogously

lin%) M(a+1,2p+1,-2ikz) = (F1(2p + 1, —02),
K—>

lir% M(a+1,2p+2,-2ikz) = (F1(2p + 2, —02).
KR—

This gives (4.4) and (4.5).
The left and right sides of (4.4) and (4.5) depend continuously on o, and
hence the equality holds also for ¢ = 0. O

5 Isometric inclusions of rescaled spaces

It is a structural property of a space H(E) whether or not there are spaces
H(a ®p E) which belong to its chain of de Branges subspaces.

5.1 Definition. Let p € R and E € HB. Then we denote

Op(E) :={a e R" | H(a ®, E) C H(FE) isometrically}.

Trivially, 1 € O,(E). By Lemma 2.3 we have a € O,(F) if and only if the map
F i a®,, 1 F maps H(E) isometrically into itself. In particular, the set O, (E)
depends only on the space H(E) and not on the particular Hermite-Biehler
function generating it.

Since we have an underlying continuous group action, it can be expected
that the set O,(F) has some structure. To investigate it, we start with a basic
fact.

5.2 Lemma. Let p € R and E € HB, and let further a,b € RT. Then the
following statements hold.

(i) H(a©p E) CH(bO,p E) isometrically
< VeeR": H(ca®, E)C H(cb®, E) isometrically

a
7 € O,(E).

(ii) The set O,(E) is a subsemigroup of RT.

<~

(iii) Va € RT: O,(a ®, E) = O,(E).
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Proof. For the proof of (i) let a,b,c > 0. By Lemma 2.3 the map F' +— COpy1 F
is an isometric isomorphism of H(a ®, E) onto H(c©®, (a®, E)). Now note that
c®p (a©®p E) = (ca) ©p E. The same holds for b in place of a, and we see that
the first condition implies the second. The converse implication is trivial; just
use “c =1". To prove that the first and third conditions are equivalent, apply
the already proven with ¢ := % for “="” and with ¢ := b for “«<”.

To show that O,(FE) is closed under multiplication, let a,b € O,(E). Then
H(b ©p E) C H(E) isometrically, and hence also H(ab ®, E) C H(a ©, E)
isometrically. Since H(a ©p E) C H(E) isometrically, it follows in turn that
H(ab ®p E) C H(E) isometrically.

Finally, to show (¢i¢), note that by the already proven equivalence in (i) we
have

c€0,(a0pE) <= H(cOp(a®,E))C H(a®, E) isometrically
N————’
=ca®p,FE
<= ce€ 0,(E),
and the same for b in place of a. O

Our next statement is that generically isometric inclusions can occur only for
p > —% and a < 1. The case of one-dimensional spaces is exceptional and
corresponds to the boundary case p = —%.

5.3 Proposition. Let E € HB. Then the following statements hold.

(i) IfdimH(E) > 1 and p € R with O,(E) # {1}, then p > —1 and O,(E) C
(0,1].

(i) If dimH(E) =1 and p € R with Oy(E) # {1}, then p = —5 and H(E) =
span{1}.
(ili) If H(E) = span{1}, then O_,(E) = R™.

Proof. For the proof of (i) assume that dim #(E) > 1. In the first step we prove
that

YpeR: O,(E)C (0,1] (5.1)

Choose a phase function ¢g associated with E (cf. Remark 1.6). By [Bra68,
Theorem 22, Problem 46] our assumption that H(E) is at least two-dimensional
implies that
Jim (op(x) - pp(-z)) > .

Hence, we find g > 0 with ¢ (z¢) — wr(—z¢) = 7.

Let p € R and a € O,(E). Clearly, the function = — @g(ax) is a phase
function associated with a®, E. Since H(a®, E) C H(E) isometrically, [Bra68,
Problem 93] yields

pr(azg) — pE(—aro) = Pae, E(T0) — Pae,E(—T0) < YE(T0) — Pr(—T0).

Since @g is strictly increasing, it follows that a < 1. The proof of (5.1) is
complete.
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As a consequence, we obtain that
1
VpeR: Oy(E)#{1} = p> —3 (5.2)

To see this, recall the kernel relation (2.2). It implies in particular that
Kao,£(0,0) = a®* Kp(0,0).

If H(a ®, E) C H(E) isometrically, the reproducing kernels satisfy
Ko0,£(0,0) < Kg(0,0), since these quantities are the (square of the) norm
of point evaluation at 0. It follows that a?’*! < 1. Knowing that a cannot
exceed 1, (5.2) follows.

It remains to exclude the case that p = —1. Assume that a € O_1(E). By
Lemma 5.2 we have the chain of isometric inclusions

H(a* ©_1 E) CH(aO_1 E) CH(E). (5.3)

Since Kq2¢ , £(0,0) = Kg(0,0), i.e., the interval between these two de Branges

2
subspaces is indivisible of type 5, we have

dim (H(E)/H(a2 ®

In the above chain (5.3) thus at least one inclusion must hold with equality.
Using the appropriate isometry (F +— % ©o F or F — a®q F), this implies that
equality holds throughout. Hence, certainly H(a ©_1 E) = H(E), and we see
that F' +— a®g F' is an isometric bijection of H(FE) onto itself. Its inverse, which
is F % ®o F, thus has the same property. Now (5.1) implies that a = 1. The
proof of (i) is complete.

We come to the proof of (i7). Assume that H(E) = span{G} with some
entire function G, and assume further that p € R and a € O,(E) \ {1}. The
function a®p 1 G belongs to the space H(F) and has the same norm as G. Thus,

p) <1

1
2

aOpy1 G = G. Writing the power series expansion of G as G(z) = > " 12",
this gives

o0 o0
Z ap—i—%—&-n,ynzn = Z ’Vnznv
n=0 n=0
and comparing coefficients yields
Vn € Ng: (a”*éﬁl — 1)%1 =0

Since a # 1 and 79 = G(0) # 0, recall here the fourth property in Definition 1.1,
this implies that

1
p=-3 and Vn>1: ~,=0.
Thus, G is constant and H(E) = span{1}.

For the proof of (iii) it suffices to note that each map F +— a ®¢ F acts as
the identity on span{1}. O
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Now the structure of the set O,(E) can be clarified.

5.4 Proposition. Let p > f% and E € HB. Then one of the following state-
ments holds.

> OP(E) = {1}7
> Jag € (0,1): O,(E) = {(ag)" | n € No};
> O,(E) = (0,1].

Proof. We have already seen that O,(E) is a subsemigroup of (0,1]. The first
step in the proof is to show that O,(F) is also invariant under suitable quotients:

e 0,(B). (5.4)

Va,be Op(E),a<b: 3

Let a,b € O,(E). If a = b, there is nothing to prove, hence assume that a < b.
Both spaces H(a ®, E) and H(b®, E) are contained isometrically in H(E). By
the Ordering Theorem (e.g. [Bra68, Theorem 35]), either H(a®pE) C H(bO, E)
or H(b®p E) C H(a ®p E). Since

Kae,£(0,0) = a® T Kg(0,0) < 0T K5 (0,0) = Ky, £(0,0).

the first case must take place. Now Lemma 5.2 applies, and we obtain that
2 € Op(E).

Knowing (5.4), it follows that the set G := O,(F) U O,(E)~! is a subgroup
of R* and satisfies G N (0,1] = Op(E). A subgroup of RY is either

> trivial, i.e., G = {1}, or
> nontrivial and cyclic, i.e., G = {(ap)™ | n € Z} for some ag € (0,1), or
> dense in RT.

To complete the proof of the present assertion, it is thus enough to show that
Op(E) is closed in (0,1]. Let a, € Op(E), n € Ny, and a € (0,1] with
lim, o an, = a. If a = 1, there is nothing to prove, hence we may assume
that a < 1 and w.l.o.g. that a,, < 1 for all n € Ny. Choose N € Ny, such that
(ao)N < inf,en, an-

Let Hg be the structure Hamiltonian of E, and (E(f,.))i<o the corre-
sponding chain of Hermite-Biehler functions. Let ¢, € (—o0,0] be such that
H(a, ©p E) = H(E(tn,.)), and s € (—o0,0] such that H(al’ ©, E) = H(E(s,.)).
Since K,xe, 5(0,0) < K, 0,£(0,0) for all n € No, we also have s < t,, for all
n € Ny. Choose a convergent subsequence (tnj )jen, With too 1= lim;_, tn; €
[s,0]. The set of points ¢ € (—o0, 0] for which H(E(t,.)) is contained isometri-
cally in H(E) is closed since it is the complement of the union of all indivisible
intervals. Hence, H(E(tx,.)) is contained in H(E) isometrically. We have

Kgiy(z,w) = lim Kpg, y(z,w) = lim K, o,e(z,w)
j—o0 J j—o0 J

= Jlggo aif“KE(anjz, U, W) = P Kp(az, aw) = Koo, e(2,w),

and see that H(E(tx,.)) = H(a ®p E). Thus, a € Op(E). O
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Let us show by examples that each of the three alternatives can occur.

5.5 Example. Let H(E) be a de Branges space with dimH(E) > 1 and 1 €
H(E). We assert that O,(E) = {1} for all p. To see this, assume towards a
contradiction that there exists a € Op(F)\ {1}. We have a®pp1l= aP*z, and
hence

1
1Ll = lla ®py g Ll = a2 - |[1]].

This contradicts the fact that p > —% by Proposition 5.3.

5.6 Example. Let H be a Hamiltonian on (0,1) with tr H = 1 be such that the
interval (0, 1) is not indivisible, and define a Hamiltonian H on (0, 0c0) by

o /1
H(t) = H(Q— - 1) for n € Z,t € (2", 2"+1).

Then H is multiplicatively periodic with period 2, i.e., H(2t) = H(t) for all
t > 0. Let (A(t, z), B(t, z)) be the unique solution of the initial value problem

{ %(A(Lz),B(t,z))J = z(A(t,2),B(t,2))H(t) fort >0,

A(0,2),B(0,2)) = (1,0).

Since H is periodic, uniqueness of the solution implies that
Vt>0,z€C: (A(2t,2), B(2t,2)) = (A(t,22), B(t,27)).

In other words, the functions E(t, z) := A(t, z) — iB(t, z) satisfy
Vi >0: E(2t,.) =20 E(t,.).

Choose ty € (0,1) such that t is not inner point of an H-indivisible interval.
Then each point 2™(ty + 1) with n € Z is not inner point of an H-indivisible
interval, and hence

Vn,m € Z,n <m: H(EQ2"(to+1),.)) CH(E@2™(to+1),.)) isometrically.
Since E(2"(tg 4+ 1),.) = 2™ ®9 E(to + 1,.), we see that
{2" [ n € =No} C Oo(E(to +1,.)).
Now we want to impose some condition on H which guarantees that
Oo(E(to +1,.)) # (0,1].

For example, assuming that H consists of a sequence of indivisible intervals does
the job. Assume that we have N > 2 and

O=ti<t1 <...<tny-1<tny=1,

such that each interval (¢;_1,%;) is H-indivisible and that the types of each
two successive intervals are different. Then all but countably many points of
(0,00) are inner point of some H-indivisible interval, and hence the chain of
de Branges subspaces of H(E(to + 1,.)) is countable. Because of (2.2) the map
a— H(a®o E(to+1,.)) maps Op(E(to +1,.)) injectively into this chain. Thus
Oo(E(to+1,.)) cannot be equal to (0,1].
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5.7 FExample. The classical Paley-Wiener space PW; is generated by the
Hermite-Biehler function E(z) := e~*. Let F € H(E). For all p € R and
a € (0,1) the function a ®, 1 F' belongs to #(E). However, its norm coincides
with the norm of F, if and only if p = 0:

1
la ©p4 1 Fllym) Z/Rla”“F(ax)\zdl‘:/RCLQ”IF(y)lQ dy.

Thus

OP(E> =

{1}  otherwise.

{(0,1] ifp=0,

Homogeneous de Branges spaces

Let us now turn to homogeneous spaces in the sense of Definition 1.2. Note
that a space H(FE) is homogeneous of order v (with some v > —1), if and only
if 0,1 (E) = (0,1]. We had decided to stick to the terminology introduced by
L.de Branges in [Bra68, Chapter 50] in Definition 1.2, and this is why we have
a shift by % in the parameters, i.e., v from that definition and p from above are
related as p =v + %

For E € HB such that H(E) is homogeneous of order v, the chain of
de Branges spaces

{H(a Opr1 E) | a€ (0, 1]}

is contained in the chain of all de Branges subspaces of H(FE). It follows from
continuity that it exhausts this chain (cf. Corollary 5.9 below). To prove this,
we recall the following general and probably folklore fact.

5.8 Lemma. Let Q be a nonempty set, T C R an interval, and (Hi)iez a family
of reproducing kernel Hilbert spaces of complex valued functions on €. Denote
the reproducing kernel of Hy as K¢. Assume that

Vs, t€Z: t<s = H; CHs isometrically,

Yw e Q: ¢t — Ki(w,w) is continuous.

Then
Vs €I\ {supZ}: (| Hi="H., (5.5)
teL,t>s
VseZ\{infT}: Clos | ] Hi=™H.. (5.6)
teET,t<s

Proof. For s,t € T with s <t we denote by P! the orthogonal projection of H;
onto Hs.

To prove (5.5), let s € T\ {supZ} be given. Choose ty € Z with ty > s,
denote Hyy 1= ﬂtel’,t>s H: and let K1 be the reproducing kernel of Hs, . The
limit limg s Pttf’ exists in the strong operator topology and is the orthogonal
projection of H;, onto Hs+. Thus

YVwe Q: Ko (,w) = ltiinKt("w)
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in norm. We conclude that, for each w € €,

[ Ko )| = lim Ko () | = lggKt<w,w>% = K, (w,w)? = || K(.,w)].

Since K,(.,w) is the orthogonal projection of K. (.,w) onto Hs, it follows that
Koy (- w) = Kg(.,w). We see that Hsy = Hs.
The proof of (5.6) is carried out in the same way. O

5.9 Corollary. Let E € HB, v > —1, and assume that H(FE) is homogeneous
of order v. Then the chain of de Branges subspaces of H(E) is equal to

{H(a®,41 B) | a€(0,1]}.

Proof. To shorten notation, set p := v+ % Let ’H(E) be a de Branges subspace
of H(E). For each a € (0,1] we must have either H(E) C H(a ©, E) or
H(a ®, E) C H(E). If Ka0,£(0,0) > K;(0,0) or a = 1, then the first case
must take place. On the other hand, the second case must take place whenever
Kao,£(0,0) < Kjz(0,0), and this inequality holds for all sufficiently small a
since limg o Koo, (2, w) =0 by (2.2). Set

Kz(0,0)\ 25t
b= (137> 0,1].
Ke00)) <O
The function a — a ©, E is continuous, and Lemma 5.8 implies
H(bop E)=Clos | ] H(a®, E) CH(E)
a€(0,b)

CHE)N [ He,E)=H(bo,E).
a€(b,1)U{1}

O

5.10 Corollary. Let H be a de Branges space andv > —1. If H is homogeneous
of order v, then every de Branges subspace of H is homogeneous of order v.

Proof. Choose E € HB such that H = H(E). We know that each de Branges
subspace of H(E) is of the form H(a ®, 1 E) with some a < 0. Now remember
Lemma 5.2 (#ii). O

6 Structure of homogeneous spaces
In this section we give the connection between homogeneous de Branges spaces,

canonical systems with Hamiltonians of the form Hp ,, and recurrence relations
of the form (2.3).

6.1 Definition. Let p > f%. Then we set

Py i= {(P.y) eRP? xR | P20, (é)(%’) #ker P} ifp#0,
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foim {(P0) R P20, hr = 0, =)

U{(P,q/z) eRP2xR| P>0, (é) ¢ ker P, ¢7A0}.

The conditions occurring in this definition stem from Lemma 2.5. Also note
that P, C P for all p > f%.

6.2 Theorem. Let v > —1 and set p :=v + % Then the following statements
hold.

(i) Let (P,%) € P,. Then

(1)

> E,(P, ) is a Hermite-Biehler function with value 1 at the origin,

> the structure Hamiltonian of gp(P,w) is a reparameterisation of

Hpyl0,1) (prolongued with an indivisible interval of type § up to —oo

2
Zf _% <p< %);
> H(ép(P, 1)) is homogeneous of order v.

(ii) Let E € HB with E(0) =1 be such that H(E) is homogeneous of order v.
Then there exists (P,v) € P,, such that E = ép(P,w) and that the struc-
ture Hamiltonian Hg is a reparameterisation of Hpy|o,1) (prolongued by
an indivisible interval if necessary).

(i) Let (P,4), (P, 7)) € P,, and write P = (’“ ”3) and P = (” “) Then

K3 K2 K3 K2

H(E,(P,1)) = H(E,(P,v)) isometrically, if and only if
> K1 = K1,
> det P = det P,

> w—i/;z%f[fi?,—fﬁ?,]

The proofs of items (i) and (ii¢) of Theorem 6.2 are rather easy: the first is
obtained by plugging together what we have already shown, and the latter by
calculation. The essential part of the proof is to establish the existence result
stated in (ii).

Proof of Theorem 6.2(i). We know from Corollary 3.5 that ép(P7 Y) € HB. Let
us observe some properties of Hp . It is clear that Hp 4 (a) > 0 for all @ > 0 and
that Hp, is locally integrable. The definition of the class P, and Lemma 2.6
imply that Hp,, ¢ L'((1,00), R?*?) and that Hp , € L'((0,1), R?>*?) if and only
if p€ (—3,1). Further Hp contains no indivisible intervals: if rank P = 2 this
is trivial, and if rank P = 1 it follows from Lemma 2.5 by the definition of IP,.
Let A(a,z) and B(a, z) be as in (3.1). Theorem 3.1 implies that for all a €
(0, 1] the space H(A(a, z) — iB(a, z)) is isometrically contained in H(ép(P, ).
Note here that changing the functions A, B with a matrix from SL(2,R) does
not change the generated de Branges space. However, by the definition (3.1)

34



we have H(A(a,z) —iB(a,2)) = H(a ©p ép(P, 1)) isometrically. Moreover, the
function

(o) rs(g) =(o) (o)

is integrable at 0. Altogether we see that the structure Hamiltonian of ép(P, )
is a reparameterisation of Hp y|(o,1) (extended by an indivisible interval if nec-

essary), and that H(EP(P, 1)) is homogeneous of order v. O

Proof of Theorem 6.2(ii). Let H be a de Branges space which is homogeneous
of order v, and choose E € HB with E(0) = 1 such that H = H(E). As usual, let
Hp, denote the structure Hamiltonian of E, let Wg(t, s,2) for —co <t < s <0
be the corresponding family of transfer matrices, and E(¢, z) for t € (—o0, 0] be
the corresponding family of Hermite-Biehler functions. Moreover, set

t_ :=sup {t € (—00,0] | (—o0,t) Hg-indivisible of type g}

® By Corollary 5.9 the chain of de Branges subspaces of H(E) is {H(a ©p E) |
a € (0,1]}, and by Lemma 5.8 this chain has no one-dimensional gaps. Hence,
the Hamiltonian Hg|;_ o) contains no indivisible intervals. In particular, the
function

0= (st | () () )™

is an absolutely continuous increasing bijection of [t_, 0] onto [0, 1]. Its inverse
function is thus a continuous increasing bijection of [0,1] onto [t_,0]. Let us
point out that at the present stage we do not know that a~! is absolutely
continuous.

Remembering (2.2), we see that
Vte (t-,0]: H(E(t,.) = H(a(t) ©p E).

Now define a function ¥: (0, 1] — SL(2,R) by letting ¥(a) be the unique matrix
with

(a®p A,a®, B) = (A(a"'(a),.), B(a"(a),.))¥(a), (6.2)

cf. Theorem 1.4. Clearly, U(1) = I. Evaluating (6.2) and the relation obtained
by differentiating (6.2) w.r.t. z at the point z = 0, yields that ¥(a) is explicitly
given as (here and in the following a prime denotes differentiation w.r.t. z)

\Ij(a)_(A’(a_}(a),O) B’(a‘g(a)ﬂ))_l (ap+fiy(0) ap+1%/(0)>~

This formula together with the fact that ¥(a) € SL(2,R) shows that ¥ is
continuous and triangular of the form

U(a) = (j; 0 > (6.3)

a P
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@ In this step we consider the function

W(a,b,z) :=Wg(a (a),a  (b),z) for0<a<b<1
and show the central relation

Vo<a<b<l, O<C§%
U(a)"'W(a,b,cz)¥(b) = ¥(ca) ' W(ca, cb, 2)¥(cb). (6.4)
Let 0 <a<b<1. Then
([a ©p A(2),[a ©p B](2)) - ¥(a) "' W(a, b, 2)¥(b) (6.5)
= (A(a"!(a), 2), Ba™ (a), 2)) WE(a™"(a), ™" (b), 2) ¥ (b)
= (A(a~ 1(b)a2) Bla~

H(b),2)) W (b)

< b, then we can compute

([ca ©p A](2), [ca ©p B](2)) -

([b ©p Al(2), [b ©p Bl(2))-

Let additionally 0 < ¢ <
U(a) " 'W(a,b, cz)¥(b)

=c Oy ([0 ©p Al(2), [a ©p B)(2)) ¥(a) W (a,b, 2) ¥ (b)]
=@, [(Ibey A)(2), @y BI2))] = (b ©p A)(2),[eb 0, B)(2))
= ([ca ®p A](2), [ca ®p B](z)) - ¥(ca) "W (ca, cb, z)¥(cb).
Uniqueness of the transfer matrix [Bra68, Problem 100] implies (6.4).
® We exploit (6.4) to determine ¥. Using (6.4) with b = 1 and evaluating at
z = 0 leads to

Va,c € (0,1]: ¥(ca)
The function

{[0,00) - C?x2?

x = Ule™™)

=T(c)¥(a).

is a continuous semigroup of matrices, and hence is represented as the exponen-
tial of its infinitesimal generator
Ve ™) -1
¥(e ") =exp (Gz) where G :=lim (™)

210 x ’
Since ¥(a) is of the form (6.3) the generator G is of the form

—p 0
G = ,
(—w p)
with some ¥ € R. Now we obtain

\I/(a):\ll(e_(_loga) ) =exp (

( ) —log a))
— <£ ><0 )( 2 ?) if p#£0,
(i )

if p=0,
ie., U(a) = Dy(a).
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@ We exploit (6.4) to show that W(a,b, z) satisfies an integral equation and
determine the Hamiltonian. Using that relation with ¢ = % and evaluating
derivatives w.r.t. z at z = 0 leads to

a

Vo<a<b<1: Dya)" (%W’(a,b, 0))9%(1)) =25

)W (3. 1,0).
Since Dy (b) JDy (b)T = J, we obtain

W'(a,b,0)J
b—a

W'(%,1,0)]
Vo<a<b<l: = %w(b)%%w(b)? (6.6)

SHISE

The function M : a — —W'(a,1,0)J takes nonpositive matrices as values, is
nondecreasing in the matrix sense, and M (1) = 0. Thus its diagonal entries
are nondecreasing and its off-diagonal entry is of bounded variation. Since
W'(a,1,0) = Wg(a"1(a),0,0), the function M is also continuous. Hence, M is
differentiable almost everywhere. In particular, there exists b € (0,1] such that
the limit

/ —
lim W'(a,b,0)J ~ im M(b) — M (a)
ath b—a ath b—a
exists (recall here the multiplicativity property of fundamental solutions). Read-

ing (6.6) from left to right, and remembering that &, is continuous, yields that
the limit

!
P :=1lim Wie,1,0)7 (e, 1,0)J
1 1—c¢

exists. Clearly, P is positive semidefinite. Reading (6.6) from right to left yields
that M is everywhere differentiable and has the continuous derivative
dM
da
In particular, M is absolutely continuous and can be written as the integral of
its derivative. Since M is not constant, we must have P # 0.

(a) = Dy(a)PDy(a)" = Hpy(a) for a € (0,1].

Let us make a change of variable with the absolutely continuous function
a: (t—,0] — (0,1] from (6.1). This gives, for each a € (0, 1],

0
/ Hip(t) dt = Wh(a=(a),0,0)J = W'(a,1,0)]
a1(a)

0

1
=M(1)—- M(a) = / Hpy(c)de = / Hp ., (a(t))d (t) dt.

~Ha)

It follows that
Hg(t) = Hpy(a(t))d'(t) fort € (t—,0) ae.. (6.7)

Here is the point where we see that a~! is absolutely continuous, since the
above relation shows o/(t) > 0 a.e. Thus, we may say that Hg|;_ ) is a
reparameterisation of Hp,. Since Hg|;_ o) does not contain any indivisible
intervals, also Hp y|(o,1) does not contain any such intervals. Lemma 2.5 implies
that (P,¢) € P,.
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® Using the same change of variable that led to (6.7) gives the integral equation
for W(a,b, z): for all 0 < a < b < 1, we have

a™'(b)

b
. / W(aye,2) Hpy(c) de = = / W (a, a(t), =) Hpp(a(t)a/ () dt

a~1(a)

a~t(b)
:z/ Wg(a™(a),t, 2)Hg(t) dt
a=1(a)
=Wg(a a),at(b),2)] —J = W(a,b,2)J — J.
Using this relation for b = 1, multiplying from the left with (a ©®, 4,a ©@,
B)®,(a)™!, and remembering (6.5), yields
(A(2), B(2))J — ([a ©p Al(2), [a ©p B(2))Dy(a) 1T

== [ (leop A1) e 0, BY2) () Hpgle) de

Theorem 3.1 now implies that (2.3) holds, i.e., F = gp(P,w).
O

Proof of Theorem 6.2 (iii). For any two functions E,E € HB with E(0) =
E(0) = 1 the spaces H(E) and H(E) are equal isometrically if and only if
there exists v € R such that the structure Hamiltonian Hj; of F is a repa-

rameterisation of (“ly ?)HE ((1) Z) where Hg is the structure Hamiltonian of E.

Using the already proven statement Theorem 6.2 (¢), this leads to

'H(ép(P,w)) = 'H(ép(P, ¥)) isometrically <=

Iy eR: Hp,,/;|(0,1) is a reparameterisation of (}Y ?)HP7¢|(071) ((1) 'y).

The condition on the right means that there exists an absolutely continuous
bijection ¢: (0,1) — (0,1) with ¢’ > 0 a.e., such that

2P = (3 1) [20PB]] (@) (5 7) - ¢'@. (6.5)

We write P = (m KS) and P = (%1 '?3) Comparing the left upper entries,

K3 K2 Rs Ro

shows that (6.8) implies
Va € (0,1): a*Fk, = a*Pk1 - ¢'(a),
and hence ¢ = id(g,1). We see that

'H(ép(P,w)) = 'H(ép( P,¢)) isometrically <=
Iy eRVae (0,1): Dy(a)PBy(a)” = (}Y ‘f)%(a)P%(a)T(; ;).
(6.9)
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> Case p = 0: We plug the definition of @y (a) and @ ;(a) in (6.9). Remem-
bering that x1 # 0, this leads to
H(E,(P,1)) = H(E,(P,)) isometrically
< 3IyeRVae(0,1):

pP— L 0) .pP. (1 (wfiﬁ)logaJrv)

((wﬂﬁ) loga+y 1 0 1

— 3IyeRVac (0,1): & =k Adet P =det P
/\/%3=/£3+/f1[(¢—1;)10ga+7]

— R =mAdetP=detPAYp—p=0

. -2
= /?;1:/flAdetP:detP/\zp—q/;:;p(,ig_,gg)'
1

> Case p # 0: In this case the computation is a bit more complicated; it is
based on the formula

GG D-G DY o10)

which holds for all a, 8 € R.
Plugging the formulae for 9y (a) and @ (a), and using (6.10), yields

H(E,(P,1)) = H(E,(P, 1)) isometrically
< 3IyeRVaec(0,1):

a? 0 1 0 ~ P
(v.5) g 0) P f”)(o a—p)
(0 2 oriys ) (0 5) (22
0 a P 2p 7+ww 211 " 0 a-P

< dvyeRVae(0,1):

. ) . B -
P= (azp(v-ﬁ-wg;j)_% 1) -P- (1 a2p(7+%)—w2pw)

0 1
< IyeRVae(0,1]: &1 =riAdetP =detP
o=y 450 4]
2p 2p
; -2
= F=rAdetP=detPAY— = L (ks — i),
K1
0

Ttems (¢) and (i7) of Theorem 6.2 say that the map (P,v) — ’H(gp(P,z/))) is a
surjection of the parameter space P, onto the set of all homogeneous de Branges
spaces of order v := p — , and in item (#i¢) of the theorem the kernel of this
map is described. We wrlte ~ for that kernel, i.e.,

(P,0) = (P, ) i (é)P(é) = ((1)>*15<é) A det P = det P
vl P - () 76
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Naturally, we are interested in having at hand complete systems of representa-
tives of our parameter space P, modulo ~.

6.3 Lemma. Letp > —%.

(i) The set

{eyer, () P(7) =0} )

is a complete system of representatives of P, modulo ~.

(ii) If p # 0, then also

{(P.4) e Py | ¥ =0} (6.12)

is a complete system of representatives of P, modulo ~.

Proof. Let (P, ) € P, be given and write, as usual, P = (m KS). We set

K3 K2
- K 0 ~ 2
P:(1 Nz), 1/;::1/)——])/{3.
0 Ko — =2 K1

K1

It is clear that P > 0, that det P = det P, &1 = k1, and that y—1) = %(Hg—/%g).
We certainly have ((1)) ¢ ker P. If p#0and P(;f) = 0, then also P(;;f) =0
which is not possible. If p =0 and 1; = 0, then also 1) = 0 and hence det P # 0,
which implies that det P # 0. Hence, in all cases, (P,?) € P,, and we see that
(P,y) = (P,v). If we have (P, ), (P,v) € P, with k3 = k3 = 0 which are in
relation =, then the definition of ~ immediately implies that (P,v) = (P, ).
We see that (6.11) is a complete system of representatives.
Assume now that p # 0. Given (P, ¢) € P, we set
1 -
R1 = K1, R3 1= K3 — ﬂw, Ro 1= —(detP+R§), P = 0.
2p K1

Then, clearly, det P = det P, P > 0, and ((1)) ¢ ker P. Assume towards a
contradiction that 15(5;”) = 0. Then % = 0 and det P = 0. The first implies

2
that 3 = 519 and the second that xy = %53 From this we see that P(;w) =0,
p p

~ k1
which is a contradiction. Thus (P,) € P,, and of course the definition of
(P,%) is made such that (P,v) = (P,). If we have (P,¢),(P,v¢) € P, with

¥ = 1 = 0 which are in relation =, then immediately (P,v) = (P,4)). Thus,
(6.12) is a complete system of representatives. O]

6.4 Remark. Let us discuss the case that v = —% (i.e., p = 0) in some more
detail. The de Branges spaces which are homogeneous of order —% are in one-

to-one correspondence to the parameters

(K1, ka2, ¥0) € [(0,00) x (0,00) x {o}} U [(o, 50) x [0,00) x (R \ {o})].
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Set P := ('Bl :2). If v = 0, and hence k2 > 0, we find by inspecting the

formulae (4.2) and (4.3) that

Z0(P,0) = cos(y/Fira - 2) — iy s sin(y/k1k2 - 2).
K2

This family includes the Paley-Wiener spaces, namely for k, = ko. If ¢ # 0,
the formulae are much more complicated and involve Kummer functions whose
first argument is purely imaginary and nonzero, cf. Theorem 4.1.

In [Bra62; Bra68] the false argument occurs that for every v > f% the
totality of homogeneous spaces is obtained with parameter ¢ = 0. This is true
for p # 0, but for p = 0 the whole family of spaces occurring from parameters
(K1, k2,%) € (0,00) x [0,00) x (R {0}) was lost.

7 Measures induced by homogeneous spaces

Let v > —1 and set, as usual, p :=v + % If H(E) is a de Branges space which
is homogeneous of order v, Lemma 5.2 (i) shows that

{H(a®p E) | a € (0,00)} (7.1)

is a chain of de Branges spaces with isometric inclusions H(a ®, E) C H(b®, E)
when a < b.
The chain (7.1) has no gaps or jumps, i.e.,

Vb e (0,00): [ H(a®,E) =H(bO,E)AClos | H(a®, E) = H(bo, E),
a>b a<b

cf. Lemma 5.8. Moreover, due to the kernel relation (2.2), it is exhaustive in
the sense that

E?&KGQPE(Z,W) =0, ilg& Kao,£(0,0) = co.

These properties show that {#(a ®, E) | a > 0} is an unbounded chain in
the sense of Definition 1.10. By Theorem 1.11 it determines a positive Borel
measure on the real line.

7.1 Definition. Let v > —1 and let H be a de Branges space which is homo-
geneous of order v, and choose E € HB such that % = H(E). Then we denote
by 3 the unique positive Borel measure on the real line, such that L2(jug)
contains Uae(o,oo) H(a ©p E) isometrically as a dense subspace.

Morever, let us introduce the following abbreviation: given (P,1) € P, we

denote pup., 1= P (&, (Pap))

The measures occuring as p for some homogeneous space have a very particular
form. We formulate this in terms of the parameter class IP,.

7.2 Theorem. Letv > —1 and set p :==v+ % Moreover, let A be the Lebesque
measure on R. Then the following statements hold.
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i) Let (P,1)) € P, and write P = ("' "*) and o := 2pks — ¥k1. Moreover,
P

K3 K2

let k be the nonnegative square root of det P. Then ppy < A and

d,UfPﬂlJ (I) o M-‘F(va) : |x‘2p Zf.’ﬂ > O, (7 2)
dA po(P) - |2l ifz <0, '
where
2pn2p+1 o 2 o )
2 2”i§€§;r1T2p+l)‘ -eT2n Zf det P # 07
wy (Py) = TG if det P =0,0 >0,
0 if det P=0,0 <0,
(7.3)
22P 2P+l (2 1)]? - .
T e if detP £,
p—(P) =<0 if det P=0,0 >0,
w|o|?Ptt .
W if det P =0,0 < 0.

(7.4)

(ii) Let (p4,p—) € [0,00)%\ {(0,0)}. Then there exists (P,v)) € P, such that
et = pt(Py) and p— = p_(P,y).

(i) Let (P,%), (P, ) € P,, and write P = (:; :z) and P = (:; :z) Then
WPy = Ip s if and only if

2 S T
> ky P det P =Ry TP det P,

2p 2p - _ 1 1
it2p ~TF2p ] __ it2p ~ " 112p ~
> KTy =R TP = 2p(l€1 K3 — Ry K,g) .

Concerning item (i) of the theorem, in [Bra62; Bra68] the following less precise

statement is shown.

7.3 Proposition. Let v > —1, set p:=v + %, and let (P,v) € P,. Denote by
A the Lebesgue measure on R. Then pp., < A and its derivative is of the form
(7.2) with some numbers uy(P,v) > 0.

Proof. Let ¢ > 0. Then the map F'(z) — [c®, 41 F](z) is an isometric bijection
of J,so H(a ®p E) onto itself. Thus it has an extension to a unitary operator
of L*(i1 p.y) onto itself. Since L?-convergence implies pointwise a.e. convergence
of a subsequence, this extension acts again as f(z) = [c®,, 1 f](z) (for z € R

a.e.).
We have, for every ¢ > 0,

1 ((0,6) = 0.0 122 (upyy = | cOpt1 Lo 122 000) = " pw((0,1)).
————

Analogously, we find

1
—cPt3 1(0,1)

/Lp7,¢,((—c7 O)) = cQT’HMP’w((—l?O)) and /Lp7,¢,((—c7 c)) = cngMRw((—l, 1))
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The first relation shows that 1 ) dupy is absolutely continuous w.r.t. dA,
and

T(0,00) (z) dppy ()
dA(z)

= L(0,00) () (2p + D)2 up,y ((0, 1)),
the second that 1(_. o) dup,y is absolutely continuous w.r.t. dz, and

L(_oo,0)(®) dpupy ()
dA(z)

= L(—o0,0)()(2p + D]2*Pppy ((~1,0)),
and letting ¢ | 0 in the third relation yields
ppy({0}) = lciﬁ)lup,w((—a c)) =0.
O

The explicit formulae (7.3) and (7.4) for py (P,v) are stated without a proof in
[Bra62, p.210]. Obtaining those values requires knowing the explicit formulae
for ép(P7 1) in terms of Kummer functions. The argument rests on the following
fact about asymptotics.

7.4 Lemma. Let 6 € R and p € R\ (—3(No + 1)). Then there exist bounded
functions Ry: [1,00) = R, such that

1 . ) 1 . .
7M(Z(5 +p7 2p+ 1’ _Zy) + §M(16 +p+ 1a2p+ 17 _Zy)

2
7
- yM(i§+p+1,2p+2,—i
2(2er1)1/( P P Y)
T(2p+1 L1 R
_ ‘(p+) SEES .(1+ i(lyl))
(0 + p+ 1)] |y[P |y]

where the “+7-sign holds if y > 1 and the “—7-sign when y < —1.

Proof. We use the asymptotic expansion of the Kummer function given in [AS64,
13.5.1], see also [Olv+10, 13.7.2]. For a purely imaginary argument z = iy, this
reads as (for parameters a € C and b € C\ (—=Np))

; F(b) i5a,—i(Ima)lo —Rea
M(a,b,zy):meiz emima)loglyl |, ~R '(1+O(ﬁ))
F(b) +i% (a—b) ,i(y+(Im(a—D)) log |y|) Re(a—b) 1
T ¢ -yl (14 0(g)),

where the “47-sign holds if y > 0 and the “—"-sign if y < 0, and where the
O(‘}j) is understood for |y| — oo.

Let v € C, then these formulae give

1 1
—M(@id+p,2p+ 1, —iy) + §M(15 +p+1,2p+ 1, —iy)

2
—yyM(id +p+ 1,2p+ 2, —iy)
e , 1 )
_ I(2p+2) T (i54p+1) —id 1 i 1
= meim(z p+1) i oglyl_W_[m_fy].(1+O(m))
L(2p+2)  +iZ(—is 1) i(y+3log|s 1 —i 1
Zl: Me 2( +p+ )e (y"" g\y\) . W . I:Q(Til) — ’y} . (]_ —+ O(m))
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where the upper sign holds if y > 0 and the lower sign if y < 0.

Using v := m in this formula yields the assertion of the lemma. O

Proof of Theorem 7.2(i); Case det P # 0. As usual we write Z,(P,¢) = (4, B)
and =,(P, 1) = E.

@® For a > 0 and 7 in the open upper half-plane C, consider the function

[a Op AJ(2)7 + [a ©p B](2)
—la®p Bl(2)7 + [a ©p A(2)

Qa,r(z) = , R€ C+.
Then g, - is a Nevanlinna function, as computing the Nevanlinna kernel shows.
Since A and B have no common real zeroes and Im7 > 0, it has an analytic
continuation to some domain containing the closed upper half-plane C, U R.
Hence, the measure v, , in the Nevanlinna integral representation of ¢, . is
absolutely continuous w.r.t. the Lebesgue measure and

d a,T 1
T (@) = —Imgas(e), wERae

The imaginary part of g, computes as

(Im7) - [[a ©p E](x)|?
| = la ®p Bl(2)7 + [0 ©p Al(2)*

Imq, - (z) =

By [Bra68, Theorem 32] the space H(a ®p, E) is contained contractively in
L2(ua,T) where pq - is the measure which is mutually absolutely continuous
with v, - and has derivative

dptg, - T

dver )T la oy Bl@)P

Since the chain (7.1) contains no one-dimensional gaps, this inclusion is actually
always isometric.

Let us note explicitly that from the above dpu, . < dA and

dMa,‘r (1.) _ ImT
dA B | = [a ©p Bl(x)T + [a ©p A](x)[>

@ We choose 7 such that Lemma 7.4 and Theorem 4.1 is applicable:

R3 . R
TI=——+1—.
K1 K1

Then Lemma 7.4 yields

INE
5

r'2p+1) FEE
ID(—5% +p+1)] |2k|P

T 2k

(14 Rellasy

laz]

| —[a®pBl(z)T+ a0, Al(z)| =
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and in turn

dMa,-r N Ry (Jaz|)
d\ (z) = T(2p+1)2 : ’ (1 T ez )
T(—5Z+p+1)?

2ik

LeFTe . 1
er e [2kz|2P

_ 22pﬁ2p+1|r(ﬁ +p+ 1)|2
kil (2p + 1)2

.e:twﬁ . |l’|2p . (1 + Ri(|‘1$‘))

laz]

u+(P,¢)-x2p-(l+M) if x>0,

laz|

p(P) - |z - (14 B=lely e 5 <,

laz]

® By Theorem 1.11 we have lim,_,o fta,r = ftp,y vaguely. Since

. dugs py(Poap)-z?r  if x>0,
lim —=(z) = .
asoo  dA p—(Py) - |z)?P if 2 <0,

and the convergence is uniform on compact subsets of R\ {0}, we obtain that
Ig\f0} * Py <K A and

d(ﬂR\{O} : ILLPJP) ((E) _ M-l—(P’w) : x2p if x > 07
A i (P)- o2 if 2 < 0.

As we saw in Proposition 7.3, up, has no point mass at 0, and (7.2) follows.
O

Proof of Theorem 7.2(i); Case det P = 0. We use a continuity argument. Note
that, clearly, the set of all (P,¢) € P, with det P # 0 is dense in P,. The
function ép(P, ), as well as the Hamiltonian Hp,,, depend continuously on
(P, ) w.r.t. locally uniform convergence (on C for the first, and on (0, 00) for
the latter). Hence, the measure pup, depends continuously on (P,1) w.r.t.
vague convergence of measures, cf. Lemma 1.13.

Let us show that det P = 0 implies o # 0. Consider the case that p # 0. We
can write o = (k1,K3) - (;;p), and since the rows of P are linearly dependent,

o = 0 implies that (;;f’) € ker P. This is excluded by the definition of P,. If
p = 0, then we must have ¢ # 0 by the definition of P, and also in this case it
follows that o # 0.

In order to proof the second and third lines in (7.3) and (7.4), we thus have
to evaluate the limit of the constants in the respective first lines when 2 — +oo.
This is easy using the relation

IT(x +iy)| ~ V2rr - |y|z*%e*“% for y — +o0,
cf. [Olv+10, 5.11.9]. Namely, we obtain that (for k — 0)

22Pi 2PN (2 + p + 1)]?) - 7|o|?P 1

2ir e E o T oo,

k10(2p 4+ 1)2 o k10(2p + 1)2

and this yields the second and third lines in (7.3). The relations in (7.4) follow
analogously. O
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Proof of Theorem 7.2(ii). Let (uy,p—) € [0,00)%\ {(0,0)} be given. If u_ =0
10

0 o) and

or p4 =0, we use P :=

1
2p+1

or = (%1"(2}7—1— 1)2) ,

1
2p+1

b= —('M%F(Zp + 1)2)

respectively.
If gy, >0, we set

1
I'(2p+1)2/ _ Pty 1 _
K1 =1, Ko :_< (p VT 2) ' , k3 =0, ¥ :=/kK ~710gu—.

QQP‘F(ﬁlogZi—i—p—l—l)‘ T et

Then (P, ¢) € P,, and plugging in the definitions yields that p+(P,¢) = py. O
Proof of Theorem 7.2(iii). Set E :=Z,(P,v) and E := Z,(P,1)).
® We show that
ppy =Hp, < dceER: H(E) = H(c ®p F) isometrically.
The implication “<” follows since H(E) = H(c ®, E) implies
{H(aG)pE) | a>0} ={H(a®p E) | a> 0},

and thus L*(upy) = L?(up ;). To show the implication “=7, assume that

KPyp = Ip - The functions E and E are of bounded type in the upper half-
plane and have no real zeroes, cf. Corollary 3.2 and Corollary 4.3. Hence, the
Ordering Theorem [Bra68, Theorem 35] applies and yields

Va >0: H(E) CH(a®, E)VH(a®, E) C H(E).

Lemma 5.8 implies H(E) = H(c ®, E) with ¢ := (ggggg;)ﬁ

@ Given ¢ > 0, we construct (Pe,.) € P, such that #(Z,(P.,1.)) = H(cO, E).
Set

(Ao, B.) = (c®, A,co, B) (€70

CH c/) - P b P O Cp )

then E. := A, — iB. satisfies H(E.) = H(c ®p E) by Theorem 1.4. Write
A(z) =207 goz"™ and B(z) = Y7 Bnz", then

o0 o0
Alez) =S ane 2", PB(ez) = Y fucin o 2n,
n=0 n=0

A short computation using (6.10) shows that

1
n+1 2p+n—+1 — _ n 2p+n
(ant1c s Bnyic ) (n+1)(2p+n+1)(anc s Bue )

C%ﬂa 0 C%ﬂ) 0 2p+n+1 O
: 1 P 1 - —2p
0 L-p 0 2-p c P n+4l

c2 c2
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for all n € Np.
The pair

R (G L CAR I (75)

0 c27? 0 cZ-
belongs to P, and by the above computation ép(Pc7 o) = E..

@ We use Theorem 6.2 (#i7) to complete the proof. This theorem tells us that
H(Ep(Peytpe)) = H(EH(P, 1)) isometrically, if and only if

> Cl+2pli1 = I%l,
> c2det P = det P,
_9 7 2 -
> Py —p = (crg — Rs3).

The first relation gives

~ 1
K1\ T+2p

c=|— .
K1

Plugging this into the second and third relations, leads to the stated formulae.
O

Items (z) and (43) of Theorem 7.2 say that the map (P, %) — pp.y is a surjection
of the parameter space P, onto the set of all measures y < A whose derivative
is of the form

d,u() py -z if x>0,
)y =
dA o -|z|?? ifz <0,

with some (py,p—) € [0,00)%\ {(0,0)}. In item (4ii) of the theorem the kernel
of this map is described (we write ~ for that kernel). In the next lemma, we
provide a complete systems of representatives of our parameter space P, modulo

~

7.5 Lemma. Letp > f%.

(i) The set

{(P,z/)) €P,| (é)%(?) —0A (é>*P((1)> - 1} (7.6)

is a complete system of representatives of P, modulo ~~.

(ii) If p # 0, then also

HRW€R>w0A@yPG>H (.1

is a complete system of representatives of P, modulo ~.

i
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Proof. Let (P,v) € P, be given. Set (]571/;) = (P, 1.), cf. (7.5), with ¢ :=
(

5
#y 1. Then (P,v) ~ (P,v) and &; = 1. By the definition in (7.5) it is clear
that k3 = 0 implies k3 = 0 and ¥ = 0 implies 1/; =0.

Since ~ D =2, it follows from Lemma 6.3 that we can always reduce modulo
~ to an element of the form written in (7.6) or (7.7), respectively. Assume we
have two element (P,1), (P,¢) € P, with (P,%) ~ (P,¢) and x; = &1 = 1
and kg = k3 = 0 (or ¢ = 15 = 0). Then ko = &2 from the first relation in
Theorem 7.2 (#44) and 1 = ¢ from the second (or k3 = &3 from the second and
then kg = Ry from the first, respectively). O

Combining Theorem 7.2 with Theorem 4.1 we can directly connect measures
(7.2) with their corresponding chains (7.1).

7.6 Corollary. Let p > —1 and (uy,p—) € [0,00)2\ {(0,0)}. Let pu be the
measure with p < X\ and deriwative (7.2). We define functions A, B by distin-
guishing cases.

(i) Assume that py,p— > 0. Define

i _ 1(2F(2p+2)2,/7u+u>2pl+1

log i +p, Ki==
2 7 gy 2\ (2p+ )T+ 1)J?

(%

-
Az) 1= e [ M(a,2p + 1, —2inz) + M(a+1,2p + 1, —2mz)} ,

B(2):=z-e"™*M(a +1,2p + 2, —2ikz).
Then py gy = p-
(ii) Assume that py =0 or u— = 0. Define

1
2pF1

g = 1
_ 2pF1
(st ep +2?)

A(z) == ogF1(2p+1,-0z), B(z)=z-F1(2p+2,—02).

if p— >0,

Then py gy = -

Of course there are many choices for the function E generating the chain of
i The choice in this corollary is made in such a way that E(0) = 1 and
Kg(0,0) = 1.

Proof of Corollary 7.6. In the proof of Theorem 7.2 (ii) we have already exhib-
ited a pair (P,%) such that the corresponding measure is equal to p. Theo-
rem 7.2 (i74) allows us to modify this pair; and we use this freedom to obtain
that K1(0,0) = 1.

> If py, pu_ >0, set

( T(2p + 1) /iy fi— )+é
227D (5; log L= +p + 12

)

1 \5
K1 =2p+1, /{2::(2p+1) 2

ke 1 W
=0 =y — log —.
R3 ) 1/) 2p+ 17 0og Lt
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> If uy =0o0r p_ =0, set

K1:=2p+1, kg:=0, k3:=0,

b=

1
( 1 )kﬁ _<u7+r(2p + 1)2) T iy >0,
1
2p+1 (%F(Zp + 1)2) A TN}
Plugging this data into the formulas of Theorem 4.1 leads to the stated assertion.
O

7.7 Remark. If one is interested only in the reproducing kernel K and not in
the function E itself, the formulae from Corollary 7.6 (i) can be written in a
slightly different form. Namely, set

F(2):=e"™*M(a+1,2p+1,-2ikz), G(2):=e"™*M(a,2p+1,—2irz),

then obviously A(z) = 1[F(z) + G(z)], and [AS64, 13.4.4] shows that

i(2p+1
Bz = P D pe) o),
We see that
Kz w) = i(2p+1) F(z)G(w —S(Z)F(@)
2K Z—wW
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