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Abstract

In this thesis we develop direct and inverse scattering theory for Jacobi operators
which are short range perturbations of quasi-periodic finite-gap operators. We show
existence of transformation operators, investigate their properties, derive the cor-
responding Gel’fand-Levitan-Marchenko equation, and find minimal scattering data
which determine the perturbed operator uniquely. Then we apply this knowledge
to solve the associated initial value problem of the Toda hierarchy via the inverse
scattering transform.
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Preface

For a square summable complex valued sequence f(n),ez the Jacobi operator H is
defined by
Hf(n) =a(n)f(n+1)+b(n)f(n)+aln—1)f(n—1),

where a(n), b(n) are real valued and bounded. Classical scattering theory is con-
cerned with the reconstruction of a given Jacobi operator H, which is a short range
perturbation of the free Jacobi operator Hy associated with the coefficients a(n) = %,
b(n) = 0.

We are interested in generalizing this concept by replacing the free Jacobi operator
with a quasi-periodic one. Quasi-periodic Jacobi operators arise in the setting of
reflectionless Jacobi operators with finitely many spectral gaps. Its coefficients aq(n),
by(n) are expressible in terms of the Riemann theta function, hence they are quasi-
periodic. A special case of quasi-periodic Jacobi operators are periodic ones, i.e.

a(n+ N)=a(n), bn+N)=bn), ¥YneZ, NEecN.

Let H, be a given quasi-periodic Jacobi operator and H a perturbation of H, satis-
fying the short range assumption

> Il (la(n) = ag(m)] + [b(n) = by(m)]) < ox.
neEZ

With this assumption we prove the existence of Jost solutions, i.e. solutions of
a(n)yx(w,n + 1) + b(n)¢+(w,n) + a(n — )Y (w,n — 1) = 24+ (w,n),

where z and w(z) denote the spectral parameter and the quasi-momentum map, re-
spectively. The Jost solutions 14 (w,n) asymptotically look like the quasi-periodic
solutions, that is,

Yy(w,n) =g+ (w,n) asn — £oo,

where 14 +(w, .) denote the Baker-Akhiezer functions. The Jost solutions are used to
define the scattering data

Si(H) = {Rx(w), [w| = L5 (pj,v2.,5), 1 <j < qf

for the pair (H, H,) via the scattering relations

T(w)wi(wvn) = ¢:F(w7n) + R;(w)@b;(w,n), |w| =1,

and
1

— = [lpsm)*,

A/i“j nez
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The functions T'(w) and Ry (w) are known as transmission and reflection coefficients.
We find minimal scattering data which determine the perturbed operator uniquely.
In the inverse scattering step we reconstruct H from its scattering data S+ and H,.
In addition to being of interest of its own, scattering theory can also be used to
solve the initial value problem of the Toda equation. The Toda lattice is a simple
model for a nonlinear one-dimensional crystal,
d2
mﬁx(n,t) =V'(z(n+1,t) — z(n,t)) — V'(z(n,t) — z(n — 1,t)), (1)

where the interaction potential is exponential, V(r) = e™"+r—1. Here x(n, t) denotes
the deviation of the n-th particle (with mass m) from its equilibrium position. The
important property of the Toda equation () is the existence of soliton solutions, that
is, pulslike waves which spread in time without changing their size and shape. The
existence of such solutions is usually related to complete integrability of the system.

The key to methods of solving the Toda equations based on spectral and inverse
spectral theory for the Jacobi operator is its reformulation as a Lax pair. We solve the
initial value problem of the Toda equations with asymptotically quasi-periodic initial
conditions using a procedure known as inverse scattering transform. This method
consists of three steps, namely to find the scattering data of the initial conditions, to
find the time evolution of the scattering data, and finally, to reconstruct the potential
from the (time dependent) scattering data.

Scattering theory with constant background was first developed on an informal
level by Case [§] — [I3] in 1973. Guseinov [27] gave necessary and sufficient conditions
for the scattering data to determine H uniquely under the assumption

S~ Il (Ja(n) — 51+ 1)) < oo.

nez

Further extensions are due to Guseinov [28], [29], and Teschl [47]. The inverse scatter-
ing transform was first derived by Gardner et al. [23] in 1967 to solve the Korteweg-de
Vries equation. This method has been generalized to the Toda equation by Flaschka
[21], who also worked out the inverse procedure in the reflectionless case, with further
contributions by Boutet de Monvel et al. [4]. Additional results and an extension of
the method to the entire Toda hierarchy are due to Teschl E6], [A7].

The investigation of scattering theory with periodic background has only recently
been started by Boutet de Monvel and Egorova [6], by Bazargan and Egorova [2],
and by Volberg and Yuditskii [54], who treat the case where H has a homogeneous
spectrum and is of Szegé class. Applications to the Toda lattice have been given by
Boutet de Monvel and Egorova [5].

Jacobi operators can be viewed as the discrete analogue of Sturm-Liouville opera-
tors and their investigation has many similarities with Sturm-Liouville theory. First
results in the case of periodic Sturm-Liouville operators have been obtained by Firsova
[[9). For further results including potentials with different spatial asymptotics see
Gesztesy et al. [25].

Spectral theory for quasi-periodic Jacobi operators and a complete algebro-geo-
metric treatment of the Toda and Kac-van Moerbeke hierarchies can be found in Bulla
et al. [7] and Teschl [48]. The reader is recommended to have a look at the monograph
H8] by Teschl as this is the main reference for the basic methods and concepts of this
thesis.
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Our approach uses heavily the fact that the Baker-Akhiezer function is a mero-
morphic function on the Riemann surface associated with the problem. This strategy
gives a more streamlined treatment and more elegant proofs even in the special cases
which were previously known. In this respect it is important to emphasize that, in
contradistinction to the constant background case, the upper sheet of our Riemann
surface is not simply connected and in particular not isomorphic to the unit ball.

Contents

After a brief introduction to Jacobi operators, Chapter [l collects some well-known
facts from Riemann surfaces and introduces the Baker-Akhiezer function, following
Bulla et al. [7] and Teschl [48]. A complete characterization of the solutions of the
Jacobi equation with quasi-periodic coefficients is given by Egorova, Michor, and
Teschl [T6]. In particular, the second solution at the band edges is derived using the
expression of the Baker-Akhiezer function in terms of the Riemann theta function. We
investigate the quasi-momentum map, which maps the spectrum of the unperturbed
operator on the unit circle. In the periodic case, where the integrals can be explicitly
computed, this was first done by Percolab [89]. The properties of the Baker-Akhiezer
function as a meromorphic function on the Riemann surface are presented.

In Chapter Bl we prove existence of the Jost solutions and use them to completely
determine the spectrum of the perturbed operator. In the periodic case, existence
of Jost solutions was first shown by Geronimo and Van Assche [26] and Teschl [24].
Existence of the transformation operators as well as the crucial decay estimate on
their coefficients is established in [I6]. For periodic operators, this was first done by
Boutet de Monvel and Egorova [6] in the special case where all spectral gaps are open.
We derive relations between the coefficients and the kernels of the transformation
operators which are vital for the inverse scattering step. We describe the properties
of the scattering matrix. In [I6] it is shown that the transmission coefficient can be
reconstructed from the reflection coefficient, which was not previously known even in
the periodic case. We develop the analog of the Gel’fand-Levitan-Marchenko theory
for perturbations of periodic and quasi-periodic operators, a procedure which allows
the reconstruction of the perturbed operator from its scattering data. By taking the
Fourier transform of the scattering relations we derive a discrete integral equation for
the kernels of the transformation operator, the Gel’fand-Levitan-Marchenko equation.
We show that the Gel’fand-Levitan-Marchenko equation has a unique solution and
prove positivity of the associated operator. A decay estimate on the kernel of the
Gel’fand-Levitan-Marchenko operator is derived. In addition, we formulate necessary
conditions for the scattering data to uniquely determine the Jacobi operator.

In Chapter Bl we show that our necessary conditions for the scattering data are
also sufficient and we present the inverse scattering procedure.

To illustrate our results we study in Chapter Bl the periodic Jacobi operator asso-
clated with a(n) =1, b(2n) = —1, b(2n+ 1) = 1, n € Z, as an example. We perturb
this operator at n = —1 and explicitly compute the main functions for this case.

Chapter Bintroduces to the Toda hierarchy. We verify that two arbitrary bounded
solutions of the Toda system whose initial conditions satisfy the short range assump-
tion satisfy it for all £ € R. Then we use the scattering theory to solve the initial
value problem of the Toda equation with asymptotically quasi-periodic initial condi-
tions via the inverse scattering transform. In particular, we derive the time evolution
of the scattering data.

In Chapter @ trace formulas are applied to scattering theory with quasi-periodic



background. In the periodic case, this was first done by Teschl [E5]. Finally, we
investigate the connection between the transmission coefficient and Krein’s spectral
shift theory [30J.

The Appendix compiles some facts for periodic Jacobi operators and is included
for easy reference. We present a different approach to the transformation operator.
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Chapter 1

Jacobi operators with
quasi-periodic coefficients

1.1 Jacobi operators

In this section we establish notation and recall some of the basic facts on Jacobi
operators needed in the sequel. Detailed accounts of this material can be found, for
instance, in [48.

We denote by ¢?(M), where 1 < p < oo and M = N, Ny = NU{0}, Z, etc. the space
of p-summable respectively bounded complex valued sequences f = {f(n)}nenm and
by ¢?(M,R) the corresponding restrictions to real valued sequences. We abbreviate
by ¢%.(Z) the set of sequences in £(Z) which are ¢ near +oo, i.e. sequences whose
restriction to ¢(£N) belongs to £?(£N). The scalar product and norm in the Hilbert
space (2(M) will be denoted by

(f.9)=">_fgn),  Ifl=V{E .  fgePM).

neM
Let a, b € ¢(Z,R) be two sequences satisfying
a(n) € R\{0}, b(n)eR.
We introduce the second order, symmetric difference equation

T: UZ) — L(Z)
fn) = a)f(n+1)+b(n)f(n) +aln—1)f(n—1), (1.1)

and the corresponding eigenvalue problem which is referred to as Jacobi difference
equation
Tu=zu, u€cl(Z), =zeC. (1.2)

Definition 1.1. Associated with a, b € £°°(Z,R), a(n) # 0, is the Jacobi operator H

H: *(27) — *72)
f - 7f.
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The Wronskian of two sequences f, g € ¢(Z) is defined by

Wa(f,9) = a(n)(f(n)g(n+1) = f(n+1)g(n)).
Green’s formula (J48], eq. (1.20))

n

> (1r9) = (7N9) () = Walf9) = Wana(fog),  frget@), (1)

Jj=m

shows that the Jacobi operator H associated with 7 is self-adjoint, that is,

(f.Hgy=(Hf,g), [ ge(Z),

since lim,, 400 Wi(f,g9) = 0 for f,g € ¢*(Z). Evaluating ([[3J) in the special case
where f and g both solve the Jacobi difference equation 7u = zu yields that the
Wronskian is constant (i.e. does not depend on n) in this case.

Let o(H) denote the spectrum and p(H) = C\o(H) the resolvent set of H. The
matrix elements of the resolvent (H — z)~1, z € p(H), are called Green function

G(z,m,m) = (Op, (H — 2) " 0,), z € p(H),

where
1, m=n

5n(m):{ 0, m#n
is the standart basis of £(Z). The solution uy(z,n) of ((LA) which is square summable

near +0o exists for z € C\oess(H). Here oes5(.) denotes the essential spectrum. This
solutions allow a more explicit representation of the Green function

G(z,n,m) = z € p(H).

1 { ut(z,n)u_(z,m) form<mn
W(u_(2),us(2)) | usr(z,mu_(z,n) forn<m,

1.2 Quasi-periodic Jacobi operators and Riemann

surfaces

We give a short survey of the theory and results following the presentation in [48].
Let g € Ny and

Ey<Ei <Ey < - < Eyyp (1.4)
be given real numbers. Define the function
2g+1
Rogia(z) = H (z — Ej).
§=0

We choose R%éig(z) as the fixed branch

2g+1

Ry () =~ ] V= B,
§=0

where the square root is defined as

VZz = |V/z|el2e)/2 arg(z) € (—m, 7], zeC.
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The surface M associated with R;ﬁQ(z) is a compact Riemann surface (i.e. a one-
complex-dimensional, compact, second countable, connected Hausdorff space together
with a holomorphic structure), hyperelliptic, and of genus g, that is, it can be described
as a two sheeted covering of the Riemann sphere (= CU{oo}) branched at 2g+2 points.

A point on M is denoted by p = (z, :l:R;g?m(z)) = (z,£), z € C, or p =004, and the
projection onto C U {oo} by 7(p) = z. The points {(E;,0),0 < j < 2g+ 1} C M are

called branch points and the sets

g9
M = {(2, £R3)3(2) | 2 € O\ J B, Bajia] } € M
=0

are called upper, lower sheet, respectively.

Let {aj,b; }]9:1 be loops on the surface M representing the canonical generators
of w1 (M). We require a; to surround the points Eaj_1, Ea; (thereby changing sheets
twice) and b; to surround Ey, Ea;_1 counter-clock wise on the upper sheet, with
pairwise intersection indices given by

aioaj:lh'Obj:O, a¢0bj:5¢j, lgi,jgg.

The corresponding canonical basis {(; jg:l for the space of holomorphic differentials
can be constructed by

9 -1
AT dr
¢=D i) —7— (1.5)
— R
Jj=1 2g+2
where the constants ¢(.) are given by
_ i tdn Eog 271 1dz
¢j(k) = Cl, Cjkz/ Tzz/ iz R
ar Rog's Baioa Ryy’o(2)
The differentials fulfill
/ Ck = 0jik; / Gk =Tjks  Tik=Tkj, L<jk<g (1.6)
aj bj

Having these preparations out of the way we define the following set of real num-
bers, the Dirichlet eigenvalues.

Hypothesis H.1.2. Let

(71 (no))i=1 = (1j(no), o (n0))I_y
be a list of pairs satisfying

pi(no) € (Ezj—1,Eay) and oj(ng) € {£1}or
uj(no) S {Ezj_l, Egj} and O'j(no) =0.

Note that in particular, p1(ng) # Eo and pg(ng) # Eagia-

For each given list (fi;(no))7—; we can recursively define a list (j1;(n))j_, for all
n € Z again fulfilling Hypothesis (8], Theorem 8.13), if we follow the procedure
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described in [48], Section 8.3. In addition, we get two real and bounded sequences
aq(n), bg(n) defined by

g 29+1 g n)2
OSEE DUORS DO DWIHUESS S
J= j:0 7j=1
1 2g+1 g
bg(n) = 3 EJ_ZM](n)ﬂ (1.7)
=0 j=1
where
i(n)= lim (z—pui(n _H?igl - B R:(n) = o (n)R:(n
Riw) = lm =) Tt st R = ). (19)

Without loss of generality we choose aq(n) > 0 for all n € Z. The Jacobi operator H,
associated with a4, b, is called quasi-periodic

H,: (*(z) — ¢*2)
fn) = ag(n)f(n+1)+bg(n)f(n) + ag(n —1)f(n —1).

Next, we introduce the polynomials

Gy(zmo) = [[(z—ni(no))
j=1
Hya(z,m0) = Y Ri(no) [](2 = m(no)) + (2 — bg(n0)) Gy (2, m0)
Jj=1 k#j
= Z, Ny z — TL A
= G,z 0)( by(no +Zz_uj(n0)>. (1.9)

Using this notation we define two meromorphic functions on the Riemann surface M,

Hgi1(p, )+R;£/73_2( ) 2a4(n)Gy(p,n+1)

o(p,n) = = (1.10)
2aq( )Gg (p7 ) Hg+1 (p7 n) — Rég/ﬁrQ (p)
and the Baker-Akhiezer function
= [1j=, ¢p.5)  forn>mng
wq(pan7n0): H* ¢(p1.7) = 1 fOI‘n:TLO (1]_]_)
j=no 172, (6(p.j) "t for n < ng.

We denote by ¢+(z,n), ¥q,+(2,m,n0) the chart expressions (branches) of ¢(p,n),
Yq(p,n,no) in the charts (I, 7), that is,

Hgi1(2,n) & R2g+2( z)
2aq(n)Gg(z,n)
ORI ORI iV
(z by( )+;Z_/Jj() ) (1.12)

2a4(n) ? 1( — pj(n))

o+ (2z,n)
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The two branches ¢4 1 (2, n,n¢) of the Baker-Akhiezer function are solutions of the
Jacobi difference equation 7,u = zu, z € C, where 7, is the difference expression
associated with H,

aq(n)g,+(2,n + 1,n0) + bg(n)bg £ (2,1,n0) + ag(n — 1)g+(2,n — 1,n0)
= z1)q,+(2, 1, no).

Moreover, ¢, +(z,n,n0) are square summable near +oo by [48], Theorem 8.17. Equa-
tion (CI0) immediately implies

Gy4(z,n) P wi(n)
Vq,+(2,n,10) g, (2, n,10) = Gl [] T ) (1.13)
b j:l

The branch 1,5, (2,1,n0) has a first order pole at 11;(ng) if p15(ng) is away from the
band edges
. R'(”o)
lim (z—pi(n o (2,m,10) = Vg o (i (ng),n, 1) —L—2
i (o n0) ) 2 m0) = W, Gy ). 1) 2
(use (CIA) and g4 (2, n,10) = VYgx(2z,n,1)¢1(2,n0)) and both branches have a
square root singularity if p;(no) coincides with a band edge E;

i E —E
lim 2 — 1 (no)hg +(2,m,n0) = £ [z VIE k
Z—r 5 (no) 2aq(n0) Hk;ﬁj El — ,Uzk (no)

’lr/)q,+(Ela n, 1)

The Wronskian is independent of n for any solutions of the Jacobi equation with
the same parameter z, therefore

Wn:no (qur (Z, n, no), ’@[Jq,* (Zv n, no)) Qq (TLQ)((;S, (Zv nO) - ¢+ (Za ’no))

2g+1
HJ 0 z — Ej

= 1.14
LGl )
The Green function of H, reads
9 —
G(Z n n) ’lr/)q +(Z n, n0)¢q, (z,n,no) _ HJ 1( 'u]( )) = C\O’(Hq)

W (g~ %g.+) IV EAVE

The spectrum of H, is purely absolutely continuous and consists of g + 1 bands,
g
U Ezj, Exjia] = 0ac(Hy),  0uc(Hy) = 0 = 0, (Hy), (1.15)

where 04¢(.), 0s¢(.), 0p(.) denote the absolutely continuous, singularly continuous, and

point spectrum (set of eigenvalues). If p;(n) # p1;(no), then ¥ 5 () (15(n),n,m0) =0

if 0;(n)? = 1 and ¥y, — (5 (n),nyn0) = g+ (uj(n),n,no) = 0 if oj(n) = 0. The case

where Ey; = Eyj 1, that is, H, has eigenvalues, is studied in [48], Section 8.3.
Associated with M is the Riemann theta function

0: C9 — C

mezI



1.2. Quasi-periodic Jacobi operators and Riemann surfaces 6

where (z,2') = >°7_, 71z, denotes the scalar product in C? and 7 = (7jk)1<jk<g
the matrix of b-periods of the differentials ([CH). The Riemann theta function is
holomorphic and has the fundamental properties ([I7], VI, 8], A.5)
9(_ = 0(&)7 S (Cgv
0(z+m+1n) = exp(—27i(n,z) —7i(n,7n))0(z), nmec2,

I
~—

that is, 6(z) is quasi-periodic. The Baker-Akhiezer function 1, and the function ¢ are
expressible in terms of the Riemann theta function (48], Theorem 9.2)

_ (z(n—1)) O(z(p,n + 1
gzﬁ(p,n) - (g(n—‘r 1)) 9( eXP </ Woo+,oo_) , (1.16)
)

0(z(no —1))0(2(no)) 0(z(p,n) "
Yq(p, 1y M0 = exp | (n —nNo / Woo,00_ |
ol o) Oeln— D)) Blelpone)) P71 f e
where Wao, ,00_ is @ normalized meromorphic differential with simple poles at co4+ and
corresponding residua +1 (an abelian differential of the third kind, [A8], (A.20)),

it —N),
= T .
R2g+2

Woo+,oo_

The hat indicates that we require the path of integration to lie in M (the fundamental
polygon associated with M)). The base point py has been chosen to be (Fy,0). The
constants A; are determined by the normalization

B TT9_, (2 — N
/ Woo 4,00 = 2 #dz = 0, (117)
a; Eaj 1 R29+2
which shows \; € (E2j_1, E2;). We also introduced the abbreviation
z(p,n) = A, (p) — &, (D)) — 2, €C%  z(n) = z(ocoq,n),
where A, (a,,,) is Abel’s map (for divisors) (cf. [A8], A.4)
A M — JM)

o [ 9]

a,, : Div(M) — J(M)
D — Y DpA

peEM

A divisor D on M is a map D : Ml — Z with D(p) # 0 for only finitely many p € M.
The set of all divisors on M is denoted by Div(M). The Jacobian variety of M,

JM)=C/{m+1n|m,nec 2%},

Po)

is a compact, commutative, g-dimensional, complex Lie group. Abel’s map A, is
injective and holomorphic and thus an embedding of M into J(M) ([I7], IIL.6.4).
Finally, £, denotes the vector of Riemann constants,

~ -~ S S 1- Zg: Tj,k
ng = (;p0717 e 7;p07g)7 ng’j = %7 Po = (E070)
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By (a special case of) Riemann’s vanishing theorem 6(z(p,n)) has zeros precisely
at /:Lj(n)a 1 S.] S g,

0(z(p,n)) =0 & pe{a;(n)}i_,. (1.18)
In addition, 8], (9.27), (9.28), show
0(z(p,m))0(z(p,n)) >0,  C1 <[0(z(n))] < Cy
for m(p) € (—o0, Ep) U (E2g41,00) U{oc}, m, n € Z, and positive constants Cy < Cs.

The sequences aq(n), by(n) can also be expressed in terms of the theta function
(e.g. @8], Theorem 9.4)

w2 DG 1)
! B 0(z(n))? ’
R N f(w + z(n))
by(n) = b+;cj(g)a—wj1n<—9(M+§(n_1))>‘w_o, (1.19)

and hence are quasi-periodic with g periods. The constants a, b depend only on the
Riemann surface

A H§—1(2_)‘j)dz> >0

1
a = lim —exp( 73
Eo R22+2(z)

A—oo A

~ 1 2g+2 g
b= 3 STE =Y N (1.20)
§=0 j=1
The following criterion for a4, by to be periodic, that is,
ag(n+ N) = aq4(n), by(n+ N) = by(n), VYn €Z, N €N,
is given in [3T], Chapter 2 ([48], Theorem 9.6).

Theorem 1.3. A necessary and sufficient condition for aq(n), by(n) to be periodic is
that Rogy2(2) is of the form

TP (QE = AP - 1,

where Q(z) (¢f. (AF)) is a polynomial with leading coefficient one. The period N is
given by
N =deg(Q) + g+ 1.

In the periodic case,

N 1/N N
i = A, [UN = (Haqm) S )

and 124, Adx 1 Ald
e T i (1.21)
Rygta@ o

Woot 00 =

=]
—
>
[\v]
—_
=
=
~
[\v]
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where A denotes the Hill discriminant ([A-4]). By Floquet’s theory (cf. Theorem [A2])
the solutions of the periodic Jacobi equation satisfy

Vg +(z,n+ N,ng) = m*(2)¢g.+(2,n,n0), A(2)? #1,
where m™*(z) are the two branches of the Floquet multiplier m(p) (cf. (AH))

) = 610 3) = (1) sy exp (¥ / o). 022)

0

For further information on quasi-periodic Jacobi operators and proofs of the results
discussed here we refer the reader to [48], Section 9.

1.3 The Baker-Akhiezer solutions and the quasi-
momentum map

Before we collect some basic properties of 14(p, n,no), let us introduce the following
fundamental solutions c, s € £(Z) of the Jacobi equation

Tqc(z, ., m0) = ze(z, ., o), T¢8(2, ., n0) = 28(2, ., ng)
satisfying the initial conditions
c(z,np,n0) = s(z,m0 + 1,n9) =1, c(z,n9 + 1,n0) = s(z,n0,n0) = 0.

In what follows, we set ng = 0 for simplicity and omit it, i.e. ¥4(p,n) := ¥q(p,n,0)
and p; = p;(0). According to (ICTI), ¢q,+(2,0,0) =1, and HE8], (2.18), implies

Yex(z,n) = c(z,n) Fag(0)mi(2)s(z,n)
C(Z,TL) +¢:|:(Z)S(Z,’I’L), (123)
where m 4 are the following pair of Weyl m-functions ([48], (2.12))

ma(z,n) = :Faq(n)wqi(Z, ")’ m4(z) = mx(z,0). (1.24)

Recall that O'(Hq) = Ug-:0 [Egj, E2j+1].
Lemma 1.4. The Baker-Akhiezer solutions 1q+(z,n) have the following properties.
(1). Yq(p,n) is real for 7(p) = z € R\o(Hy).

(ii). Forz eR,
Vg (2,n)] < Mlw(2)|*", M >0,

where

w(z) = exp (/: a)m,m_) . p=(2£RY%,(). (1.25)

and |w(z)| =1 for z € o(Hy), |w(z)| <1 for z € R\o(Hy). The function |w(z)|
has minima precisely at the points X\j, 1 < j < g, and |w(z)| — 0 for |z| — oo.



1.8. The Baker-Akhiezer solutions and the quasi-momentum map 9

(iii). Forpelly,
+n

M >0,

)

a
ol < M |2

where @ depends only on the Riemann surface, that is, on {E; }?g:(;l.
Proof. For (i) and (ii) see [A]], Lemma 9.3.

(iii). Since 8(z(p,n)) is quasi-periodic and hence bounded with respect to n € Z
we can estimate this terms by a constant. The path of integration may intersect
b-cycles since all a-periods are zero (arguing via homology theory). Suppose p € 114,
then ([48], (9.42))

exp : Wooy,0o. | = €xp R e o7 z
0 0 j=0 V J
a1 b ¢ 1 £l
= -(3) (414 mro05)
where @ and b are defined in ([C20). O

Our next aim is to find linearly independent solutions of T,u = zu for all z € C.
The Wronskian ([[LI4) shows that ¢4 + (2, n) are linearly dependent at the band edges
Ej, 0<j<29+1

Lemma 1.5. ([16]). The solutions of Tyu = zu can be characterized as follows.

(1). If Rogia(z) # 0, there exist two solutions satisfying

(z:+)
Yo (z:m) = 0+ (z,m)w(2)", w(z) = exp (/ @oo+,oo—),
Po

with 0+ (z,n) quasi-periodic.

(ii). If Rogt2(2) =0, z = Ej, there are two solutions satisfying

Yg(Bj,n) =g 1 (Ej,n) =g (Ejn),  tg(Bj,n) = bg(E;,n)(0;(n) +n),
(1.26)

where éj (n) is quasi-periodic.

Proof. (ii). By [LIA), ¢q,+(E;,n) = e _(E;,n). We construct a second linearly
independent solution at z = E' = E; using

= lim a Yg4(2:1) = Pg,-(2,1)
s(E,n) = ZLE (0) W (g (2), g1 (2)

which we obtain by ([CZ3),
Vg4 (2,1) =Yg, (2,n) = —aq(0) (1M4.(2) + 11— (2)) s(2, n),

and W (g +(2),%q.—(2)) = a4(0)%(1h4(2) + m_(2)). Without loss of generality we
assume that E; does not coincide with one of the Dirichlet eigenvalues p; (otherwise
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shift the base point ng). To derive an expression for ¢, +(z) at z = E + €2 we start
with

2g+1

Ry, (2) H VE + e —Ej=—c[[\/E+ & — E; = e(R(E) + O(e*)).
J#l
Moreover,
1/2 ~
R2§+2( ) R(E)

W (g, (2),%q,+(2)) = e(1+0(e*)).

G(z,0)  G(E +€%,0)

For p = (B + ¢, £Ry%,(E + ¢)),

/pcfj = /w / H (Bre-X )da:
po T v 0T \/—R (B +x)

_ (" =1 (F— ) s [ 5
= /po Wooy 00 = R(E) e—|—0(e)—./pgw:|:ﬂe—|—0(e ).
By ([L3),
— ’ — & i -2 = z(E,n S c(j 627(E—|—x)j_1d7r x
) = [ €= D) =2, = 2B £ et [ S
= g(E,n)ij_Zlg(j)%e—FO(eg) =: z(E,n) £ ye+ O(®)
and

0(z(p,n)) =0(z(E,n)) + %(g(E7 n))ye+ 0(63) =:0(n)+£0'(n)e+ 0(62).
We obtain for the Baker-Akhiezer functions

ds(em) = Cln0)SEL M o (1 /pwow)

0(z(p,0))
= Yg+(E,n ( (0/ ) —|—O(62)) exp(£n3 + O(e*))
- %iEn(u +nﬂ)e+0( ))

where we abbreviated 6(n) = 0 n) Q) ) Finally,

2((n) +npB)e + O(e?)
R(E)e

s(E,n) = aq(0)G(E,0)1q+(E,n) lifg

 2a,(0)G(E,0) T
- T hm Yg(E,n)(0(n) +np), (1.27)

thus a second linearly independent solution is given by

bg(E,n) = g(E,n)(0(n) +n),
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where
g

O(n) = Z —1n9( (E,n) 4+ w;). (1.28)
= 7,k=

Note that (1) = % — (3 since

24(0)G(E, 0)

1=s(E,1)= HE)

S(E,1)(0(1) + ).

O

Remark 1.6. (). Since ¥q(z,n) has a singularity if z = p;, the solutions in Lemma
[CA are not well-defined for those z. However, one can either remove the singularities
of ¥q(2z,m) or choose a different normalization point ny # 0 to see that solutions of
the above type exist for every z.

(ii). In the periodic case Flogquet theory tells you that there are two possible cases
at a band edge: Either two (linearly independent) periodic solutions or one periodic
and one linearly growing solution. The above lemma shows that the first case happens
if the corresponding gap is closed and the second if the gap is open.

To understand the properties of the Baker-Akhiezer solutions we have to investi-
gate the quasi-momentum map

w(z) = exp (/pj ":Joo+,oo) , p=(z,+). (1.29)

Since A\; € (E2j—1, Eaj), the integrand is a Herglotz function, that is, a holomorphic
function F: C* — C*, and admits the following representation (cf. 8], App. B)

oz ) :/OO L i

Rypis(z) A2
with the probability measure
_ 71 (A=)
di(N) = ==X () (NN
TR0 5(A)

Hence

g(2,0)

/ Woo 4,00 = / / —du dC
Po Eo
° A—Ey
1 di(X).

[ w(522) aoy
In particular, note that —Re(g(z,00)) is the Green’s function of the upper sheet II
with a pole at ooy and fi is the equilibrium measure of the spectrum (see [52], Theorem
II1.37). We will abbreviate g(z) = g(z, 00).

The asymptotic expansion of exp(g(z)) is given by ([4]], (9.42))

P a b 1
exp (/ @OO+,OO> :—;(1—1—;—}—0(;)), z — =00, (1.30)
Po

with @, b defined in ([CZ0).
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Theorem 1.7. The map g is a bijection from the upper (resp. lower) half plane
Ct={z€C|£Im(z) >0} to

*={2€C|£Re(2) <0,0 < Im(z2) < w}\ U 9(E2j11)]

such that o(H,) = {z | Re(z) = 0}.

Proof. Consider the Jacobian matrix of g(z)
_( Re(g) Im(g)
0= 0l wes) )
Due to the Herglotz property, Im(g) > 0, and ig(z) has positive diagonal entries.
Thus it satisfies the conditions of [38], Theorem 1(b) in Chapter VI, which shows
that ig(z) is one-to-one.

To prove that g(z) is surjective, we first show that the boundary of C* is mapped
to the boundary of ST. Note that g(\) is negative for A < Ey and purely imaginary
for A\ € [Ey, E1]. At Ej, the real part starts to decrease from zero until it hits its
minimum at A, and increases again until it becomes 0 at Eo (since all a-periods are
zero, cf. ((CId)), while the imaginary part remains constant. Proceeding like this we
move along the boundary of ST as A moves along the real line. For A > Ea,11, g()\)
is again negative.

Since dg # 0, g(z) is a local diffeomorphism and hence an open map. Suppose
w € ST lies not in the image of g(.). Then w is either a boundary point of g(C™)
or there exists an open set w € U,, C St with 9(U,,) C 9(g(C*)). W.Lo.g. let w be
the boundary point, that is, there exists (z,,), € g(C*) with x,, — w. Since g~! is
continuous, ¢~ (x,) — g~ !(w). The point g~ !(w) € CT, because d(C*) is mapped
to d(ST). Since g(.) is a local diffeomorphism, the open sets Uy-1(,, ), Ug—1(y) must
be mapped to open sets in g(C*), which is a contradiction to w ¢ g(C™T). O

Remark 1.8. In the special case where H, is periodic the quasi-momentum is given
by w(z) = exp(iN~arccos A(z)), where A(z) is the Floquet discriminant, and our
result is due to [39).

Therefore the map

w: CE — W*={weC]||w <1,+Im(w) > 0}\ U w(E2j41)]

z > exp(g(2))

is bijective. Denote W = W+ U W~ U (—1,1)\{0}. If we identify the correspond-
ing points on the slits [w(\;), w(F2j4+1)] we obtain a Riemann surface W which is
isomorphic to the upper sheet 11, .

Remark 1.9. In [39], the largest band edge Esqy1 is chosen for the base point po
instead of Eq and w will map C* — WT in this case. Moreover, in the periodic case
the slits [w(\;), w(E2j4+1)] appear at equal angles 2w /N, where N is the period.

Since z +— exp(g(z)) is a bijection, we consider the Baker-Akhiezer functions g +
as functions of the new parameter w whenever convenient (for notational simplicity
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we set g+ (A(w),n) = g+ (w,n) and similarly for other quantities). They inherit
the following properties: 1, 4 (w,n) € €% (Z) for |w| < 1, 4,4+ (w,n) are real on the
slits [w(A;), w(E2j4+1)], and have equal values in the (with respect to the real axis)
symmetric points of the slits. The functions g +(w,n) are meromorphic in W and
continuous up to the boundary with the only possible singularities at the images of
the Dirichlet eigenvalues w(p;) and at 0. More precisely, denote by My the sets of
singularities of the Weyl m-functions . (X), i.e. My UM_ = {u;}7_, (see (LTI)) and
E8], Section 2.1). Note that p; € My N M_ if and only if ; = Ej, in this case both
m+(A) have a square root singularity at p;. Then

(B1) ¢g+(w,n) € (4(Z), |w| <1, w ¢ {w(p;)}.

(B2) tg 4 (w,n) are holomorphlc in W\({w(ug)} -1 Y {0}) and continuous on the
boundary dW\ {w(y;)}9_

(B3) tq,+(w,n) have a simple pole at w(y;) if p; € My \{E;}, no pole if p; & My,
and if K = El,
i'C(n)
==
Vg, +(w,n) w—w;
where C(n) is bounded and real, w; := w(E}).
(B4) ¢g+(W,n) = ¢ x(w,n) = ¢gx(w,n) for |w| = 1.
Define for w € Ct N [w(\;), w(Eaj+1)]

¢q(wi,.)::l%¢q(we¥“,.), ¢q(mi,.)_hm¢q( etic)),

+0(1), (1.31)

then v, + (wt,n) = ¢, + (W5, n) € R.

Abbreviate m4 () = limejom+ (A +1€,0), A € R. Then (B4) is equivalent to
Im(my(A)) = Im(m—_ (X)), that is, the quasi-periodic Jacobi operator is reflectionless
(e.g. 48], Lemma 8.1).

In order to find an orthonormal basis for the Hilbert space L?(a(H,),C?,d\) we
consider the eigenfunction expansion for H,. We choose

= (40w (42)

as a new basis for the space of solutions, where

o= (1 o )

Since the spectrum of H, is purely absolutely continuous, this choice of basis diago-
nalizes the matrix measure dp,. given in 8], (2.150),

0ac(N) = (VEO) dpac(NV L () = 4aq(0)2ﬂ;(m+w) ( 01 )‘”'

We have a corresponding Hilbert space L2(R, C?,dp,.) with scalar product given by

F G L2 = Z /F dpac(A))i,j :/RWQ(A)dﬁac(/\)

4,7=0



1.8. The Baker-Akhiezer solutions and the quasi-momentum map 14

The vector valued functions U(A, n) are orthogonal with respect to dpg.

1 —_ 1 1 0
A A 2 = — A AN)———— A\ = Om,n
WO m) Lz = e [ TOMO D s (g ) =6
(1.32)
Now we can read off the normalization. Set

) = \/ e KAOSRICKOR S ()

Transforming the matrix measure to this normalized basis

O o7 0 = (] )
yields that U (), .) are orthogonal with respect to the Lebesgue measure d\

T\ m), U\ n))2 = /R (Vg (A m) g+ (A, n) + g, — (A, m) g — (A, 7))dX = G-
(1.33)

Lemma 1.10. The vector valued functions

Tn) = ( ZTSZ; ) = \/ 4aq(0)27TIin(Th+()\)) < igi&zg )

form an orthonormal basis for the Hilbert space L*(o(H,),C?,d\).

We even obtain a unitary transformation U : £2(R) — L?(R, C?,d\) defined by

THN = S FmT,

nez

/ T (A n)E(A)dA
R

which maps the operator H, to the multiplication operator by A (compare with [AS],
Section 7.5)

(T 'F)(n)

UH,U '=H, where HE\) =AE(\), E(\) € L3(R,C2d\).

Using our map w(z) = exp(f( +) Woo, 00 ) We can transform the orthonormal

basis of Lemma [T into an orthonormal basis on the unit circle. By (([CT2), (),
we have g + (A, n) = g+ (A, n) for A € o(Hy) and thus ¢, +(w,n) = g +(w,n) for

|w| = 1. Denote
P
exp (/ &00+,oo> = exp(if) = w,
Po

do 1 Iz — ) dw j-1(z =)

%—i_niigl z—Ej’ E—w_n2g+l *

then
(1.34)




1.8. The Baker-Akhiezer solutions and the quasi-momentum map 15

and ([C32) becomes
-t — L (10
dmn = 4aq(0)27r/RQ(/\7 W) o) ( 01 >d>\
. Yy 1 (N, ) W G d\
= W/U(Hq)(¢q,+(/\,m)1/)q,+(/\,n)+1/)q,_(/\,m)1/)q,_()\,n))m
! Do (M@ . m) i
= o | (O ).

] 2g+1 /
+1)g,— (A(el?), )¢q—( (e! )n)) Im(ﬁ”ulr(ei")) Hg (el — /\j)

j=1

(1.35)

Lemma 1.11. Both functions g +(w,n) and g _(w,n) form orthonormal bases in
the Hilbert space L*(S', s=dw), where

? 27i
g
R e
jzl)\(w)—)\ w

Remark 1.12. FEquivalently, both functions

A H Z Mj¢qi(w n),

Shd\

form orthonormal bases in the Hilbert space L*(S', 5=d\).

Proof. Abbreviate

: 2 (Aw) = B v
wq’*(w’”):(‘2aq<0>21m<m+<x(w>>> 7 <A<w>—Aj>> sl (136)

j=1
then (C3H) is equal to

S = 3 [ a0 ). ) + B M) ) - (), )
= o [ T b () )
= e [ T ),
Jw|=1

Since the Weyl m-functions differ from ¢+ (z,n) only by a constant (cf. (CZ4)), (CI2)
implies

Y IS VEE
N R E ( +Z —MJ 112 = 1s) )
Therefore

z € 0(Hy), (1.37)



1.8. The Baker-Akhiezer solutions and the quasi-momentum map 16

O

Observe that dw is meromorphic on W with a simple pole at w = 0. In particular,
there are no poles at w(};).
In the periodic case,

con( [ i) <o [s0%).

Lemma 1.13. Let A € o(H)p) and let ¢y 1+ (N\) be the Floquet solutions, then

N

lp W% = D [p. (A n)|? = 2a,(0)* NIm( (A) Im(5()), (1.39)

n=1

where § is defined by (L38).
Proof. The first resolvent identity ([8], (2.4))

(i () = ()0, (Hye ) (Hys —2)7'81)
Iy —2) P
— R Y W )P (1.40)
P =

holds for arbitrary Jacobi operators. Since we are interested in Floquet solutions,
VYpi(2,m) = py(2,n)e"?2) by Theorem A2 and

00 N
> (0P = Z‘m z,§)eIt
st st

. 2
eIN}’eq(z)

k=0
9 1
= WG =
For A € 0(H,),

. .12
equ(A—He)

Atie
2NRe (C)dC)

A+ie
9(¢)d¢ )

A

>\
= exp <2NRe ¢)d¢ + 2NRe/
= exp (0 + 2NRe ()\ + 1()1d§)

= exp (—QNIm/O g(A+i<)dC)
1 — 2NIm(§(\))e + O(?),

Q
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and ([CZ0) yields
(i, (V) = 2ap|(|¢)g]+\[(1131|(|§( 5 Aeol) (1.41)
O
Corollary 1.14. ([d]). In the periodic case, we infer for the norm
N-—
[[9p,2( H (1.42)

The normalized Floquet solutions

: JF
¢ ,:t(wan) = d) ,i(w7n)7
! : [¢p,+ (W)l
form orthonormal bases in the Hilbert space L?(SY, z-d\).

Proof. Insert (L34) and

1 A'(\) IS -
Im(g(A)) = Nlm ((AQ(}\) _ 1)1/2) - IH?ZQ I E;

into (C39) to obtain the norm. For the second assertion proceed as in (([C34) and
Lemma [T O

Lemma 1.15. The functions g +(w,n) have the following asymptotic behavior as

w—0

an

n—1 a.(i +1
Yo (w,n) = (_1)n<M) w4+ O(w*" ),

with a € R as in (LZA). In the periodic case, a = ‘H ap(y )‘UN.

Proof. The functions ¢4 have the following expansions near +oo ([48], Theorem 9.4)
+1 b ! 1
¢ﬂ%m:(@@§ (kbﬂiiﬁ+o@ﬂ) 7 — +00,
z z z
and therefore

n—1

Vg ( H b+ (2,5) (1.43)

_ <M>ﬂ(liw+ 1

Zn z 22
Equation ([C30) implies

% - _%(1 +0(w)), w—0, (1.44)
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hence

n—1

o) = [L a0 -
j=0

w
a

(04 0<w>>)in

(L—laq . +1
:(_1)"<M) w(14+0(w)),  w— 0.

d’l’b

In the periodic case, (A2l and ([Af) imply that

1 N —-N
A) = 52" + 0N = % w— 0, (1.45)
P
and thus z = A,l,/Nw’l + O(1). Inserting this in
Up—(z.0) = m_(2)sp(z,) + eplz,n) = ———— + O(="7Y), 2z o0,

Hj:O ap(J)

yields the desired result. The formula for ¥, 4 (w,n) follows then from (CI3) which
shows ¥, 4+ (z,n)¢p —(2,mn) = 1 4+ O(z~'). The result in the periodic case was first
given in [6]. O



19

Chapter 2

Direct scattering theory for
quasi-periodic Jacobi
operators

2.1 Existence of Jost solutions

Suppose that a4(n), by(n) are given quasi-periodic sequences with corresponding Ja-
cobi operator H, as discussed in Chapter [l In this section we want to study short-
range perturbations H of H, associated with sequences a, b satisfying a(n) — aq4(n)
and b(n) — by(n) as |n| — co. More precisely, we will make the following assumption
throughout this work.

Hypothesis H.2.1. Let H be a perturbation such that
> Il (la(n) = ag(m)| + [b(n) = by(m)]) < ox. (2.1)
neEZ

We first establish existence of Jost solutions, that is, solutions of the perturbed
system which asymptotically look like the Baker- Akhiezer solutions. For the proof we
will need the Volterra sum equation.

Lemma 2.2. ([A8], Lemma 7.8). Consider the Volterra sum equation
f)=gn)+ Y K(n,m)f(m).
m=n+1
If there is a sequence K(n,m) such that
|K (n,m)| < K(n,m), K(n+1,m) < K(n,m), K(n,.) € £1(0,0),
then, for given g € £>°(0,00), there is an unique solution f € £>°(0,00) fulfilling

01 < (sup o) exp< )3 f«(n,m>> .

m>n m=n+1
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If g(n) and K (n,m) depend continuously (resp. holomorphically) on a parameter and
if K does not, then f(n) also depends continuously (resp. holomorphically) on that
parameter.

Lemma 2.3. Assume (HIZl). Then there exist solutions ¥+ (z,.), z € C, of 7¢p = 29
satisfying
lim (=) (0 (2,1) — g (5,m)| = 0, (2.2)

n—=4oo

where Yq.+(z,.) are the Baker-Akhiezer functions and w(z) = exp( ;)LDOO+,OO_) (cf.
CZ3)). Moreover, ¥4 (z,.) are continuous respectively holomorphic with respect to z
whenever ¥4 +(z,.) are and they inherit the properties (B1)-(B3) where

o ilOi(n)
Yi(z,n) = 7\/@ +0(1) (2.3)

if 1y coincides with a band edge Ej.

Proof. We only prove the claim for 14 (z,.). If ¢ satisfies the inhomogeneous Jacobi
equation
(g =2 =y (2.4)

with ¢ = (14 — 7)¢, then 7¢ = z1). By the general theory (e.g. [E8], Chapter 1),
the solution of [Z4]) can be completely reduced to the solution of the corresponding
homogeneous Jacobi equation (7, — z)1y = 0. Define

sq(z,m,m
Ky(z,n,m) = M,
aq(m)
where s4(z,.,m) is the fundamental solution of 7,8 = zs with initial conditions

sq(z,m,m) =0, sq(z,m+ 1,m) = 1. Suppose that ¢4 (z,.) satisfies

Vi (z,n) =g (zn) = Y Kqlz,n,m)((rg = 7)0+(2))(m), (2.5)

m=n+1

then ¢4 (z,.) fulfills Z4) and @2) as can be computed directly. Green’s formula
([3) implies for 7 — 7, =: 7

Y Kolzn,m)(fe(2))(m) = Weo(Kq(z,n), 94 (2) = Wa(Ky(2,n),91.(2))
m=n+1

+ Z (%Kq(zﬂ n, ))(m)er(z, m),

m=n+1
where Wao (K, 104) = 0 and W, (K, 1b4) = (a(n) — ag(n))ag(n) =1 (z,n). We set
1;4—(27 n) = w(z)—n¢+(27 n)
to get a sequence which is bounded near 4+co and obtain

5(&)) by (z,n) = 1Eqﬁr(za n) + Z w(z)™ K, (z, n,m)(z,m), (2.6)
K m=n+1
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where
Kq(zﬂn7m) = ((T_Tq)Kq(Zvnﬂ'))(m)
_ sq(z,mym+1) alm) — a.(m sq(z,n,m) ) — b (m
= S alm) — aglm) + L2 (o) — b))
%(a(m —1) — ag(m — 1)). (2.7)

If we can apply the Volterra sum equation (Lemma E2) to {8, the proof will be
finished. To do so, we need an estimate for w(z)m*”f{q(z, n,m) or, equivalently, for
s¢(2z,m,.). The Wronskian (CI4) implies that ¢, 4 (2, n,m), ¥4 _(2z,n,m) are linearly
independent for z # E;. In this case,

sq(z,m,m) = a19q 4+ (2,1, m) + 21Pq,— (2,1, M), z # Ej,
for some constants o 5. By Lemma [ ¢, + (2, n,m)| < M|w(2)[F™~™) thus
(=)™ " Ky (z,m,m)| < elm)M (1 -+ (=)™ = K (z,n,m),

where ¢(m) = |a(m) — ag(m)| + |b(m) — bg(m)| + |a(m — 1) — ag(m — 1)| and M’
depends on inf{a,(m)} and |w(z)|. By HEI ¢(.) € ¢}(Z,R) and Lemma [[A shows
that |w(z)] <1 for z € R and |w(2)|™ = O(|z|™™) for p € Il with m(p) = z. Hence
K(z,n,.) € f}(N) as desired. Since w(z) is continuous with respect to z, K(z,n,m)
can be chosen independent of z as long as z varies in compacts. The claim about
continuity (resp. holomorphy) of ¥4 (z,.) follows then from Lemma 2

For z = E, ([LZ0) implies

2a4(m)G(E,m)

R(E) Ve(E,n,m)(0(n,m) + (n —m)p)

sq(E,n,m) =

and
[w(E)™ " Ky(E,n,m)| < Ce(m)|0(n,m) + (n —m)B| € (N, R)

finishes the proof. O

Remark 2.4. Note that a(n) # 0 for n € Z, since

¢+()\, n)d”r(/\v n+ 1) - 1/J+()\, n+ 1)1/]+()‘7 n)

Moreover, fi1(n) # (Eo,0) for n € Z by HILA, thus [LI3) implies
0(z(po, n))

Next, we want to establish the connection between the spectra of H and H,. The
difference expression 7 is called oscillatory if one (hence any) solution of 7u = 0 has
an infinite number of nodes. A point n € Z is called a node of u if either ([44])

Yq(po,n) = C(n,0) #0 VYneZ. (2.8)

u(n)=0 or a(n)u(n)u(n+1)>0.

In the special case a(n) < 0, n € Z, a node is precisely a sign flip of w.



2.2. The transformation operator 22

Theorem 2.5. Assume (HIZ1).
(i). Oess(H) = 0(Hy).

(ii). The point spectrum of H s finite and confined to the spectral gaps of Hg, i.e.
op(H) C R\o(Hy).

(iii). The essential spectrum of H is purely absolutely continuous, cess(H) = 0ac(H).

Proof. We essentially follow the proof of [48], Theorem 7.11.

(i). The essential spectrum only depends on the asymptotic behavior of the se-
quences a(n), b(n) (E]], Lemma 3.9), therefore oess(H) = 0ess (Hy)-

(ii). We consider the solutions ¢4 (A,.) of 7¢p = M) for A € o(H,) found in
Lemma Since ¥4 (A,.), A € o(Hy), are bounded and do not vanish near +oo,
there are no eigenvalues in the essential spectrum of H. Furthermore,

i) (s (Bo, m) — 2 (Eo,m))| =0
implies that H — Ey is non-oscillatory since by @3) and ([LZG), |1+ (Eo,n)| > € > 0,
n € Z. By [48], Corollary 4.11 (Remark 4.12), there are only finitely many eigenvalues
below Ey (above Ea441) if H — Ej is non-oscillatory. Applying [48], Corollary 4.20,
in each spectral gap (Eaj_1, Fa;), 1 < j < g, shows that the number of eigenvalues in
the gaps is finite as well.

(iii) follows from (i) since o(H,) is purely absolutely continuous (cf. (LIH)). O

2.2 The transformation operator

We define the kernel of the transformation operator as the Fourier coefficients of the
Jost solutions ¥4 (w, n) with respect to the orthonormal system given in Lemma [CTT]

{tg,+(w,n)}nez,
K (n,m) = —— W (10, n)y - (w0, m)deo(w). (2.9)

27 |lw|=1

Since 94 (w,.) have the same value on the (with respect to the real axis) symmetric
points of the slits [w(\;), w(E2j4+1)], the functions ¢4 (w,n)q+(w, m) have equal
values on the slit sides Sy + and

1 g9

2mi
k=1

MWM%ﬂmmmmozu

(2.10)
The functions 4 (w,n), ¥q,(w,m) are holomorphic in W and continuous up to
OW\{w(p;}. By the Cauchy theorem, K (n,m) equals the residue at w =0,

( s (w0, )by, (10, m) o) +
Sk,+ Sk,—

1
Ki(n,m)= Resoz¢i (w, n)hg,+(w, m).

In particular, since ¥+ (w, n)yg +(w, m) = O(w*™=™)) we conclude

Ki(n,m) =0, +(m —n) <0. (2.11)
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Lemma 2.6. ([16]). Assume HIZIl The Jost solutions ¥4 (w,n) can be represented

as
+oo

Yr(w,n) = Ki(n,m)pgs(w,m),  |w|=1, (2.12)

m=n

where the kernels K (n,.) satisfy Ki(n,m) =0 for £m < +n and

+oo
Kemm)| <€ 3 (lal) = agd)l + bG) —ba(i)]),  Em > 40, (213)
j=["3" £

The constant C' depends only on H, and the value of the sum in (Z1).

Proof. We prove the estimate for K (n,m) and omit ”+” and ”2” whenever possible.
Define p(n) = ¢(n)K (n,n)~!, then ¢ fulfills
a(n)? A
zp(n) = — ) p(n+1) +b(n)e(n) + aq(n — 1)p(n — 1) =: (He)(n).
q

We abbreviate

and proceed for (H, — z)p = (H, — H)yp as in the proof of Lemma E3,

o) = Gy — S Kynm)(H, — H)p)(m)
m=n+1
= g+ S 2 Gl om 4 1) + Bm)p(m))

> J(n,m)e(m),

m=n+1
where ( D ( )
Sq(z,mym — ~ 84(z,mn,m
J(z,n,m):d(m—l)q;—i—b( )‘1%
ag(m —1) aq(m)
On the other hand, ¢(n) is formally given by
o) = 3 s mpty(m). ) = T
therefore
Zfﬂ(nqu ZJnqu Z ZJnm (m, D)g(1).
m=n m=n+1 m=n+1[l=m+1

(2.14)
Multiplying both sides of I by 1,,— (k) and integrating over the unit circle yields

Z T(n,m,m, k) + Z Z T(n,m,l, k)xk(m,l), (2.15)

m=n+1 m=n+1Il=n+1
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where .
F(Tl, m, l7 k) = 5 / J(UJ, n, m)d’q,—!—(“’v l)¢q,— (w7 k)d(.d(UJ)
Jw|=1

2mi

Using 3], (1.50),
sq(n,m) N Vg, + (M) g, —(n) — g+ (n)Yg,— (M)

a(m) B W(wq,—i—ﬂr/)q,—) ’
we obtain
T(n,m, 1, k) = b(m)Tq(n,m,1, k) + a(m)Ty(n,m — 1,1,k)
with
Ly(n,m,l,k) = To(m,n,l,k)—To(n,m,l, k),
1 7/)q,+(w7n)1/’q,—(wam)1/’q,+(wvl)¢q,—(ka)
k) = — d
FO(n7m7 ) ) o wiv) (¢q7+;¢q, ) UJ(’U))
- Dt (2o ) () (2, Do (2B T = 1)
2 W (g, +:q,~) R;ﬁ_Q( )
_ ¢q+ Z,n %—(2 m)% +(2, l)% —(2,k)
B 27”/ W (Yg,+,%q,-)? = (210)

Here v is a path on the upper sheet encircling the spectrum. The integrand of I'g
is meromorphic on the Riemann surface M with poles of order one at E; and poles
of order O(z*(=m+1=k)=2) near ooy (there are no poles at the Dirichlet eigenvalues
;). We apply the residue theorem twice, first on the side of v including oo, then
on the other side including the spectrum (and thus co_)

Lo(n,m,l,k) = —Ress, ¢q,+(n)1$7(¢i”1)%;t()l3¢q, )
2g+1
B Vg, + () thg,— (M) thg 4 (1)1hg,— (k)
- (Resoo, + jgo ResEj) < 4 Wl/](1/)q,+,1;q,—)2 L ) .

The order of the poles at ooy implies

2g+1

Yo+ (N)hg,— (M)g 1 (D1hg,— (k) . _
To(mom, 1, k) = {2 BB =W, o o n—m+1-k<0

0 n—-—m+Il—k>0,

which shows that I'g(n,m, [, k) is real and bounded since 94 (E,.) = 14 —(E,.) are
(if p; = Ey, use (B3)). Together with ([ZI8) this yields

FO(nv m, l7 k) = —Fo(m, n, k7 l) = —Fo(m, n, ka Z) = —Fo(n, m, ka Z)
Moreover,

Ly(n,m,l, k) =0, l—k>|m—n],
Fq('fl,?’fl,l,k) = —Fq(m,n,k,l) = Fq('fl,?’fl,k,l),
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which then implies

2g+1
T (1, ) — 4 S8R0 = m) 32 Resyp Lalilig i uesptastBl |1 — k| < fm -
0 [l —k| > |m —n|
(2.17)
and I'(n, m, 1, k) = 0 for [l — k| > m—n if m > n. Note that the residue at E; is given
by
2
PL;;((EJ L B (BB DB (215)

Now we obtain for x(n, k)

k(n,k) = Z I'(n,m,m, k) + Z Z I'(n,m,l, k)k(m,1) (2.19)

m=n+1 m=n+1l=m-+1
%) [e%) m+k—nm—1
= Z L(n,m,m, k) + Z Z L(n,m, 1, k)xk(m,l),
m:[nT-HcH_l m=n+1l=n+k—m-+1

since I'(n,m, m, k) # 0 only if |m — k| < m —n implying m > # In the third sum
of @I we need that |m + 3§ — k| < m —n for § > 1 which yields § < k — n and
0 > n+k—2m. Two remarks might be in order: m+k—n—1>n+k—m+ 1 since
m—n > n—m+2, and the starting point [ = n+k —m+1 of the third sum actually

has a lower limit, namely m < "TM, since we require | > m + 1 for k(m,l) # 0, 1.
Note that
Y Tymomk)| < D> |b(m)+a(m)| =: g(25E),
m=["FE]+1 m=["Fk]+1
m+k—n—1
Z IT(n,m,1,k)|]| < D(m—n—1)b(m)+a(m)| =:é(m) € (1(Z,R),
l=n+k—m+1

where D is the estimate provided by I1), IX). We set up the following iteration
procedure

o0

ko(n, k) = Z T'(n,m,m, k),
m:["T'HC]—&-l

%) m+k—nm—1

Z Z L(n,m,l, k)kj_1(m,1)

m=n+1l=n+k—m-+1

kj(n, k)

and claim ‘
(Cemng1 &m))’

7!

[k (n, k)| < ("4%)
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This follows from

S m+k—n—1 S o(i 7
k) < > Y |r(n,m7l7k)|Q(_+l)w

2

m=n+1l=n+k—m+1 ]!
< % é(n+k+1)< Z é(z)) é(m)
m=n+1 i=m+1
q(n—!—k) 00 ) » 41 » it
< 555 5 (Z0)" (5 0)7)
q(71+k> o A Jj+1
TG +21)'<m_zn:+10(m)> 7

where we have used §(n + 1) < ¢(n) and

(S 4 s)7F! = gi+l = Sj“((l n %)jﬂ - 1) - ssjgjoj (1 n %)l > (j + 1)s87

with s = é(m) >0, S =32, .| é(i) > 0. Hence the iteration converges and implies
the estimate

Z kj(n, k)

Jj=0

|k(n, k)| =

< g(25) exp ( ) é<m>>. (2.20)

m=n+1

Associated with K1 (n,m) is the operator

+o0
(K+f)(n) = > Ki(n.m)f(m),  f el (2),

which acts as a transformation operator for the pair 7, 7,.

Theorem 2.7. Let 7, and T be the quasi-periodic and perturbated Jacobi difference
expression, respectively. Then

T+ f = Kimof, fetx(z).
Proof. It suffices to show that HKy = K4 H,. Indeed,
1

HKi(n,m) = o | IZlH@bi(w,n)wq,;(w’m)dw(w)
- % Mw)ths (0, n) g = (w, m)dw(w)
L J|w|=1
- % | lflwi(w’”)quq,$(wvm)dw(w)- (2.21)

O
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Corollary 2.8. Forn € Z we have

a(n)  Ki(n+ln+1) K (n,n)
aq(n) B Ky(n,n) - K. (n+1l,n+1) (2.22)
—by(n) = ag(n Ki(nnt1) —ag(n — Ki(n—1,n)
b)) = o) D gy L)
_ _ K,(n,n—l)_a . K_ (n+1,n)
= aq(n ]-) K_(n,n) q( )K_(Tl+1,n+1)’
and .
[1 %~ Kk (nn) (229

Proof. Consider the equation of the transformation operator HK+ = K4 Hy, which
is equivalent to (cf. (ZZI))
an—1)Ki(n—1,m)+bn)Ki(n,m)+an)Ki(n+1,m)=
ag(m — 1)Ki(n,m — 1) + by(m)K+(n,m) + ag(m) K+ (n,m+1).
Evaluating at m = n we obtain the first equation and at m = n F 1 the second.
Equations [(ZZ2) then imply

K+(n,n):HCZ]((jj)), K_(n,n) = ]:[ ‘;q(—(j)) (2.24)

j=n j=—o0

and
K+ (TL, n)

Ki(n,n+1) = 2a()

> (b)) — b)),
j=n+1

3 0l) - b0)):

j=—00

K_(n,n)

K_(n,n—1)= P

O

Remark 2.9. As absolute convergent sums of 1q,.+(%,.) the Jost solutions ¥+ (z,.)
have the following behavior as z — oo (use [{3))

el N 1 n
“/’i(z’”):Ail(o) (Hj—o (J)> (1+(Bi(O)iZb(j—ﬁ))é—i—O(%)), (2.25)

where
Ao = TLod5 B = 3 0,0) 000
n—1 a() n—1
Aw = Il o5 B-)= 3 (uli) = b0))

In terms of w,

n—1 . +1
Yi(w,n) = (=1)" <M> win(# + O(w)), w — 0. (2.26)
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In the notation introduced above,

2.3 The scattering matrix

Let H, be a given quasi-periodic Jacobi operator and H a perturbation of H, satisfy-
ing Hypothesis HEZIl To set up scattering theory for the pair (H, H,) we proceed in
the same manner as for the free Jacobi operator associated with constant sequences
a(n) = 1/2, b(n) = 0 (cf. [@8], Chapter 10). In the case of periodic background, the
scattering matrix has been set up in [E5], see also [I5].

The first step is to show linear independence of the Jost solutions 14+ (), ¥+ ()
for A in the interior of o(H,). The Wronskian of 14 (\) can be evaluated as n — £oo

W), 0:) = Wo(hg e (), dgr(N)
= ag(0)(Whge (N 005 (A 1) — g = (A, Dby £ (A, 0))
Ry)% (0

= O X € o(H,). (2.27)

It coincides with the Wronskian of the Floquet solutions in the periodic case

W(0p,£(N),Up, (V) = ap(0)(m£(X) = mx(N)) (cp(A; 1)5p(X, 0) = (X, 0)5,(A, 1))
2a,(0)(A(N)? = 1)!/2
sp(A,N)

2N -1
Hj:() vV A= Ej

= = , A€ o(Hp).
15— ) € 7(Hp)

Hence 14 (\), ¥+ () are linearly independent for A in the interior of o(H,) and we
consider the scattering relations

¢:t(/\7n) = O[(/\)¢$()\’n) +ﬂ$(>‘)w$()\an)7 )\ € U(Hq)a (228)
where
W(U)JF()\)a Y+(N)) ?:1(/\ - Nj)
a(A) = = W(h—(N), v+ (), (2.29
N W) | mey e @29
W(h£(A), ¥+ (V) S (A= 1y) —
A) = = F= W (= (N), v (V).

While a(A) is only defined for A € o(Hy), the right hand side of Z29) may be used
as a definition for A € C\{E;}. Therefore o(w) can be continued as a holomorphic
function on W and it is continuous up to the boundary except possibly at the band
edges.

Remark 2.10. Note that a(\) does not depend on the normalization of ¥+ (\) at the
base point ng = 0 whereas B+ = [+, does. Using

¢:‘:(zv n, nO) = %,i(zv nO)_l"r/):l: (Z7 n)
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and

j=1 Hi

W 0,00 = TT 2520 (0 0 mo), v O o)

we see

— ¢q,¥(>\a )

no
6:‘:,0()\) - djq,j:()\anO)

ﬁ:l:,no (A)

A direct calculation shows

a@) =a(w),  Pr@)=Pr(w) =—Pz(w),  |w[=1, (2.30)
and the Pliicker identity (cf. [4]], (2.169)) implies
la(w)]? =1+ [B(w)]?,  |w|=1. (2.31)

The point spectrum o, (H) of H is finite and confined to the spectral gaps of H,
by Theorem We will denote the eigenvalues of H by

op(H) = {Pj}?:l-

They coincide with the zeros of the Wronskian,

op(H) = {2 | W(_(2), ¥4 (2)) = O\ {E;} 225"

By Z29), o(w) has simple zeros at p; and possible singularities at E;.
Our next aim is to study the behavior of a()) at the eigenvalues p;, therefore
we modify the Jost solutions ¥4 (A, n) according to their poles at u; and define the

following eigenfunctions @Zi(A, J)

¢+(>\a') = H (A_/J'l)w-i-()\?)a

€My

o) = I G=me-(n). (2.32)

wmeM_\{E;}

Define 1;(1,:‘:(/\,.) accordingly. Moreover, @i(pj,n) = C;H/&(pj,n) with c;rcj_ = 1.
The norming constants v+ ; are defined by

1 p 2
— = [dx(ps,n)*. (2.33)

e nez

We discuss the derivative of a(\) next.

Lemma 2.11. For A\ € C\o.ss(H),

d -1 . . . .
aa(A) = Wq(’@[]q,f(A)awq;k (A)) ; (7/)+(/\7J)¢— (A?j) - a(/\)¢q,+(>\aj)1/’q,—(/\d))
= —a(A) Z (G()\, n,n) — Gq(A, n,n)),

nez

where G(A, .,.), Gq(A, .,.) are the Green functions of H, Hy.
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Proof. We claim that

n w(/\)yw 7i(>‘7 TL), n — %00,
wA) Ty (A n) = { a(/\)w()\)q:F"wqi()\,n), n — Foo, A€ C\oess(H).
(2.34)
The first equation follows from ([Z2). To obtain the asymptotic behavior of ¥4 (n) as
n — —oo (the case for n — oo follows similarly) we recall

oy = L= A=) 0 0w,
R2é+2()\)
By &27),
QW (- (Nt (V) = W (A), 1 (V). (2.35)

For n — —o0,
lim W, vy) = lim (W)

~ (ag(n) = a(m) (- ()4 (0 +1) = V- (0 + )b (n) )
= lim W, (0o, 4y),

n——0oo

since the Wronskians are bounded and independent of n (if A = p;, use in instead
of 11 ). Therefore (223H) is equal to

lim W (4hg,—(A); @(MN)tg,+(A) = ¥4 (A, n)) = 0.

n——oo

Asymptotically,
bg,— (AN ) (A1) = Oy (A, )+ (A, n) (1 +0(1)), 1 — —o0,

and

lim W (g, (A), @(MN)tg,+(A) = Ctg (A ) =0

shows C = a()), that is,
wN) " (A1) = aNwX) e (A ) (1+0(1)),  n— —oo.

Green’s formula implies (48], eq. (2.29))

W (4 V), - (N) = Wi (0 V), 02 () = D e (A (A4),  (2:36)

j=m
hence the derivative of the Wronskian can be written as

d

DIV W= (X 14 (V) = Wa (LX) 94 (V) + Wa (- (A), 1. (V) (2.37)

= W@ (N, 91 (N) + W (- (N, 94 (V) = D> s (0 i)v- (A ).
j=m+1
We use [Z34) to evaluate the limits for m — —o0, n — oo as before
Win(WL(N), ¥+ (V) = aN)Wn(¥g _(N),1e+(N),  m— —oo,
W (- (N, (V) = aNWa(g,-(N), g +(N), 1 — oo,



2.8. The scattering matriz 31

and transform W, again using (2230
Wi (4, () Y+ (V) = W (- (Vs 00+ W)+ D g (M )tg, - (A, )
j=m+1

Collecting the terms together we obtain

W), 00 () = =3 (B (0 9) = et A ).~ (V)
JEZL

Fa(NWy (g~ (Vg1 (V).

With obvious notation,

d d /W 1/ 1,
w0 = ml) = G) g
w! 1
= — q W - - —— — W/
w2, ( JGZZ (V40— avusvy-) + ;)
1
= _Wq Z (%/J#ﬁf - 04¢q7+¢q77)'
JEZ
O
Corollary 2.12. The derivative of a(X) at the eigenvalues p; is given by
d -1
—a(\)| = : (2.38)
dA Pi CjE’Yi,jR;g/;i-Q(Pj)
Proof. Use [Z27) and a(p;) = 0, that is,
d g .
o] =i m i sm (o oy, (2.39)
P R2g+2(pj) neZ
Now apply [Z33). O
Remark 2.13. (i). Note that
LW, )| = = Doy Ry (03, k) = (2.40)
d\ - » ¥+ y =~ —\Fi» +\Fj> C;—t"yi)j . .

(i). Equation [ZF8) gives a connection between the left and right norming constants
-1
T T @ () Ragrao))
As a last preparation, we study the behavior of a(w) as w — 0. By (ZZ0),
W (), s () = a(0) (- (w, 0) (w, 1) — vo— (w, oy (w, 0))
aw™ ' +0(1)

(2.41)

S
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where we abbreviated A = A_(0)A4(0). Moreover,

Ry (A\(w))
(W) — X))

Jj=1

=aw '+ 0(1),
therefore a~!(w) is bounded at 0 with

- 1 o o aq(j)
“O=5= j:llo a(j)

(2.42)

We now define the scattering matrix

_( T(w) R-(w) _
S(w)—<R+(w) Tw ) w| =1,

where T(w) = a~}(w) and R4 (w) = a *(w)B+(w) are called transmission and re-
flection coefficients. Equations [Z30) and @31) imply

Lemma 2.14. The scattering matriz S(w) is unitary. The coefficients T'(w), R+ (w)

are bounded for |w| =1, continuous for |w| =1 except at possibly w; = w(E), fulfill

T (w)]? + | R (w)|? Lo |wl=1, (2.43)

T(w)Ry(w) + T(W)R-(w) = 0, lw| =1, (2.44)

and T'(w) = T(w), R+ (w) = R (W) for |w| = 1.
Moreover, Rég?m (w)T(w)~1 is continuous (in particular, T'(w) can only vanish at
wy) and

1/2

Jim Rygia(w) RiT(ZZJ))H =0, w7 w(py)
lim RY? Re(w)-1 _ g _ N (2.45)
wl_)Hq}ﬂ 2g+2 (1,U) T(U}) ) wy w(lu’ﬂ)

The transmission coefficient T(w) has a meromorphic continuation to W with
simple poles at w(p;),

2
(Resy, T(N)? = 74575 Rags2(0s): (2.46)
Moreover, T'(z) € R as z € R\o(H,) and

- 1 B u it
T0) = Ki(n,n)K_(n,n) H )’

where K1 (n,n) are the kernels of the transformation operators.
Proof. To show (ZZ3) we use definition ZZ9),

Ri(N)+1

1/2
R2g+2(/\) T(}\)

(a(N) + B=(V) Ry 25N

=TI = 1) (W (- (), (V) F W (W= (A), 9= (V).

Jj=1

There are two cases to distinguish: If p; # Ej, then v+ are continuous and real
at A = Ej and the two Wronskians cancel. Otherwise, if p; = Ej, ¥+ are purely



2.8. The scattering matriz 33

imaginary (by property (B3) of the Jost functions) and the two terms are equal in
the limit

Jim TTO = )W (W=, 94(0) = (~1'a(m)(C-(n)C (0 + 1) = C—(n + )0 (n))

=F )\llnﬁj H(/\ — ,Uj)W(w$(/\)7 1/& (/\))

They add up to

Z 2a ()
2 lim 1211@ = )W (Y- (N, ¥+ () = 2 Jim ;:( 5
O
The sets
Si(H) = {Re(w),w| =1; (pj,y+4), 1 <j < q} (2.47)

are called left/right scattering data for H.

We have already seen that we can compute S_(H) from Sy (H) and vice versa
with formulas Z43)), Z), and ZZ4) if the transmission coefficient T'(w) is known.
Thus our next aim is to show that the transmission coefficient can be reconstructed
from either left or right scattering data.

Let g(w,wp) be the Green function associated with W and let

p(w, wo)dwy = @(w,rew) e'?ap, wo = elf, (2.48)
or r=1-

be the corresponding harmonic measure on the boundary (see, e.g., [52]). Since W is
simply connected, we can choose a function h(w,v) such that §(w,wp) = g(w,wp) +
ih(w,wp) is analytic in Wy. Clearly § is only well defined up to an imaginary constant
and it will not be analytic on W\ {0} in general. Similarly we can find a corresponding
v(w,wp) and set fi(w,wo) = p(w, wo) + iv(w, wp).

Lemma 2.15. ([16]). Either one of the sets S+ (H) determines the other and T(w)
via the Poisson-Jensen formula

T(w)zexp<2g<w7w<pj>>> exp G /. 11n<1—|Ri<w>|2>ﬂ<w7w>dw>, (2.49)
=1 wl=

where the constant of § has to be chosen such that T'(0) > 0, and

R_(w)  T(w) (Res,, T(\)’*

— T Ty VHIV—d T e o
R+(U)) T(w) " ! 2gatl(pj - El)

Proof. It suffices to prove the formula for T'(w) since evaluating the residua provides
v+,; together with {p;} and {E;}. The formula for T'(w) holds by [53], Theorem 1,
at least when taking absolute values. Since both sides are analytic and have equal
absolute values, they can only differ by a constant of absolute value one. But both
sides are positive at w = 0 and hence this constant is one. O

Note that neither the Blaschke factors nor the outer function in (EZZ9) are single
valued on W in general. In particular, the eigenvalues cannot be chosen arbitrarily,
which was first observed in [32].
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2.4 The Gel’fand-Levitan-Marchenko equations

In this section we want to derive a procedure which allows the reconstruction of the
Jacobi operator H with asymptotically quasi-periodic coefficients from its scattering
data Sy (H). This will be achieved by deriving an equation for Ki(n,m) which is
generally known as Gel’fand-Levitan-Marchenko equation.

Since the kernels K (n,m) are essentially the Fourier coefficients of the Jost solu-
tions ¢4 (w,n) we compute the Fourier coefficients of the scattering relations (225).
Therefore we multiply

T(w)y+(w,n) = Y+ (w,n) + R (w)hx(w,n) (2.50)

by (271) ~11by + (w, m)dw, where £m > +n, and integrate around the unit circle. First
we evaluate the right hand side of ([Zh0) using (Z9)

1

o | |:1¢+(w,n)wq,+(w,m)dw(w) = Kyi(n,m), (2.51)
2% B (0 () = S K (n, ) F (1, m),
where )
Frlm) =5 [ R (0, D (w0 md(). (2.52)
Tl J|w|=1

Note that F*t(I,m) = F*(m,) is real.

To evaluate the left hand side of (2250 we use the residue theorem. Take a closed
contour in W and let this contour approach OW. By Lemma T4 the function
T(w)—(w,n)g+(w, m) is continuous on {|w| = 1}\{w(E;)} and meromorphic on
W with simple poles at w(p;) and a pole at w = 0 if m = n (for m > n it is bounded at
0). The function T'(w)y— (w, n)1q,+ (w, m) has equal values on the slit sides, therefore
the integral along the slits contributes nothing except at the poles w(p;) (compare
E&TId)). The poles at w(u;) cancel with the zeros of dw at this points. In summary,
the only poles are at the eigenvalues p; and at w = 0 if m = n, hence

=y I_lT(wwf(w,n>wq7+<w,m>dw<w>
s, (T o)

Here 6(n,m) is one for m = n and zero else. Note that

Resy—w, F(w) = lim (w—wo)F(w) = lim w(z) —w(zo)(
w—wWo z—20 Z— 20

= U)/(Zo)ReSz:zoF(w(z))a

z = 20)F(w(z))
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if the second limes exists. By ([Z38) the residua at the eigenvalues are given by

TNY— (A n)g+ (A, m
Respj< ()1&29(+1 );/) +]; ))

_(\n A,m
i r g i)
b (pj,n)he+(pj,m)
’(pj) 2N — B
= V4,5C T (pj,n)q+(p,m)
= 7+,j¢+(pj,n)1/3q,+(pj,m). (2.54)

Collecting all terms yields

+o0
Ki(n,m)+ Y Ki(n,)F*(l,m) =

l=n

5(n,

m mei P11t (pysm)

and we have thus proved the following result.

Theorem 2.16. The kernels Ki(n,m) of the transformation operator satisfy the
Gel’fand-Levitan-Marchenko equation (GLM-equation)

+o0

5(n,m)
K K F* = 7 +m >+ 2.
i<n,m>+; s DFHLm) = o=k, Em 2 dn, (2.55)
where .
Fi(lvm) = Fi(lvm) + Z’Vﬂ:,j’lr/;q,i(pj) l)’lr/;q,:l:(pja m) (256)
j=1
and .
P m) = o /| R0 D s m)of) (2.57)
w|=1
Defining the Gel’fand-Levitan-Marchenko operator
+oo
Frf@) =) Fin+ln+i)f(l),  feMNo),
1=0

yields that the Gel’fand-Levitan-Marchenko equation is equal to
(1+FHKi(n,n+.) = (Ki(n,n)) 5. (2.58)

Our next aim is to study the Gel’fand-Levitan-Marchenko operator F in more
detail. The structure of the Gel’fand-Levitan-Marchenko equation suggests that the
estimate ([ZI3) for K4 (n,m) should imply a similar estimate for F*(n,m).

Lemma 2.17.
+oo
FEem) <0 Y (lal) - agG)l+ bG) ~ b)), (2:59)
=[5+

where the constant C' is of the same nature as in (ZI13).
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Proof. We abbreviate the estimate [ZI3) for Ky (n,m) by
|Ki(n,m)| < CCy(n+m) (2.60)

where

Citntm)= S e(i)  c(h) =laG) — ag()| + [b(G) — byl (261)

Note that C(n + 1) < C4(n). Moreover, Cy € (% (Z,R) since the summation by
g. 1

parts formula (e.g. E8], (1
N N

> g(m)(f(m+1)=f(m)) = g(N) f(N+1)=g(n=1)f(n)+ Y _ (9(m—1)—g(m))f(m)
" o (2.62)
implies for g(m) = m, f(m) = C(m) that

Z me(m) = (n—1)Cy(n Z Ci(m (2.63)
where we used

lim nCy(n+1) < lim ch =0.

n—oo n—o0
m=n

Solving the GLM-equation ([Z323) for F'*(n,m), m > n, we obtain

F* ()| < é(ua(n,m)w 3 \K+<n,Z>F+<z,m>\)

Ki(n,n) S

< C1(n)<0+(n+m)+ Z C+(n+l)|F+(l,m)|),
l=n-+1

where C1(n) = C|K,(n,n)|"! — C for n — oo by [Z4)). For n large enough, i.e.
C1(n)C4(2n) < 1, we apply the discrete Gronwall-type inequality ([48], Lemma 10.8),

— _ Ci()C (I +m)Cy(n+1)
Ft(n,m)] < Ci(n){Cy(n+m
|F* (n,m)| 1( )< +(n+ )+l_§lH;_n+1(1—01(k)0+(n+k))>

n n+m 3 C1(k)Ci(n+1)
< Ci(n)Cy(n+ )<1+l_;+1Hﬁc_n_‘rl(l—Cl(n)CJr(n—’_k))).

In summary we have
|FT(n,m)| < Cy(n+m)(Ci(n)+ O(1)). (2.64)
O

Corollary 2.18. The Fourier coefficients F* (n,m) of the reflection coefficients
R*(w) satisfy

+oo

FEem<c > (1) - )]+ bG) = b))

J=1E2 )
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Proof. Recalling [Zh0]) we see that the finite sum consists of the functions @[;q,i(pj, n)
which are bounded at p;. O

Lemma EZT7 implies in turn

Lemma 2.19. Let F*(n,m) be solutions of the Gel’fand-Levitan-Marchenko equa-
tion. Then

+oo
> nl|FE(n,n) = F¥n+1,n+1)| < oo, (2.65)
Z [n| ‘aq(n)Fi(n,n +1) —ag(n — 1)FE(n — L) < o (2.66)

n=no

Proof. We prove [80) for F'T (F~ follows then analogously). Corollary implies

b() — by(n) = ag(n)ry1(n) - ag(n — Vs i(n - 1), (2.67)

where .
K+(7’L, n—+ .])

K+ (TL, n)
Abbreviate F j+ (n) = F*(n+j,n). With this notation the GLM-equation (Z53) reads

Ry (n) i= R (non + ) =

kyi(n)+ F(n +Z/€+J (n+1l)=

Insert the GLM-equation for F(n,n+1), F*(n—1,n) (recall F*(n,m) = F*(m,n))
ag(n)Fy" (n) — ag(n — 1)F (n — 1)

= —ay()ren(n) + ag(n — Dy 1(n—1)

( n)k4 j(n Ftl(n—kl) —ag(n — 1)k ;(n — 1)thl(n)).

Since —aq(n)k41(n)+ag(n—1)k4 1(n—1) = be(n)—b(n) and > |n||b(n) —by(n)| < co
by Hypothesis HEZTl the only interesting part is the sum. For N, J < oo,

J
Z nz ( n)ky j(n)F (n+1) = ag(n — kg j(n — I)thl(”))
N
= 303 e s ES (1) = gl = D = D ()

J
= > (Naq(N)MJ(N)Ffil(N +1) = (no — 1)ag(no — 1)+ j(no — 1)F;" (no)

N

=3 agln = Dy = DE (), (2.68)

n=no

where we used the summation by parts formula ([262) with

g(n) =n, f(n) =aq(n — k4 j(n— l)thl(n).
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Estimates (Z80), (ZG4) imply for the first summand

J
\ZNaq Jor g (VEL (N +1)] < 3 INlag(N)CCL(2N + )CL (2N +j +1)
j=1
[N|ag(N)CC, (2N +1),

IN

which holds uniformly in J. Comparing (263]) we obtain that

Jim Nay(N)CCL (2N +1) = 0.

Moreover,

J N
vl Zl 3 aulon = Dyt~ DL (o)
J=1ln=ng

1}%002 Z

j=1n=ngo

Z Z (n—1)CCL(2n+j)Ci(2n+j+1) <

aqg(n — kg4 j(n 1)th1(n)‘

Therefore |n||aq(n)F*(n,n+ 1) — ag(n — 1)F*(n —1,n)| € ¢} (Z,R) as desired. To
apply Corollary for F~ use the symmetry property F~(n,m) = F~(m,n). For
E53), inserting the GLM-equation yields

Ff(n,n)— F (n+1,n+1)

= K22 nn) = K22+ L+ 1)+ Y (ke o+ DEf (n+ 1) = kg g () Ff (n)).

j=1
By @24),
= - tag(n)| 71 ab)?
K 2 - K 2 1 1 < |a’(n) q _
|K*(n,n) Pn+ln+1)] < (n)? jzllrl ) la(n) — aq(n)]
< Cla(n) —aq(n)],
and the same considerations as above imply (Z65). O

Corollary 2.20. The Fourier coefficients F~ (n,m) of R*(w) satisfy

+oo
Z|n|‘ﬁi(n,n)—ﬁi(n:|:17n:|:1)} < 00,
n=no

Z|n| ag(n nn—i—l)—aq(n—l)Fi(n—ln)‘ < oo.

n=no

Remark 2.21. The Gel’fand-Levitan-Marchenko equation is symmetric in K1 (n,m)
and F*(n,m), therefore we can invert the analysis done in Lemma [ZI9 and obtain
estimates for Ki(n,m) starting with an analogue of estimate (Z24) for F*(n,m)
and the estimates (Z64), (Z64) (¢f. Lemma[Z1).
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Theorem 2.22. The Gel’fand-Levitan-Marchenko operator Fi : (*(Ng) — £2(Ny) is
Hilbert-Schmidt for all n € Z. Moreover, 1 + F¥ is positive and hence invertible.

In particular, the Gel’fand-Levitan-Marchenko equation [Z228) has a unique solu-
tion and Sy (H) or S_(H) uniquely determine H.

Proof. That F* is Hilbert-Schmidt is a stralght forward consequence of our estimate
in Lemma m W.l.o.g. we consider F,~ and the standart basis &, (j), then

f(;r57t(j) = F+(n,j).

Moreover,

D IF o) = ZZIW n.j |2<ZZC+ n+j)°
n=0

n=0 j=0 n=0 5=0
[e’e] [e'e] 2
<Y et = (Y ow) <.
§.n=0 n—=0

since Cy(n+ 1) < Cy(n) and C; € 1 (Z,R) (cf. (ZED)).
Let f € ¢*(Np,R) be real (which is no restriction since F*(n,l) is real and the
real and imaginary part of [ZBd) could be treated separately) and abbreviate

Fulw Zf )+ (w,n+j), Zf L(w,n + 7).
Jj=0 =0
Then
Zf VEEFG) =D FG)Y  Frn+4n+Df(0) (2.60)
j=0 =0
- zi/ ‘ 1R+(w) D F) g (w,n + §)tbg 1 (w,n + 1) £ (1)dw(w)
wi= 4,1=0
YN F ) mas (ks + §) g4 (oo + D £ (D)
k=14,1=0
“ 5 ooy (@) nw) +Zv+k|fn o)
1 ~ ~
= T Jggn OO ) + kzzjlv+7k|fn<pk>|2,
where

Ry(w) = Ry () fu(w)(Fa(@)) ", |Ry(w)] =Ry (w)].

The integral over the imaginary part vanishes since R+(w) = Ry (w) and we replace
the real part by (recall |Ry (w)|> + |T(w)|? = 1)

Re(Ry(w)) = (|1+R+( )12 =1~ Ry (w))

(11 4+ Ry (w)]* + T (w)[?) — 1. (2.70)

N = N =
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Using
Z P =5 [ () Pdtuw)

Jw|=1

equation (Z70) yields

j=0
+471r7~ it (11 + R (w)? + |T()[?) | f (w) P des(w),

which establishes 1 + F,F > 0. According to Lemma ET4 |T'(w)|?> > 0 a.e., therefore
—1 is not an eigenvalue and 1+ F;© > ¢, for some ¢, > 0.
O

To finish the direct scattering step for the Jacobi operator H with asymptotically
quasi-periodic coefficients we summarize the properties of the scattering data Sy (H).

Hypothesis H.2.23. The scattering data
Si(H) = {Re(w), [w| = 15 (pj,14.5), 1 <j < ¢}
satisfy the following conditions.

(i). The reflection coefficients Ry(w) are continuous except possibly at w; = w(E})
and fulfill
Ri(w) = Ry(wW).

Moreover, |Ry(w)| < 1 for w # w; and
2g+1
1= |Re(w) > C [ (w—w)* (2.71)
1=0
The Fourier coefficients F= of R*(w) satisfy

+oo
[FE(n,m)| < Y q(i),  q() >0, lile() € £1(Z,R),

j=n+m

Z |n|‘}~7'i(n,n) —Fi(n:lzl,n:l:l)‘ < 00,

n=no

Z In||aq(n) FE(n,n+1) —ag(n — 1)FE(n — 1, n)| < occ.

n=ngo

(ii). The values p; € R\o(H,), 1 < j < g, are distinct and the norming constants
V4.5, 1 < j < g, are positive.

(iii). The transmission coefficient T (w) defined via equation [2-49) extends to a single
valued function on W (i.e., it has equal values on the corresponding slits) and

satisfies
wlLII&)l(w — wl)RiT((ww))+1 =0, wy # w(,uj), 2.72)
lim (w — wy) RiT((q“”w))_l =0, wy = w(py). '

w—w;
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(iv). The consistency conditions

R_(w) _ T(w) o
Ro@) T T

(Resy, T()\))Q

2g+1 .
lgo (Pj - Ep)
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Chapter 3

Inverse scattering theory for
quasi-periodic Jacobi
operators

In this chapter we want to invert the process of scattering theory, that is, we want to
reconstruct the operator H from given sets S1+ and a given quasi-periodic Jacobi op-
erator H,. If S (H) and H, are known, we construct F'=(l,m) via formula (Z350) and
thus derive the Gel’fand-Levitan-Marchenko equation, which has a unique solution by
Lemma 222 This solution

K:I:(n7n) = <507(1+'7:7:Lt)_150>1/2
. 1 -
Ka(nnti) = goms(0, 1+ F00)

is the kernel of the transformation operator. Since 1 + FiF is positive, K (n,n) is
positive and we set in accordance with Corollary

Kin+1,n+1)

ar(n) = ag(n) K () , (3.1)
_ K_(n,n)

a-(n) = ag(n)K_(n—&—l,n-&-l)’

() = byn) + ayn) ) g - T
B K_(n,n—1) K_(n+1,n)

b_(n) = bq(n)+aq(n—1)m‘aq(”)K,(nH,nH)'

Let H4, H_ be the associated Jacobi operators.

Lemma 3.1. Suppose a given set Sy (or S_) satisfies (HIZZA). Then the sequences
defined in [Z1) satisfy

nlax(n) — ag(n)], nlbs(n) —by(n)| € CL(Z,R).

Moreover,
+oo

Yr(An) =Y Ki(n,m)g+(\,m)

m=n
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satisfies Topr = My, where Ky(n,m) is the solution of the Gel’fand-Levitan-Mar-
chenko equation.

Proof. We only prove the statements for the ”+” case. Define F*(n,m) by (cf. [Z3h0))

q
Fr(m) = FF(m) + Y e+ (o), Dby 1 (pj,m).

j=1
Hypothesis HEZ23 (i) implies
[FH(n,m)| <C Y7 q(j) = Cy(n+m), (3.2)
j=n+m
Z In||F*(n,n) — FT(n+1,n+1)| < o, (3.3)
n=no
> |nllag(n)F(n,n+1) = ag(n — 1)F*(n - 1,n)| < oo, (3.4)
n=no

since 1/3q,+(pj, n) decay exponentially asn — oo and } -, fy+,j1/3q,+(pj, .)ﬁq,Jr(pj, .) form
a telescopic sum. Note that C(n +1) < C4(n).

Set k4 (n,m) = Ky (n,m)K;(n,n)"1. As in the proof of Lemma EZT7 we apply
the Gronwall-type inequality on the GLM-equation for m > n and obtain

iy (nym)] < [FF(um)[+ Y |k (n,DFF(1,m)]
l=n+1

Ciln+m)+ > Coll+m)ry(n,l)
l=n+1

IN

oo

Ci(l+m)C (i +m)
< Ci(n4+m)+
! : l:%—%-l Hé‘:n+1(1_c+(j+m))

< Ci(n+m)(1+0(1)). (3.5)

Now we have all estimates at our disposal to prove n|by(n) — by(n)| € ¢1.(Z,R). By
definition (cf. @),

by (n) — by(n) = ag(n)s (n,n +1) = ag(n — Ly (n — 1,n).

We insert the GLM-equation for £4(n,n+1), k4 (n—1,n) and use estimate B2, the
summation by parts formula, and estimates (B2), 83) in the same way as in Lemma
Similarly using [B3) we see

> 1 1
n — < 0.
2| "Ki(mn) Ki(n+17n+1>‘

n=ngqo

Equation BI) yields

1 _ 1 1 < 0, (5)? ) — o (2
‘Kf_(n,n) Ki(n-i-lm—i—l)‘_ aq(n)2<_H aq(j)2)| +(n) a(n)?].
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The product converges by ) and therefore |n||ay(n)? — aq(n)?| € (1(Z,R).
Next we consider ¢4 (A, n). Abbreviate

(AKL)(n,m) = ag(n — 1)k (n —1,m) + a% (n)a; ' (n)r4(n + 1,m) (3.6)

—ag(m — L)y (nsm — 1) — ag(m)y (n,m + 1) + (b (n) — by(m))i (n, m).
AK, = 0 is equivalent to the operator equality H{ K, = K H, which in turn
implies that ¢ (A, n) satisfies Hytpy = M)y

Hipy = Hi K gy = Ky Hythg = KpMpg+ = AR (g4 = Ay

To show that AKy = 0 we insert the GLM-equation into (B8] and obtain

(AKL)(n,m) + i (AK ) (n,))FT(I,m) =0, m>n+ 1. (3.7
l=n+1

In the calculations we used

ag(n — D) Ft(n—1,m)+by(n)Ft(n,m) + ag(n)F(n+1,m) =
ag(m —1)FT(n,m — 1) + bg(m)F*(n,m) + ag(m)F*(n,m + 1)

which follows from [Z56]). By Theorem EZZ2 equation ([BX) has only the trivial solution
AK, =0 and hence the proof is complete. O

Now we can prove the main result of this chapter.

Theorem 3.2. Hypothesis HIZ23 is necessary and sufficient for a set Sy (or S_)
to be the left/right scattering data of a unique Jacobi operator H associated with
sequences a, b satisfying HIZ L

Proof. Necessity has been established in the previous chapter. By Lemma B we

know existence of sequences a4, by and corresponding solutions ¥4 (w,n) associated

with Sy (or S_). Hence it remains to establish ay(n) = a—(n) and b4 (n) = b_(n).
Consider the following part of the GLM-equation

Oy(n,.) =Y Ki(n,)FH(l,.) € (}(ZR).

l=n

Then by use of [Z2l) and Lemma [CTTL

52 )i m) = 3 (3 K0 DF () )b m)
MmeEZ meZ l=n
1
- = (5 [ RewhisCwonn (wmidetw) ) - )
= Z<wq>—(w7m)7R+(w)w+ (wan»wq,—(wam)
meZ

— Re(w)s (w,n).
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On the other hand, inserting the GLM-equation yields for |w| =1

Z D (n, m)g,— (w,m) =

et
= Z O (n, m)ihg,— (w,m) + i [571 m)K7 (n,n) — K4 (n,m)
_IZK+ n.1) Zvﬂwﬁ 1 Dbat (g ) | . (w,m)
- _Z By (n, M), (w, M) + g (w0, ) KT (0, 1) — Ty (w,7)
—leﬂm pjs Z¢q+ (pj, Mg, (w,m),
j

(recall the definition of 1, + from ([Z3J)) and therefore
T(’U})h, (wa n) = ¢+ (wa n) + R+(W)¢+ (’U}, TL)7 |’lU| = 1a (38)

where

n—1
h_(w,n) = Yo (@) (K+l + Z <I>+nm)7¢ g, (w,m)

Tw) \Kilmm © 2= ()
S L) BT

since Green’s formula ([I3) implies for A € o(Hy)

(A =pj) Z ¢q7+(/’jvm)¢qﬁ()‘a m) = _Wn71(¢q7+(pj)a Yg,—(N))-

Similarly, we obtain

Yy (w,n) 1 nom Vg, +(w, m)
ho(w,n) = T(w) (K o n)+m§n:+1q> )%&(w’n)
N iy Wl (), g ()
;%J@h(py )wq’+(w7n)(/\(w)_pj)> (3.10)
with .
m)= > K_(n,)FF(I,m)
l=—00
and

A =pi) D o= (pjsm)vr (N m) = Wl (pj), e+ (N), A€ o(H,).

m=—oo
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For n € Z, |w| = 1, we see that hx(w™!,n) = hx(w, n), since K+ (n,m) and ®4 (n,m)
are real. The functions hg(w,n) are continuous for |w| = 1, w # w(E;), since
T~1(w) is continuous on this set by the Poisson-Jensen formula (ZZ9) (|R+(w)| < 1
for w # w(E;) by HE2J (1)) and g +(w, m) are continuous on OW\{w(p;)}. The
functions h4(w, n) have a meromorphic continuation to W\{0} with the only possible
poles at w(p;) and w(p;). At w(p;) there are no poles, due to the zeros of T~ (w)
at w(p;). For w = w(g;), the functions h (w,.) have the same type of singularity as
Yg,+(w,.). In summary, hy(w,n) have simple poles at w(y;) and are continuous at
the boundary except possibly at w(E;).

To study the behavior of hy(w,n) as w — 0 we recall 27! = —w/a (1 + O(w)).
Lemma [CTH implies for z — oo

Wa1(gi(pj) tg-(2))  z"1 » 4 LY
Wn(%@,f(p-),@bﬁ(z»_H”olaq(y)A 1N 1
s el = S (- i+ 1)+ 00)) = 0( ),
and
Foo B 1
3 @ (nm)dy (2 m)dy (2, n) = 0(;), 2 — 0.
m=nF1
We conclude that
. 1
1lulgl0 h(w,n)g +(w,n) = m
By &Z0),
g
Jim W (W, (03): %o - (V) = lim W (g (V) .- (V) [T = )
! I =1

2g+1

11 Ve —E. (3.11)
=0

Hypothesis HEZZ3 (iv) implies the following behavior of (A, n) as A — Pj

o W1 (Y.t (p)s Bz (V)
Jim he(An) = Es 0oy )hn;} e

2g+1

= Yegts(pgn) (Res,, TOV) " T] Vs — B
=0

s (pg ), (3.12)
V¥

where h (A, n) are defined as in 32).
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By virtue of the consistency condition T'(w)R4(w) = =T (w)R_(w) we obtain

hi(w,n) + Ry(w)hy (w,n) =

1

= s () + T ) + ) (B + () ()

_ w.n 1 Ry (w) R (w) Dl Re(w) Ri(w)
_wﬂ’)(ﬂw*' T(w) )+¢“’)(TW>+TW>)

= ¢z (w, n)T(w), lw| = 1. (3.13)
If we eliminate R4 (w) from the last equation and [BJ) we see
Gw,n) = T(w) Ry, L5 (w) (4 (w, n)d— (w,n) = b (w,n)h— (w, )

(Aw) = py) — —
= M(hﬂ:(wa )Yt (w,n) — Y (w,n)hy(w,n)), (3.14)
R2g+2( )

for |w| = 1. Observe that G(w,n) = G(w,n) = G(w,n), |w| = 1, since hotpy —prhy
and R;gllg( ) are odd functions for |w| = 1. The function G(w,n) can be continued

analytically on W since the difference ¢+¢— — hyh_ vanishes at the poles w(p;) of
T(w) by @IJ). Note that the product 1)1y and hence also A4 h_ do not have poles
at w(y;). At w =0, G(w,n) = O(w) as Y1¢_, hyh_, and T(w) have no poles at 0.
Moreover, since W is just the image of the upper sheet, we can extend it to a compact
Riemann surface W by adding the image of the lower sheet. By G(w,n) = G(w,n)
we can extend G to W by setting G(w,n) = G(w™,n) for |w| > 1.
Now let us investigate the behavior at the band edges: If w; # w(p;), we obtain
by @72), B3), and real-valuedness of ¥4 at the band edges that

lim Ry/2, (w) [TAw) — ju)hs (w, n)ib (w, m)

w—w; -
J

Ryl TL (N — my)

= Jim - (Vs + Ratps) ¥
RL/2 \_ o L
— wli_}nq}” oyt HT( ) (Re + 1)t + s —hs) by =

If w, = w(py), we use Yx(w,n) = i'Cx(n)(AN(w) — 1;)~"/? + O(1) and the same
calculation shows that

lim Ry)% o (w) [[Aw) — py)hs (w, n)os (w, n)

w—w; -
J

1/2

=g%§?ﬂm+mwmmu C-(n) +2(~1)'C1 (M- (n) + O/ X = 117)]
= (=) Cy (n)C-(n) Tim l Ry o (w) ;81) =0

by @Z2). Consequently, Rog42(w)G(w,n) is continuous at w = w; and vanishes

at the band edges. Thus the singularities of R;éiQ(w)G(w,n) at w; are removable.

Furthermore, RéﬁQ(w)G(w, n) is purely imaginary for |w| = 1 and real on the slits
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and hence must vanish at w; by continuity. So the singularities of G(w,n) at w; are
removable as well. Thus G is holomorphic on all of W and vanishes at w = 0, that is,
G(w,n) = 0 which implies (compare Remark 20

7Jljiglo (V4 (w,n)Y— (w,n) — hy(w, n)h_(w,n))

=K, (n,n)K_(n,n) — (T(0)*Ky(n,n)K_(n,n))"* =0.

Using (&) we finally obtain from T'(0)? = (K4 (n,n)K_(n, n))_2 that
ar(n) =a_(n) = a(n), Vn € Z.

It remains to prove by (n) = b_(n). We consider now equations (B) and BI3) at n
and n + 1. Proceeding as for G(w,n) we show that

T(w) Ry, 5 (w) (s (w, n)d— (w,n + 1) — hyp (w,n + 1)h_(w,n)) =
[T;(AMw) — py)

73 (hy(w,n + 1)py(w,n) — by (w,n)hy (w,n+ 1)) (3.15)
R2g+2(w)

is a constant equal to —1/a(n), the only difference to the proof for G(w,n) = 0 being

that the term R;gllg(w)iﬁr (w, ) (w,n + 1) does not vanish at w = 0. By (EZH),
we have in fact for A — oo

n

) O vt 1) = g (B O+ 30 )+B-0) = Y 0-0)) +O(5),
j=1

§=0
(3.16)
where A = A4 (0)A_(0). Equation (BI3) yields
W(wa n) = CL(’I’L) (1/)4- (’LU, n)d’— (U), n+ 1) - h+ (U), n+ l)h’— (U), n))
_ Rylhw)
T(w) [T;(Mw) = pj)
and computing the asymptotics at w = 0 (compare ([BI0)) we see
1
0=W(w,n) =W(wn—1)=2(b(n) —b_(n)).
In particular, by (n) = b_(n) = b(n).
Our operator H has the correct norming constants since (EZ39) shows
2g+1
5 5 -1
> by lpjn)d-(pjin) = (Res,, TW) [ Vi — B (3.17)
nez =0

and by [ET2),
> ds(pj, )b (pjn) =12

neEZ
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Chapter 4

A simple example

We want to illustrate our results and in particular the statements of Lemma EZT4 by
explicitly computing the relevant functions of scattering theory for a simple example.

For the background operator we take the periodic Jacobi operator with period
N = 2 associated with a4(n) = 1 and b,(2n) = —1, by(2n+1) = 1, n € Z. Let
the fundamental solutions ¢, s of the Jacobi equation satisfy the initial conditions
c(z,1) = s(2,0) = 1, ¢(2,0) = s(z,1) = 1, then ¢(z,2) = —1, s(2,3) = 22 — 2, and the
Hill discriminant ([(A4) is equal to

22 -3

Az) = %(C(Z,Z) + 3(273)) =

Moreover,

A(z)? —1= 2(22 —5)(z2 1) = iR4(z)

yields Ri/z(z) =—Vz+VbvVz+1vVz — 1/ 2z — /5. The spectrum of H, is therefore
given by

o(H,) = [-V5, -1 U [1,V5].

Since s(z,2) = z — 1, we obtain for the Dirichlet eigenvalue 1 = 1 = F5 (cf. (A3).
The Floquet multipliers
1/2
R4/ (2)

mE(z) = Az) + ——

are used to calculate the Weyl m-functions
m*(z) —c(2,2) 22-1%+ Ri/z(z)

M) = T T T )

which are unbounded at z = 1 = E5. The Floquet solutions are of the form
Vgx(2,2n) = (ME(2))",  hgx(2,2n+ 1) = ms(2)(mE(2))", nec L.

Since 14,4 (2,2n)q —(2,2n) = 1 and g 4 (2,2n+ 1)py _(2,2n+1) = (2 +1)/(z — 1),
the Dirichlet eigenvalues are given by p1(2n) =1 and p1(2n+ 1) = —1 for all n € Z.

Now we perturb our operator at n = —1, namely we set a(n) = 1, b(n) = by(n)
except for b(—1) = 1+ b. The Jost solutions ¢+ of Hu = zu satisfy ¢4 (n) = ¢ +(n)



4. A simple example

50

for n >0, ¥_(n) = q,—(n) for n < —1, and

22— 1-Ry/?(2)
2(z—1) ’

Vi(z,-1) =m_(2) =

(1+2)b  RY?*(2)b
2 2z-1)

o (2,0) = L= bm* () (2, 1) = 1 -

For example, the limits at the band edge Fs = uy = 1 are given by

liI{1Jr Vz— 1y (z,—1) =iV?2, lir{l+ Vz—1¢_(2,0) = ivV2b.

We compute the Wronskians

1/2 -
W (), 92 ) = 52
(z+ 1)b+ Ry*(2)
z—1

2(z+1)b

(z—1)(22 -3 - RY*(2))’

z 2% — 1/2
Wi+ 9-() = - St 0,

)

W (2),¥1(2)) =

)

W (2),94(2)) =

and the coefficients B4+

o (Db 2 £1
Pelz) = Ri”@)( P R1/2()> '

The transmission coefficient

R1/2( )

Tie) = (= + Db+ RY2(2)

satisfies lim,_,o, T'(z) = 1. The reflection coefficients involve more terms
2(z+1)b
(22 =3 = Ri*(2)) (= + Db+ BY?(2)).
D -3 R
2(z +1)b+ 2R} % (2)
but we obtain the desired result of Lemma T4
fm 132

12, (R+(2) -1
z—>1R ( ) T(Z)

Ri(z)=—

R_(z) =

3

=0, c=+V5,-1,
=0.

To illustrate the proof of this result in Lemma ZT4 where we considered

R T T = i) (W0 (2). 00 (1) F W0 (2). T30,
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we compute the limits for z — 3 = Es =1

i (2 = DWW (2), 94 (2)) = 25,

Jim (2 = W (y=(2), ¥ (2)) = F2b,

as well as for z — Fg = —/5

lim (2= DWW (2),04(z)) = £ lim (2 — LW (= (A), 5z (V) =

z——5 z——5

On the other hand, one can verify (@) directly by

1+5

Ri(2)+1 _ (1+2)b RY/*(2)b
Tz 2 2(z-1)
and
R}/%@% = Ri/Q(Z) + (L+2)b ( +5F22— Ri/z(z)),
Ri/2(z)7Riz(12)_ L Ry A2 zz)b( +17F 22— RY*(2)).
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Chapter 5

Inverse scattering transform
for the Toda hierarchy

5.1 Introduction to the Toda equation

We only give a brief overview here, for a detailed description we refer the reader for
example to [, E]], [£9].

In 1955 Enrico Fermi, John Pasta, and Stanislaw Ulam [I8] considered a simple
model for a nonlinear one-dimensional crystal describing the motion of a chain of
particles with nearest neighbor interaction. The Hamiltonian of such a system is
given by

.0 = Y (B 4 v+ 1.0~ gnr),

neZ

where g(n,t) is the displacement of the n-th particle from its equilibrium position,
p(n,t) is its momentum (mass m = 1), and V(r) is the interaction potential.

Restricting the attention to finitely many particles (e.g., by imposing periodic
boundary conditions) and to the harmonic interaction V(r) = é, the equations of
motion form a linear system of differential equations with constant coeflicients. The
solution is then given by a superposition of the associated mormal modes. It was
general belief at that time that a generic nonlinear perturbation would yield to ther-
malization. That is, for any initial condition the energy should eventually be equally
distributed over all normal modes. To investigate the rate of approach to the equipar-
tition of energy Fermi, Pasta, and Ulam [I8] carried out a computer experiment at
Los Alamos. But the experiment indicated, instead of the expected thermalization,
a quasi-periodic motion of the system! It was not until ten years later that Martin
Kruskal and Norman Zabusky [58] discovered the connections with solitons.

This had a high influence on soliton mathematics and led to the search for a po-
tential V(r) for which the above system has soliton solutions. Considering additional
formulas for elliptic functions Morikazu Toda came up with the choice

Viry=e " +r—1.

The corresponding system is now known as the Toda equation, [B0], [51].
This model is of course only valid as long as the relative displacement is not
too large (i.e., at least smaller than the distance of the particles in the equilibrium
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position). For small displacements it is approximately equal to a harmonic interaction.
The equation of motion in this case reads explicitly

d __OH(p,q)
Ep(mt) ~ 9q(n,t)
= e_(Q(na t) _Q(n_ lvt)) _e_(Q(n+ 17t) _Q(nvt)),
%q(n, t) = % = p(n,t). (5.1)

The important property of the Toda equation is the existence of so called soliton
solutions, that is, pulslike waves which spread in time without changing their size
and shape (cf. [49]). Existence of soliton solutions is usually related to complete
integrability of the system. To see that the Toda system is integrable we use Flaschka’s
variables ([20])

am¢)=%e4ﬂ"+1¢)—qmiﬂﬁ, bMJ):—%MnJ)

Then &) yields

Qe
—~
~
~
Il

a(t) (5" (1) = b(1)).
b(t) = qwf—a@ﬂ, (5.2)

where we have used the abbreviation f*(n) = f(n41). To show complete integrability
it suffices to find a Lax pair, that is, two operators H(t), P(t) such that the Laz
equation

%H@:P@H@—H@Hﬂ (5.3)
is equivalent to ([22). It turns out that the right choice is
H(t): (2(2) — *7)
fn) — am,t)f(n+1)+bn,t)f(n)+aln—1,t)f(n—1)
P(t): 2(2) — *(2)
fn) — an,t)f(n+1)—an—-1,t)f(n—1).

The Lax equation implies that the Jacobi operators H(t) for different ¢t € R are all
unitary equivalent. The Lax equation also holds for H(t)’ — HJ, where Hy is the
operator corresponding to the constant solution ag(n,t) = 1/2, bo(n,t) = 0. Hence
taking traces shows that

tr(H(t)Y — H}), jeN,

are conserved quantities too. In particular,

nez nez
an 2
(e - 1) = 3 (02 + 255 - 1) = )
ne’

correspond to conservation of the total momentum and the total energy.
Further details can be found, e.g., in [48].
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5.2 The Toda hierarchy

The Lax approach allows a straightforward generalization of the Toda equation by
replacing P with more general operators Ps, 4o of order 2r 4 2.
Let our sequences a, b depend on an additional parameter ¢ € R.

Hypothesis H.5.1. Suppose a(t), b(t) satisfy
a(t) € £°(Z,R), b(t) € £°(Z,R), a(n,t) # 0, (n,t) €eZ xR,
and let t — (a(t),b(t)) be differentiable in £>°(Z) & L>°(Z).

Associated with a(t), b(t) is the Jacobi operator H(t). The idea of the Lax forma-
lism is to find a finite, skew-symmetric operator Ps,yo(t) such that the Lax equation

GH() ~ [Porsat), HO) =0, 1R, (5.4)

holds, where [P, H] = PH — HP is the commutator. By [8], Theorem 12.2, the Lax
operator is given by

Poria(t) = —H®)™™ + > (2a(t)g;(1)ST = hj())H(®) ™ + gr1(t), €Ny,
j=0

where ST f(n) = f(n 4+ 1) and (gj(n,t))gié, (hj (n,t))gié are defined as
J
g; (Tl, t) = Z Cj—1 <5n7 H(t)l5n>a
1=0

J
hj(n,t) = 2a(n,t) Z ¢G-1{Oni1, H(8)'60) + cji
1=0

for some arbitrarily chosen constants {c;}7_, with co = 1. The Lax equation (&) is
then equivalent to the r-th Toda equation

TL,(a(t),b(t))1 = a(t) — a(t)(g,51(t) = gr+1(8)) =0,
TL, (a(t), b(t))2 = b(t) = (Ars1(t) = hyyy (1) = 0. (5.5)

Here the dot denotes the derivative with respect to t and f*(n) = f(n £ 1). Varying
r € Ny yields the Toda hierarchy

TL,(a,b) = (TL(a,b)1, TL,(a,b)2) =0, r € Np.

The well-known isospectrality theorem (cf. for instance [47], [48]) is one of the key
results required for the inverse scattering transform.

Theorem 5.2. Let a(t),b(t) satisfy TLy(a,b) = 0 and (HIZI). Then the Lax equation
B=4) implies ezistence of a unitary propagator U, (t,s) for Pay42(t) such that

H(t) = U, (t,s)H(s)U(t,s) 7", (t,s) € R%
Therefore all operators H(t), t € R, are unitary equivalent and in particular,

o(H) = o(H(t) = o(H(0)),  p(H) = p(H(t)) = p(H(0)).
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In addition, if ¥(s) € (2(Z) solves H(s)¥(s) = zi(s), then
W(t) = Ur(t, s)i(s)
satisfies .
HO)y(t) = 24(t), 2 9(t) = Pars2(0)9(2). (5.6)

Moreover, we will need the basic existence and uniqueness theorem for the Toda
hierarchy (6], Theorem 2.2, and [I4], Prop. 8).

Theorem 5.3. Suppose (ag,bg) € M = £>° & L. Then there exists a unique integral
curve t — (a(t),b(t)) in C°(R, M) of the Toda equations, that is, TLy(a(t),b(t)) =0,
such that (a(0),b(0)) = (ao, bo).

The stationary Toda hierarchy is characterized by @ = b = 0 in (&H) or, equiva-
lently, by commuting difference expressions

[Pori2, H] = 0.

The stationary solutions of the Toda hierarchy are precisely the reflectionless finite-
gap sequences discussed in Sections [ (cf. [48], Section 12.3).

If P(t) = P is time-independent (in the case of stationary solutions), then the
unitary propagator is given by Stone’s theorem, that is, U(t, s) = exp ((t — s)P).

5.3 Finite-gap solutions of the Toda hierarchy

In this section we present the reflectionless time-dependent finite-gap solutions for the
Toda hierarchy constructed in [, [48]. Their idea was to choose a stationary solution
of TL,(a,b) = 0 as the initial condition for T'Ls(a, b) for some s € Ny and to consider
the time evolution in the coordinates {E; ?:51 and {(u;(n),05(n))}i_;.

More precisely, we take the r-gap stationary solutions (L)

2 1, 1E& 2 1 ¢ 2 bqﬁ(”)2
ago(n)” = ngj(n) t3 d B - ZZMJ‘(”) -
=1 =0 =1
1 2g+1 g
bgo(n) = 3 E; - Z:uj(n)a (5.7)
=0 j=1

as the initial condition for
T'La(ag(t), by(t)) =0, (aq(0),04(0)) = (aq,0,bq,0), (5.8)

where we denote the Toda equation (and all associated quantities) which gives rise to
the time evolution with a hat, T'L,. The sequences (aq.0,bq.0) are completely deter-
mined by the band edges { E; ?;El and the Dirichlet eigenvalues {(1;(n0), 7;(n0))}5—;
at a fixed point ng € Z. The band edges E; do not depend on ¢ since the family of
operators H(t) is unitary equivalent. If we make the assumption that (aq(t), bye(t)) is
reflectionless for all ¢ (since we do not know wether the reflectionless property of the
initial condition is preserved by the Toda flow), we obtain for the Green function

T

g(Z,TLQ,t) = H (Z - ”j(n07t))R;rl4{§(Z)'

j=1



5.3. Finite-gap solutions of the Toda hierarchy 56

The time evolution of the Dirichlet data follows now from the Lax equation

CUH() — )7 = [Poasa(t), () —2) )
and is given by ([8], (13.3))
jtuj(n(bt) = _QGS(Mj(noﬂt)vn(ht)Uj(n07t)Rj(n07t)a
uj (no,O) = /:L()yj(’fl()), 1<53<r, tekR (59)

This system has a unique global solution (f1;(no,.))j=, € C*(R, M D) for each initial
condition satisfying 48], (H.8.12), (cf. 48], Theorem 13.1). This allows us to construct
aq(n,t), by(n,t) from (u;(no,t))j_; as in [8], Sections 8.3, 13.1, which indeed solve
the Toda equation T'Lg(ag, by) = 0.

Theorem 5.4. (AR, Theorem 13.2). The solution (a,(t),by(t)) of the T'Ly equations
&8) with r-gap initial conditions (aq0,bq,0) as in [B4) is given by

) 1 L 2r+1 ) T ) bq(n,t)2
aq(n,t)° = §ZRj(nt ZE Zuj(n,t) i
= j:I
2r+1
by(nt) = 5 Z Ej — Z,uj(n,t), (5.10)
j=1
where (fi;(n,t))i_, is the unique solution of ([23).
Introduce
Hea(pn,t) + Ryl5(p)  2a4(n, )Gy (p,n + 1,8)
¢(p7nat) = 2 Ye 2 ;2 = E 1/2 ) (5].]-)
aq(n,1)Gr(p, ) Hyy1(p,n,t) — Ryy 5 (p)

where G,(z,n,t), Hr(z,n,t) are defined as in (CH) with f;(n,t) instead of i;(n),
1 < j <r. Their time derivative is computed in H8], eq. (13.18), (13.19),

d A N

Gy (znt) = Q(Gs(z,n, ) Hyi1(2,1,8) — Gy (2,1, 8) Horr (2, n,t)), (5.12)

d R R
%Hrﬂ(z, n,t) = day(n,t)? (Gs(z, n,t)Gr(z,n+ 1,t) — G.(2,n,t)Gs(z,n + l,t)).

The time-dependent Baker-Akhiezer function is given by ([48], eq. (13.24))

/l’pvq(p/na TLQ,t) = €xp O[S p7n07 H ¢ p,m, t

m=ng

where
as(p, no, t) = /Ot (2aq(no,x)és(p, ng, )o(p, no, ) — ﬁsﬂ(p, no,x))dx. (5.13)
It is straightforward to calculate that @[;q (p,n,no,t) satisfies
7o()Pg(p,nym0,1) = T(p)g(p,m,m0,t) (5.14)
S t) = 2aq(n,0Gu (b o+ 1m0

—ﬁs+1(p, n, t)qzq(pv n, no, t)
= Pq,25+2 (tﬁ;q (pa -, 10, t) (Tl) (515)
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We set ng = 0 and omit it. By (EI1)) and (&I3),

t
é45,:‘:(2"7 t) = / (20’4(05 m)és(z, 07 I)¢i (Z, 07 I) - IA{5+1(Z7 07 I‘))dﬂf
0

t
= (G 10 Y2~ 0,
0

G, (z,0,z)
t G(2,0,2) t 4G (2,0,z)
— L RY? / s\ b g / dz 7T\ )
2 | G o™ T ) 26 0,
Therefore,
. ~ G, (z,0,t t G, z,0,x
exp (G, 4 (2, 1)) = g, 4(2,0,t) = HW exp (:I: R;ﬁQ(z)/O de)

Note that this implies for A € o(H,),

1Z%i(Aanat) = ¢q7i(xanat)7
Qs =M1 = dsg(At) # Fos (A1) (5.17)

By E8], Lemma 12.15, the Wronskian of two solutions satisfying (E14)), (T3 is
independent of n and ¢, hence
W (g, (2.1), 1hg,— (2,1,1)) = ag (0, 1)+ Ve =0 (¢_(2,0,1) — 6.4 (2,0,1))
1/2
_R2£+2 (2)
H;:I(Z —Hy (0,1))

=exp (G4 (2,t) + a_(z,t))

1/2

_ _R2r+2(2)
ngl(z — #;(0,0))
and
) . S U]
exp (a+(z,t) + af(z,t)) = Jl;[l z— i (0,0)

5.4 Inverse scattering transform

Our aim in this section is to solve the initial value problem of the Toda hierarchy
using what is generally known as inverse scattering transform.

So far we know the time evolution of the unperturbed system. Our first aim is to
consider whether the short-range assumption (BIR) holds for all ¢ € R.

Lemma 5.5. Suppose a(n,t), b(n,t) and a(n,t), b(n,t) are two arbitrary bounded
solutions of the Toda system satisfying @I8) for one to € R, then [ZI8) holds for
all t € R, that is,

>~ Inl(Ja(n,t) = atn,0)] + b(n, t) = bn,1)]) < oo. (5.18)
nez

Proof. Without loss of generality we assume that tg = 0. Consider the expression

1€a(0), (0))l|x = > _ (1 +[nl)(la(n,0) — a(n, 0)| + [b(n, 0) — b(n,0)])

nez
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which remains finite at least for small ¢ since there is a local solution of the Toda
system with respect to ||.||«. We claim that the following estimate holds

Y+ [nDlgr(n,t) = go(n, )] < Crll(alt), b(t))ll,

neEZ

Y+ [n)he(n,t) = he(n,t)] < Crll(a(t),b(1))]lx, (5.19)

nez

where C, = C(||H(0)[|", ||H(0)||") is a positive constant due to HEIl Let us prove
(ETY) by induction on r. It suffices to consider the case where ¢; = 0,1 < j < r,
since all involved sums are finite. In this case 8], Lemma 6.4, shows that g;(n,t),
hj(n,t) can be recursively computed from go(n,t) =1, ho(n,t) = 0 via

1
gra(nt) = 5 (hs(n,t) + hyn—1,6)) + b, g (. ),
. L
hjti(n,t) = 2a(n,t) ggjlnt)gln—i—lt §§hjlnthlnt)
Hence
gO(”? _gO(nat =Y, gl(nat _gl(nvt) - b(nvt) - b(nvt)a
ho(n,t) — ho(n,t) =0, hi(n,t) — hi(n,t) = 2(a(n, t)* —a(n,t)?),

and

(b(n,t) — b(n,t))gr(n,t) + b(n, t)(gr(n,t) — gr(n,t))
—l—%(hr(n,t) — hp(n,t) + he(n — 1,t) — he(n — 1,1)),

Ir+1 (TL, t) — Jr+1 (n7 t)

hypi1(n,t) — hppi(n,t) = (hr—i(n, t)hy(n,t) — hp_i(n, t)hi(n,t))

=0

+2a(n, t)? Z gr—1(n,)gi(n + 1,t)
1=0

—2a(n,t)* Y " gr_i(n,t)gi(n + 1,1).
=0

We use
9k (Tl, t)gl(mv t) — Gk (nv t)gl (mv t)
= (gk (TL, t) — Gk (n7 t))gl (m7 t) + Gk (TL, t)(gl(m, t) =g (m7 t))

to finish the claim. -
Since both sequences a, b and a, b are solutions of the Toda system, (H) yields

a(t) —a(t) = a(t)(9,51(t) = gr41(1)) — a(t)(g,51(8) = grr1(t))
) = a(t)(g51() = gra (1) — a(t) (851(1) — 9,51 (8) + gria () — Gra (1))
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and thus

la(n, t) — a(n,t)| < |a(n,0) —a(n,0)| + 01/0 la(n, s) — a(n, s)|ds

t
+ ||H(0)|| / (|gr+1(n + 1, S) - ngrl(n + 1vs)| + |gr+1(n78) - gr+1(n,s)|)ds,
0

|b(’fl, t) - B(Tl, t)| < |b(n7 O) - B(TL, O)|

+/0 (1P 1(ny8) = hgr(n, 8)| + [hrya(n = 1,8) — hpya(n — 1, 5)|)ds.
By I3,
[[(a(t), b(t) ]|« < [[(a(0),0(0)) ]« +C/ [[(a s))||«ds,

where C' = (Cy + 2||H(0)|| + 2)Cr41. We apply Gronwall’s inequality and obtain

I(a(t), b))+ < [[(a(0),b(0))]| exp (Ct).
O

In our setting of quasi-periodic background, let a(n, t), b(n,t) be a solution of the
Toda system satisfying

>~ Inl(Ja(n,t) = ag(n, )] + [b(n, ) = by(n,1)]) < o0 (5.20)
nez

for one (and hence for any) ¢ty € R. We develop scattering theory for the Jacobi oper-
ator H (t) associated with a(n,t), b(n,t) as in Chapter Bl with the only difference that
Jost solutions, transmission and reflection coefficients depend now on an additional
parameter ¢ € R. In particular,

o(H(t)) =o(H),  0ess(H U Eyjy Eajal,  op(H) ={p;}joy € R\oess(H),

where ¢ € N is finite. The Jost solutions ¢4 (z,n,t) satisfy

+oo

(T(t) = 2)v+(z,n,t) = 0, Yi(z,n,t) = Z Ki(n,j,t)0q,+(2,4,t), z € 0(Hy).

j=n

Transmission T'(\, t) and reflection R4 (), t) coefficients are defined via the scattering
relations

T(X )£ (An,t) = YA n,t) + Re (A t)x (A, n, t), A€ o(Hy).
The scattering data is now given by
Se(H(t) = {Re(w,t), Jw| = 15 (pj,7+,(1),1 < j < q}.

How does the scattering data evolve with 7
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Theorem 5.6. Suppose a(n,t), b(n,t) is a solution of the Toda system satisfying
E&2Z1) for one ty € R. The functions

ut(z,m,t) = exp(és +(z,1))Ye(z,n,t),

where Y1 (z,n,t) are the Jost solutions and &s(z,t) = Gs(2,0,t) is defined in (ZI13)
(¢f. (BTD)), satisfy

H(t)u(z,n,t) = zu(z,n,t), %u(z,n, t) = Pysio(t)u(z,n,t). (5.21)
Moreover,
T()\,t) = T()‘vo)a
Ri(Mt) = Ri(\0)exp( £2RY2,( :(A,0.2)
+ A = + A p 2T+2 G /\ 0, 33
Yai) = 7250) explaaz(pn )]’ 1<i<q

Proof. As in Lemma 3 we show existence of the Jost solutions ¥4 (z,n,t) satisfying
T(t)s(z,n,t) = 201 (2,n,t) and lim,— 4o Y4 (2,n,t) = Vg 1 (2,n,t). The solutions
¥4 (z,n,t) are continuously differentiable with respect to ¢ by the same arguments as

for z and ¢+ (z,n,t) = b+ (z,n,t) for n — Foo (use H), EF), and IF)). By
ETH

3

d1/)qi(z n,t) dt(qui 2, J,t ) i(ﬁq,i(z,n,t)exp(—ds,i(z,t)))
- AQ>25+2 (t)¢q,i(27 '7t)(n) - %(O‘S :i:(z t))¢q,:ﬁ:(za nvt)'

Lemma 12.16 in 8] implies for z € p(H) that the solution uy (z,n,t) of (ZI) with
initial condition 4 (z,n,0) € £3 (Z) is square summable near oo for all ¢ € R, that
is,

us(z,n,t) = CL(t)h+(z,n,t). (5.22)

Evaluating
i”-’r (Z, n, t) = C“r (t)1/’+ (Z7 n, t) + C"r (t)¢+ (Z7 n, t) = P25+2 (t)c"r (t)1/’+ (Z7 n, t)

as n — oo yields

O (1) = 5 (6,22 1) O ().

The general result for all z € C now follows from continuity.
The time evolution for the scattering coefficients is given by

T(\t) =
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since G5+ (A, t) = &sx(A,t) by (BID) and the Wronskian of two solutions satisfying
EZT) does not depend on n or ¢ by [A8], Lemma 12.15. Similarly,

(s (0 0) ep(@zOnD)
(A1) = exp( (A1) exp(ds (A t)

t
— exp | £2RY2,(\) i

where we used (I6). It remains to consider v+ ;(t). By Theorem B2
ut(z,n,t) = Us(t,0)us(z,n,0),

that is,
exp(Gs + (2, 8))+(z,n,t) = Us(t,0)p1(2,n,0),

where U (¢,0) is the unitary propagator of Pasyo(t). At the eigenvalues p;,

2
exp(@s,+(pj 1))
explan oy ) 3 ooy 07 = = L Ut 01 OV
neZ Va,5(t)

Since
2

i | exp(ds,:l: (pjv t)) |
dt V4,5 (t)

d
= 2oy 02 = 0,

we obtain that )
Va5 (1) = 72,5(0)| exp(és +(ps, 1))| .

O

Therefore the scattering data for H(t) can be expressed in terms of those for H(0)
and the function é&;(z,t), which is completely determined by Hg(t),

s(A 0,
Se(H(1) = { Re(0,0)exp (+2R5/5,(0) G 50, j ©), X € o(H,);
(pj.v+.5(0)] eXP(Oés,i(Pij ),1 <j< Q}- (5.23)

The remaining step is to invoke the Gel’fand-Levitan-Marchenko theory which recon-
structs H (t) from its scattering data S+ (H(t)). The operator H (t) is uniquely deter-
mined since S (H (t)) satisfy Hypothesis HEZZR if S4(H(0)) do. As the existence of
a (unique) solution for the Toda equations was ensured from the outset (Lemma B
and Theorem BH), the sequences a(n, t), b(n,t) constructed by this procedure satisfy
the Toda equations.

Hence, in the short-range situation with asymptotically quasi-periodic initial con-
dition (a(0),b(0)) one arrives at the following procedure for solving the initial value
problem for the Toda equations (the arrows visualize dependencies):

(1) Compute the Jost solutions 4 (z,n,0) from the Baker-Akhiezer functions by
iterating the corresponding Volterra sum equation as in Lemma This pro-
vides the scattering data for H(0).
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(2) Read off the scattering data of H(t) from Theorem Bfl

(3) Compute the Fourier coefficients of Ry (A,t) and use the solution K4 (n,m,t)
of the Gel’'fand-Levitan-Marchenko equation to construct a(n,t), b(n, t).

This method is known as inverse scattering transform. The foundation for this method
are Theorem B3, Lemma BH, Theorem b6 and Theorem

The inverse scattering transform was first derived by Gardner et al. [23] in 1967
to solve the Korteweg-de Vries equation. Flaschka [21] established this method for
the Toda equation in the case » = 0 and worked out the inverse procedure in the
reflectionless case (i.e. Ri(A,t) = 0). Further contributions were made by Case et
al. [T1] — [T3]. Recently Teschl 6], 7] provided a rigorous treatment of the inverse
scattering transform for the entire Toda hierarchy with asymptotically decaying initial
condition.
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Chapter 6

Trace formulas

A trivial example of a trace formula is
tr(H — Hy,) = b(n).

Here H, = H_,®H, , and H_ ,, H , are restrictions of the Jacobi operator H to
the subspaces £2(—o0,n—1] and £2[n+1, o) obtained by imposing Dirichlet boundary
conditions at n (i.e. u(n) =0).

6.1 General trace formulas and the ¢-function

Trace formulas for bounded Jacobi operators are well studied objects (see for example
H5], E]]). In this section we apply the theory to our time dependent Jacobi operators
H(t) which are short-range perturbations of quasi-periodic ones. We will follow the
presentation in [A5].

The time dependent Green function of H(¢) on the diagonal,

"/]7 (/\7 n, t)¢+ (/\7 n, t)
W(W-(A), ¥4 (A))

is a Herglotz function. Its exponential representation is given by

g\ n,t) =G\ n,n,t) = (6,,(H —2)716,) =

. 1 A
g(z,n,t) - ‘g(’t,’l’b,t” exp (A <)\ — - H—A?> f(A,?’L,t)d}\) ’ KRS C\G(Hq)7
where (A, n,t) (|24]) is defined by
1
& n,t)=— 1ifg1argg()\ +ie,n,t) forae AeER, arg(.) € (—m, .
T €
The function (A, n, t) satisfies 0 < (A, n,t) < 1, (N n,t) =0for A < Eg, {(\, n,t) =

1for A > Eog4q, and
At
/ 75( > Ty )d)\ = argg(i,n,t).
R

14 A2
This implies together with the asymptotic behavior of ¢(., n,t) that
1 Bzg+1 §(A,n,t)d/\>
z,m,t) = ————ex ). 6.1
o) = e ([ (6.1
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In order to compute (A, n,t) we set lime_,o g(A + i¢,.) = g(A +10,.). The scattering
relations imply for A € o(Hy)

g
gA+i0n 1) = TR0 (HA 3 (0)) - (s, ) (A, 1)

P+ (A JM)) J=1 (A = p;(1))

P (A n,t) R (\)

- |¢i()\,n7t)|2<l+Ri()\,t)
2942

therefore

1 Ye(An,t)\ 1
&\ n,t) = —arg <1 +Ri()\,t)m) + X A€ o(Hy).

Since g(\, n,t) is real valued and monotonic for A in the spectral gaps v;, we define
the Dirichlet eigenvalues associated with 7(¢) corresponding to a Dirichlet boundary
condition at n € Z as follows

wi(nt) =sup ({Ez b U A € [ g(n,t) <0}) €75, 1<j<g  (62)

This yields
1 g
EAn,t) = §XU(H,,)(/\) + X(Ezj 1,015 (n:6) (A) F X (Bzg41,00) (A)

j=1

1 Py ()\, n, t)
+—arg (1 + Ry (A, t)m)%mq)(/\% (6.3)

where xq(.) denotes the characteristic function of the set Q C R.

Lemma 6.1. Assume ([ZZ). Then we have the following trace formula

bW (n,t) = tr(H(t) — Hu(t))

2g+1 g -1
1 I Ve (A, b)
2 §j=0 ! =0 ! o(Hy) T ¢:ﬁ:(>\anvt>

where 7 (n,t) is defined in (E2) and

bW (n,t) = b(n,t),

-1
b (n,t) =lgi(n,t) Zgl i(n, )09 (n,1), 1>2
j=1

with gj(n,t) = (6n, H(t)75,).

Proof. We expand both sides of ([E1l) and compare coefficients to obtain ([45], Theo-
rem 5.1)

Exgi1
b (n,t)=Ebyq — 1 MN=YE(N n, t)dA. (6.4)
Ey

Now insert the explicit representation (B3] of £(A, n,t). O
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Remark 6.2. In the periodic case this result is due to Teschl [{3].
In the special case | =1,
2g+1 g

S b0,1.)
b(n,t)—2 ZEJ Zu](n,t)—kw/g(Hq)arg (1+Ri(x\,t)m dA.

) )

6.2 Perturbation determinants, Krein’s ¢-function

Finally, we want to derive the connection between the transmission coefficient 7'(2)
and Krein’s spectral shift theory [30]. Therefore we investigate the derivative of
a(z) = T71(2). The same proof as for Lemma EZTT] yields

dilza(z) = —o(z) Z (G(z,n,m,t) — Gg(z,n,m,t))
nez
= —a(z)tr((H(t) —2)7t - (Hy(t) — z)_l), (6.5)

where G(A, ., ., 1), G¢(}A, ., ., t) are the Green functions of H(t), Hy(t).
A bounded linear operator A is called trace class if and only if

tr|A| == trv A*A < oo,

where tr denotes the trace. The operator H — Hj is trace class since the multiplication
operators by a(n) — aq(n), b(n) — by(n) are trace class due to Hypothesis HEIl and
trace class operators form an ideal in the Banach space of bounded linear operators.
Therefore we can rephrase (G0 as

_dii lma(z) = tr((H () — =) — (Hy(t) — 2)7 ). (6.6)

which shows that a(z) is the perturbation determinant of the pair H(t), H,(t) in the
sense of Krein [30] up to a constant, that is,

Ca(z) = det [(H(t) - 2)(H,(t) —2)"]
= det [I + (H(t) — Hy(t))(Hy(t) — 2)7*].

The asymptotic behavior of a(z) which is given by (242)

lim Aa(z) =1, A= a(]?
z—+00 ez aq(])

)

and the asymptotic behavior of the Green functions G(z,n,n,t), G4(z,n,n,t) imply
that lim, .1 Ca(z) = det[I] = 1 and hence C = A. By [30], Theorem 1, the
perturbation determinant Ac(z) has the following representation

afz) = %exp (/R go;\(i)czu),

1
W) = =1 A+ de).
§a(N) mllrgarga( + i€)

where
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Using Neumann’s expansion we infer

tr(H(t)? — Hy(t))

tr((H(t) —2)~" = (Hy(t) —2)7") = — Z Zit1

Jj=0

and
In Ao(z) = — ZO S /RAﬂga(/\)dA.
iz

Hence expanding both sides of () yields the trace formula

(H (O = () = [ Ve

The function &, () is called spectral shift function of the pair (H(t), Hy(t)).
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Appendix A

Periodic Jacobi operators

A.1 Jacobi operators with periodic coefficients

For the convenience of the reader we recall some facts from Floquet theory and give
explicit formulas for the fundamental solutions, the Green function, et cetera. For a
detailed treatment see [7], Appendix B, and [48], Chapter 7.

To the assumption a,, b, € £>°(Z,R), a(n) # 0 for n € Z, in [T, (CA) we now
add the periodicity condition.

Hypothesis H. A.1. Suppose there is an N € N such that
ap(n+ N) = ap(n), bp(n+ N) = bp(n). (A1)
Associated with a,, b, is the periodic Jacobi operator H,. We abbreviate

N

N
Ap = H%(nO +J) = Hap(j)

j=1

We introduce the following fundamental solutions (also called sin- and cos- solu-
tions) ¢, s € £(Z) of the periodic Jacobi difference equation

TpCp(2, ., n0) = 2¢p(2, ., no), TpsSp(2,.,m0) = z8p(2, ., n0), (A.2)
fulfilling the initial conditions
cp(z,m0,n0) = sp(z,n0 + 1,n0) = 1, cp(z,n0 + 1) = sp(z,n0,m0) = 0.

For n > ng, sp(z,n,np) is a polynomial in z of degree n — 1 — ng (48], (1.68)) and

sp(z,no+ N,ng) = — 15(no))
:1
(n N 1
ep(z,mo+ N +1,n9) = —ap(n0) H z — pj(ng +1)). (A.3)
j=1

We recall the fundamental matriz

B cp(z,n,m0) 5p(2,m,M0)
®(z,n,n0) = < cp(z,m+1,m0)  sp(2z,n+1,n0)
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and investigate what happens if we move on N steps, that is, we look at the mon-
odromy matriz M (z,ng) = ®(z,n9 + N,ng). Using periodicity ([AJ]) one can find a
periodic matrix Q(z,ng) such that

M(z,n0) = exp(iNQ(z,n9)), trQ(z,mo) = 0.

The Hill discriminant
1 1
Az) = §tr M(z,ng) = 3 (cp(z,no + N,ng) + sp(z,n0 + N + l,no)) (A.4)

and the eigenvalues of M (z,ng)
mE(2) = exp(+iNg(z)) = A(z) + (A(z)? — 1)1/2 (A.5)

are independent of ny. The eigenvalues m* (z) and the function q(z) are called Floquet
multipliers and Floquet momentum, respectively. The branch in the above root is fixed

as
2N —

(A(2)2 1 1/2 _ H

where {£;}] 2N! are the zeros of A(z)? — 1. Note that

mt(z)m~(z) = 1,
mte) —m(s) = 2sin(Ng(2) = 2(A()2 - 1)1V2,
mt(z) +m~(2) = 2cos(Ng(z)) = 2A(2), (A.6)

therefore ¢(z) = N~!arccos A(z). The spectrum of H, is characterized by
o(Hy) = {AeR||A( U (B, Eajyal. (A7)

It is purely absolutely continuous, that is, o,(H,) = 0s.(Hp) = 0, where o,(.) and
osc(.) denote the point (set of eigenvalues) and singular continuous spectrum. The
sets

Ty = (=00, Ey, U; = [Egj—_1, Eaj, Un = [Ean—1,00), 1<j3<N-1,

are called spectral gaps. Using the Herglotz property (cf. [48], Chapter 7) we infer
for the zeros y;(n) of the fundamental solutions ((A3) that

uj(n)eﬁj, 1<j3<N-1.

If all spectral gaps are open (as we assumed in the quasi-periodic setting, i.e. (L)),
we have

g=N-1,  R%,(2) = 24,(A(2)? - 1)V/2.

In the case where some spectral gaps are closed, the index sets

J ={1<j <N—-1|Eyj_1=Ey},
JZ{071,...,2N—1}\{jl,j/+1 |jI€JI},
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are introduced and we define

Q)= [[ ¢=Fay-1),  Rogra(z) = [[( - E)). (A.8)

jred’ jedJ
Then one infers
g=N—1-|J|=N—1-deg(@Q) = (7] - 2)/2,
24,(A(2)? — )% = RY?,(2)Q(2).

The solutions of the periodic Jacobi equation are completely characterized by
Floquet’s theorem. In what follows, we set ng = 0 and omit it.

Theorem A.2. The solutions of T,u = zu can be characterized as follows.
(i). If A(2)? # 1, there exist two Floquet solutions
Yp.+£(z,n) = cp(z,n) + mx(2)sp(z,n),
satisfying
Yp,+(2,n) = px(z, n)etia@n, p+(z,n+ N) =pi(z,n).

(ii). If A(2)? = £1, then either all solutions satisfy ¥,(z,n + N) = +1,(z,n) or
there are two solutions satisfying

Up(z,m) =p(z,n),  p(z,n) = p(z,n) + np(z,n)
with p(z,n+ N) = xp(z,n) and p(z,n + N) = +p(z,n).

We recall the zeros of s(z, N) := s(z,N,0), p; := p;(0), 1 <j <N —1, and we
denote the zeros of dg(z)/dz by A\;, 1 < j < N —1. By (AQ),

dA(z) dgq(=)

=2 = Nsin(Ng() L2,

so the numbers \; are also the zeros of the derivative of the Hill discriminant dA(z)/dz.
They are indeed the analogous quantities to the constants A; defined in (LI7) since

Es>j )
‘/aijo+,oo‘=N‘/2j 1 _1)1/2

< [m(ae + <A2<> i)

Egj

=0, 1<5<g.
Ezj 1

The leading coeflicient of the polynom A’(z) is derived from ([A])

12N N T
A’(z):i(z—p—i—O(zN H) :7];[

and one infers for the norm (cf. (CI))

N 5 2ap(0)A i
; |7/)p,i(zan)| = W 1;[

N

z € o(Hp). (A.9)

N
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In addition, we have

+
0s(2.m0) = 0z mg + V) = LB L)
cp(z,m0+ N +1,n0)
m*(z) — sp(z,n0 + N + 1,n0)
2(sp(z,n0 + N 4+ 1,n0) — ¢p(2,m0 + N,mg)) £ (A(2)? — 1)1/2
sp(z,n0 + N,ng)

and
2a,(no)(A(2)? —1)1/2
sp(z,m0 + N, ng)
2N-1
4 [[;=o VZ—E;

135" (2 = pj(no))

W(¢P,i(zﬂ ) no)a ¢p?(za . Tlo))

The Green function on the diagonal is given by

Glonin) = —pnt Nom) LS (2 = ()
o 2a,(n)(A(2)2 = 1)1/2 v 5
Moreover,
N-1

a(ng)sp(z,n+ N,n) _ H

V(o mmo)u—(2,m,m0) = s N, o) oy 7~ #y(no)

A.2 A transformation operator

In this section we want to advocate a different approach to the transformation operator
for perturbations of periodic Jacobi operators. It follows the method presented in [48]],
Section 10.1, for Jacobi operators with constant background. Unfortunately, we did
not find an estimate on the kernel of this transformation operator which would allow
us to pursue this approach further. Nevertheless, the formulas might be of interest
on their own.

Again we study short-range perturbations H of periodic Jacobi operators Hy,. The
associated coefficients a, b satisfy a(n) — ap(n) and b(n) — b,y(n) as |n| — oo with
the following rate of convergence.

Hypothesis H. A.3. Suppose a,, b, are given periodic sequences and H, is the
corresponding Jacobi operator. Let H be a perturbation of H, such that

> Inl(la(n) = ap(n)| + [b(n) — by(n)]) < oo. (A.10)

nez

The existence of solutions u(z,n) of the perturbated system 7u = zu which
asymptotically look like the periodic ones follows from Lemma This was first
derived in [A8], Lemma 7.10. Now assume the following ansatz for the solution u(n)
of 7u = zu (we only consider the ”+” case here)

wn =3 Ty K0, (A1)
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where 1, (n) are the solutions of the periodic system m,u = zu, K(n,m) =0if m <mn,

and
n+j—1 ')

A(n,n+j) = Aj(n) = H a(m) H a,(m) H a(m))'

ap(m+j) 2 o, ap(m

m=n

Inserting the ansatz ([(AI])) into the Jacobi difference equation

a(n)u(n+ 1) + b(n)u(n) + a(n — Du(n — 1) = zu(n)

we obtain
Kn+1,j) . K(n,j)
N E@-1)) & K(n,j)
+a(n ”FWJAW—LﬁwA)_E;AWJ>¢“)
KM, o )
=D Tin. ) (@ 0eli 1)+ buli0p () +ay(i = Deby(i = 1))
_ — (K(n,j—1) . K(n,j5), ..
N ; Aln,j—1) ap(j —1) + A(n, ) by(5)
+ [j((:jill)) ap(j))wp(j) + i((g’z))ap(n ~ Dhy(n — 1).

Set K(n,n+14) = K;(n) and A(n,n + i) = A;(n). We compare coefficients of ,(.)
and obtain for ¢,(n — 1) that Ko(n) := K(n,n) =1 and for ¢,(j) that

Kj_l(n—i—l) KJ(TL) Kj 1(7’L—1)
3 e O e T e
RPN S () aa @ K (n)
Therefore,
Kjti(n) = Kjpi(n=1) = (b(n) = by(n + j)) K;(n) (A.12)

—ap(n+37—1)?K;_1(n) +a(n)*K;—1(n+1).

Since lim,, . Kj(n) =0, j € N, summing up ([AIZ) with respect to n yields

Ki(n) = — Y (b(m)—by(m))
m=n+1
Ka(n) = — Y ((b(m) = by(m +1)K1(m) + (a(m)* — ap(m)?))
m=n+1
Kjn(n) = ap(n+j)°Kja(n+1)— ((b(m)—bp(m+j))Kj(m)
m=n+1

+ (a(m)® = ap(m + 4)?) Kj—1(m + 1)) (A.13)
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These are the generalizations of the formulas (10.9) in [48]. However, the terms
b(m) —by(m+j), a(m)? —a,(m+ j)? pose additional difficulties in estimating K;(n).
Associated with K;(n) = K(n,n + j) is the operator

KN = Y g Kmm)m). [ e ().

which acts as a transformation operator for the pair 7,, 7,
TKf =Krpf, [ el(Z).
Finally, we note the following result for the Volterra sum equation.
Lemma A.4. Consider the Volterra sum equation

f(n)=g(n)+ Y K(n,m)f(m). (A.14)

m=n+1

Then
f(n) =

M8

Lj(n)g(n +j),

[}

j:
where the coefficients L;(n) of g(n+ j) are given by

LQ(TL) = ].,
Lin) = > La(m)Kj mn+m),  j=>1, (A.15)
m=0

with K;(n) = K(n,n + j).
Proof. Using the standart iteration trick the solution of ([AT4) is formally given by

fn) =" f(n)
j=0

with

oo

fo(n)=g(n),  firn)= Y K(n,m)f;(m).

m=n+1
We prove ([ATH) by induction. We have
fn) =g(n) + fi(n) +---=g(n) + K(n,n+1)g(n+1) + Og(n + 2)),

hence

Ll(n) = Kl(n)
The term g(n+ j) only appears in the first j summands, therefore its coefficient L ;(n)
is completely determined by fi1(n),..., f;j(n)

> fen) = > Li(n)gn+k)+O(g(n+j+1))
k=0 k=0
= fo(n)+ Ki(n) Zfl(n—k 1)+ Ks(n) Zfl(n +2)+...
=0 =0

fo(n) —i—Kl(n)(ZLl(n—F Dg(n+1+1)4+0(g(n+j+ 1))) +...
=0
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Comparing the coefficients of g(n + .) yields
LQ(TL) = ].7 Ll(n) :Kl(n),

By induction, we replace L;_i(n + k) with (ATH) and collect the terms according to
K;_i(n+ k). This leads to the desired result. O
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