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Abstract

In a series of papers Ky Fan developed a geometric theory of holo-
morphic functions of proper contractions on Hilbert spaces in the
sense of the functional calculus. His results are a powerful tool in
the study of the discrete-time semigroups of [-analytic functions de-
fined by iterating such a function on the open unit ball of the space
of bounded linear operators on a Hilbert space. In this paper we ex-
amine the asymptotic behavior of continuous semigroups of /-analytic
functions. We establish infinitesimal versions of Ky Fan’s results as
well as of the classical Julia—Carathéodory and Wolff Theorems by
developing the generation theory of continuous one-parameter semi-
groups of [-analytic functions. We then introduce a general approach
to the study of geometric properties of univalent functions in Banach
spaces by using the linear one-parameter semigroups defined on the
space of holomorphic mappings. Applying our results on the asymp-
totic behavior of semigroups of l-analytic functions with no stationary
point, we describe [-analytic functions which are star-like with respect
to a boundary point. All our considerations are carried out in the
framework of J*-algebras with identity, which include, for example,
C*-algebras and certain Cartan factors.

0 Introduction

In a series of papers Ky Fan [14]-[17] developed a geometric theory of holo-
morphic functions of proper contractions on Hilbert spaces in the sense of
the functional calculus. A special class of holomorphic mappings (which we
will call [-analytic functions), defined by the Riesz—Dunford integral on the
space L(H) of bounded linear operators on a Hilbert space H, is of great
interest in the functional calculus of operator theory (see, for example, [10],
[14]-[17], [3]). Generalizing the von Neumann Theorem [10], Fan [14]-[17]
extended to [-analytic functions the classical Schwarz Lemma, Julia’s Lemma
and Wolff’s Theorem (as a boundary version of the Schwarz Lemma). Ando
and Fan [3] also proved several general operator inequalities in the spirit of
Pick and Julia which yield the above-mentioned results. These results are a



powerful tool in the functional calculus as well as in the study the discrete-
time semigroups of [-analytic functions defined by iterating such a function
on the open unit ball of L(H).

We begin with a brief description of these results.

For a complex function f which is analytic on the open unit disk A =
{z € C:|z| <1}, f(A) will denote the operator on H defined by the usual
Riesz-Dunford integral ([10, p. 568]):

F(A) = %/f(z)(zl A, (0.0.1)

where I' is a positively oriented simple closed rectifiable contour lying in A

and containing the spectrum of A in its interior. (This definition is equivalent

to the definition using the power series expansion of f about the origin.)
We now quote Ky Fan’s version of Wolff’s Theorem for operators.

Theorem A [16] Let the complex function f be analytic on the open unit
disk A such that f(A) C A and f(z) # z for every z € A. Let fI" denote
the n-th iterate of f. Then there exist a complex number w with |w| =1 and
non-negative numbers c(w, A) and r(w, A) such that

[£7(A) = c(w, Aywl|| < r(w, A) (0.0.2)

holds for n =1,2,... and any operator A on 'H with ||A|| < 1. Furthermore,
the relations

|A — c(w, A)wl| = r(w, A) (0.0.3)

and
c(w,A) +r(w,A) =1 (0.0.4)

hold for any complex number w with |w| =1 and any operator A on H with
I|A] < 1.

In the case when the Hilbert space H is one-dimensional (i.e., when H
is the complex plane), the above theorem reduces to Wolff’s theorem, which
has the following geometric interpretation:

If D, denotes the closed disk with center c(w, z)w and radius r(w, z), then
D, is the closed disk containing z on its boundary and internally tangent to
the unit circle at w. Inequality (0.0.2) asserts that f"(z) € D.,.

Another elegant result concerning iteration theory is Julia’s Lemma for
Operators.



Theorem B ([14]-[15]) Let f be a complex function analytic on the
open unit disk A = {z € C : |z| < 1} with |f(2)] < 1 for z € A. Let
{zn} C A be such that

lim 2z, =1, lim f(z,) =1 (0.0.5)
" e
— zZ
li LA 0.0.6
B (0.0.6)

where a is finite. Let A be an operator on a Hilbert space H with ||A] < 1.
Then:
(a) We have

{7 = FAVHT = FA) F(A)} T - f(A))

<al(I-A)I—-AA)I-AY. (0.0.7)
(b) If 3 is a positive number such that
(I —A*)(I —A) < B(I — A*A), (0.0.8)
then
(1= fA)TIT = fA)] < aB[I = f(A) f(A)]. (0.0.9)
(c) If B is a positive number such that
HA— 1iﬁ[ < 1f5’ (0.0.10)
then
Hf(A) - 1+aﬂIH < 1iiﬁ. (0.0.11)

As a matter of fact, inequality (0.0.8) is equivalent to (0.0.10) and in-
equality (0.0.9) is equivalent to (0.0.11). Observe also that by the Julia—
Carathéodory Theorem the number « in (0.0.6) is exactly the so-called an-
gular derivative

11— f(2)
Zf'(1) = lim ———= 0.0.12
/(1) = tim + L (0.0.12)
of f at the boundary point w = 1, where z tends to 1 in nontangential

approach regions in A (see Section 3 below).
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In addition, if &« < 1 and f is not the identity mapping, then the number
w in Wolff’s Theorem must be 1. This is the content of the so-called Julia—
Wolff-Carathéodory Theorem (see, for example, [44, 45]).

All these results can be considered a boundary version of the generalized
Schwarz Lemma (obtained by Ky Fan in [14]).

Theorem C Let A be a proper contraction on a Hilbert space H. Let
f,g,h € Hol(A) be such that f = gh and |h(z)| < 1 for z € A. Then

9(A)"g(A) = f(A)" f(A) (0.0.13)

and
lg(A)[| > [If(A)]]. (0.0.14)

Strict inequality holds in (0.0.13) if and only if g(A)*g(A) > 0 and h is
not a constant function of modulus 1. Equality in (0.0.14) holds if and only
if either g(A) =0 or h is a constant function of modulus 1.

Using this operator analog of the Schwarz Lemma, Ky Fan (in the same
work [14]) studied different geometric properties of analytic functions of a
proper contraction.

In particular, he established the following result:

Theorem D Let g € Hol(A) be univalent on A with g(0) = 0 and
g (0) = 1. If g is star-like (i.e., the image g(A) is a star-like set with re-
spect to the origin), then the set of all g(A), when A runs through all proper
contractions on 'H, is a star-like set of operators. More precisely: for every
proper contraction A on H and any nonnegative number r < 1, there is a
unique proper contraction B on H such that g(B) = rg(A). Furthermore,
A*A > B*B with strict inequality in case A*A > 0; and ||A]| > ||B|| unless
A=0.

The following problem is one of the classical issues in Analysis: Given a
one-parameter semigroup defined on the half-axis, study its asymptotic be-
havior, and in particular, find an optimal rate of convergence to its stationary
point (i.e., common fixed point) if it exists. For semigroups of holomorphic
mappings this problem has been considered by many mathematicians for
more than one hundred years in connection with classical geometric function
theory (see, for example, [20]), stochastic branching processes [29, 43|, the
theory of composition operators on Hardy spaces [5, 7], optimization and



control theory [31], and the theory of linear operators in indefinite metric
spaces (Krein and Pontryagin spaces) [51]-[53].

In the one-dimensional case, the asymptotic behavior of a discrete-time
semigroup defined by iterating a holomorphic self-mapping F' of the open
unit disk A is described by the classical Denjoy—Wolff Theorem: If f is not
the identity and is not an elliptic automorphism of A, then its iterates fI")
converge to a constant w € A. (This result also led to many investigations
in higher dimensions.)

Note that even in this simplest situation, for the case where f has an
interior null point in A, the optimal rate of convergence seems to be unknown.

At the same time, in the case where f has no null point in A, the best
uniform rate of convergence of fI™ to a boundary point of A, in terms of the
angular derivative of f at this point, can be given by Wolftf’s Theorem and
the Julia-Carathéodory Theorem (when o < 1).

In turn, Ky Fan’s Theorems A and B give a complete description of
the asymptotic behavior of the iterates of a fixed point free [-analytic self-
mapping of the open unit ball in L(H).

To discuss quantitative aspects of the asymptotic behavior of a continuous
semigroup, one needs some basic data analogous to the given holomorphic
mapping f in the case of a discrete semigroup fI. In this case a fixed point
of f is a common fixed point for fI™. This, however, is no longer true for a
continuous semigroup {f; : t > 0} (even if it consists of fractional iterates
of f).

To overcome this difficulty, one considers, instead of the fixed point set of
a one-parameter semigroup, the null point set of its so-called generator, which
are, in fact, one and the same. Namely, for a discrete-time one-parameter
semigroup defined by iterating a mapping f, the generator h is just the
mapping h := I — f, where I is the identity mapping on the underlying
space. For a continuous semigroup {f; : ¢ > 0} satisfying the condition
fo =1, the (infinitesimal) generator h is defined as the limit

h .= li ! I
= lim - (I~ fi)
if it exists.

In this paper we will first establish infinitesimal versions of Ky Fan’s
results as well as of the classical Julia-Carathéodory and Wolff Theorems by
developing the generation theory of continuous one-parameter semigroups of
l[-analytic functions.



More precisely, we will prove, inter alia, the following three assertions.

1. Let D be the open unit ball of L(H), and let {S(t) : t > 0} be a one-
parameter continuous semigroup of l-analytic functions on D. Then S(t) is
right-differentiable at 0 and its derivative is a holomorphically anti-dissipative
(accretive) l-analytic function on D. Conversely, if f is a holomorphically
anti-dissipative (accretive) l-analytic function on D, then it generates a one-
parameter semigroup via the Cauchy problem

as() _
T + f(S(1) =0
S(0) = 1.

2. Let f be an l-analytic anti-dissipative function on D. Then f has no null
points in D if and only if the following condition holds:
For some E € 0D such that E*E =1 and aFE > 0 for some a € C, there
exists the limit
Ef(E)
lim —————=
r—1— 1 —1

=B
with Re B > 0.

Observe also, that if F' is an l-analytic function on D with F(D) C D,
then the function f = I — F' is an [-analytic anti-dissipative function on D
(see, for example, [36, 37]). Thus the above assertion implies the following
version of the Julia-Wolff-Carathéodory Theorem:

If the l-analytic function F' : D +— D is not the identity mapping, then F
has no fized point in D if and only if for some T € OA the radial limit

lim F(rrl)—71I
r—1- r—1
exists and is equal to ol with 0 < o < 1.

Note that an interior common fixed point of a one-parameter semigroup
is a null point of its generator. Therefore assertion 2 enables us to obtain
information not only on fixed points of a single mapping, but also on the
whole semigroup, as well as to study its asymptotic behavior.



3. Let {S(t) : t > 0} be a semigroup of l-analytic functions on D which has
no stationary point in D. Then there is a unimodular point T such that

tlim S(t)=11.
o ds , . - |
In addition, if f = _E(O ), then for E = 71 the limit in assertion 2

exists and for some positive number 7,

(1 = S((A) [(1 ~ SO SHA)] (71— (SE)(A))
<e (1l — A) (I — A*A)H (7] — A¥).

Moreover, the mazimal v for which this inequality holds is exactly 3.

It turns out that information on the asymptotic behavior of one-parameter
semigroups of holomorphic mappings can be used to study geometric char-
acteristics of biholomorphic functions in Banach spaces, and, in particular,
star-like, spiral-like, convex and close-to-convex functions (see, for example,
the review of Goodman [22] for the one-dimensional case and the book by
Gong [21] for the finite-dimensional case). We also refer to Suffridge [47]-
[49], Gurganus [23] and Fan [15] for infinite-dimensional approaches. Heath
and Suffridge [30] considered geometric properties of analytic functions in-
troduced by Lorch (L-analytic functions) on Banach algebras with identity.

As we mentioned above, Ky Fan [14] (see also Theorem D) has extended
one-dimensional results for star-like functions to [-analytic functions on the
open unit ball of L(H), the space of bounded linear operators, by using
the generalized Schwarz Lemma (Theorem C) and the so-called principle of
subordination. Observe that although the classes of star-like and spiral-like
functions were studied very extensively, little was known about functions that
are star-like or spiral-like with respect to a boundary point. In fact, it was
not until 1981 that Robertson [40] conjectured a condition which might char-
acterize the star-likeness with respect to a boundary point. His conjecture
was proved by Lyzzaik [34] in 1984 and completed by Silverman and Silvia
[46] in 1990. However, the approaches used in their work have a crucially
one-dimensional character (because of the Riemann mapping theorem and
Carathéodory’s theorem on kernel convergence). For the one-dimensional
case, another (dynamic) approach was pointed out in [45] (see also [13]),
which is also applicable to functions which are spiral-like with respect to a
boundary point. In the present paper we introduce a new general approach
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to the study of geometric properties of univalent functions in Banach spaces
by using the linear one-parameter semigroups defined on the space of holo-
morphic mappings. In addition, by applying the above-mentioned results on
the asymptotic behavior of semigroups of [-analytic functions with no sta-
tionary point, we will also describe [-analytic functions which are star-like
with respect to a boundary point.

Finally, we mention that all our considerations will be carried out in
the framework of the so-called J*-algebras with identity, which include, for
example, C*-algebras and some Cartan factors.

The paper is organized as follows. Section 1 is devoted to preliminar-
ies involving vector fields of holomorphic mappings, semigroups, J*-algebras,
and [-analytic functions. Our main results are presented in Section 2. We
begin with several results on l-analytic generators and semigroups (Theorems
2.1.1, 2.1.8 and 2.1.12) and continue with a result on a multiplication trans-
formation in the spirit of Hummel (Theorem 2.2.2). We then investigate
stationary points and the asymptotic behavior of semigroups of [-analytic
functions (Theorems 2.3.1, 2.3.3, 2.4.1 and 2.4.4) and establish an infinites-
imal version of the Julia-Wolff-Carathéodory Theorem (Theorem 2.4.3). In
the third and last section we first present our general dynamic approach to
star-like mappings in Banach spaces (Theorems 3.1.1 and 3.1.2) and then ap-
ply it to the study of star-like [-analytic functions on J*-algebras (Theorems
3.2.1, 3.2.2 and 3.2.4).

1 Preliminaries

1.1  Vector fields of holomorphic mappings and semi-
groups

Throughout this paper, X denotes an arbitrary complex Banach space, [
denotes the identity mapping on X, and A denotes the open unit disk of the
complex plane C.

Recall that a complex Banach space valued function h defined on a do-
main (open connected subset) D of X is said to be holomorphic in D if for
each x € D, the Fréchet derivative of h at = (denoted by Dh(z) or h'(z))
exists as a bounded complex-linear mapping of X into the Banach space



containing the values of h.
If D and €2 are domains in complex Banach spaces X and Y, respectively,
then we denote the set of holomorphic mappings from D into 2 by Hol(D, 2).
For f € Hol(D, ) and a ball K strictly inside D (we write K € D), we
set

15 @)l = sup £ @) (1.1

We will mostly consider the subspace Hol(D, ©2) of Hol(D, Q) consisting of
all those holomorphic mappings which are bounded on each ball strictly inside
D. The system of semi-norms (1.1.1) induces on Hol(D, ) the topology of
local uniform convergence over D (or briefly, T-convergence).

Thus if a net {f;}jea C I?I\OJI(D,Y) T-converges to f € ﬁ\o/l(D,Y), we
write

f=T-lim f;

(For more details see [33] and [18]).
For our purpose we need the following concept.

Definition 1.1.1 A holomorphic vector field

0

T, = g(x)% (1.1.2)
on a domain D is determined by a holomorphic mapping g € Hol(D, X) and
can be regarded as a linear operator mapping Hol(D, X) into itself, where

T,f € Hol(D, X) is defined by

(T,f) () = Df(x)g(x), =z € D. (1.1.3)

The set of all holomorphic vector fields on D is a Lie algebra under the
commutator brackets
0 0 0
| = (Dg(ana) - Dhidg(a) 5 (110

X

1,11 = [ale) 5 )

(see, for example, [4, 33, 9, 50, 6]).
It follows by the Cauchy inequalities that Hol(D, X) is invariant under
T, whenever g € Hol(D, X).



Furthermore, each vector field (1.1.2) is locally integrable in the following
sense: For each x € D there exist a neighborhood 2 of x and § > 0 such that
the Cauchy problem

ou(t, )

BT + g(u(t,z)) =0

(1.1.5)
u(0,z) =

has a unique solution {u(t,z)} C D defined on the set {|t| < 0} xQ2 C RxD.

Definition 1.1.2 The holomorphic vector field T, defined by (1.1.2) and
(1.1.3) is said to be (right) semi-complete (respectively, complete) on D if
the solution of the Cauchy problem (1.1.5) is well defined on all of RT x D
(respectively, R x D), where R* = [0,00) (respectively, R = (—00,00)).

Now we relate these concepts to semigroup theory.

Definition 1.1.3 A family {S(t)} C Hol(D, D), where either t € R* or
t € N (={0,1,2,...}) of holomorphic self-mappings of D is called a (one-
parameter) semigroup if

S(s+1t)=8(s)oS(t), s teR" (s,teN), (1.1.6)
and
S(0) = Ip,
where Ip is the restriction of the identity operator I to D.
A semigroup {S(t) : t € R} is said to be (strongly) continuous if the

vector-valued function S(t)x : R* — D is continuous in ¢ for each z € D.
It is known that {S(t) : t € RT} is strongly continuous if and only if

li t = 1.1.
lim S(1)(2) = (117)
for each € D (see, for example, [36]).

When ¢ € N we say that the semigroup is discrete. In other words, a

discrete semigroup {S(t) : t € N} is the family of iterates of the self-mapping
S(1) € Hol(D, D).
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Definition 1.1.4 Let {S(t) : t € R"} be a continuous semigroup defined
on D. If the strong limit

1
g(x) = lim - (z — S(t)(2)) (1.1.8)
t—0+
exists for each x € D, then g will be called the (infinitesimal) generator of
the semigroup {S(t)}.
In this case we will say that {S(t) : t € R} is a differentiable semigroup.

In fact, it can be shown (see, for example, [37]) that if D is hyperbolic
(for example, bounded), then a continuous semigroup has a generator if and
only if the convergence in (1.1.7) is locally uniform on each ball strictly inside
D,ie.,

T- lim S(t) = Ip. (1.1.9)

t—0t

In other words, a continuous semigroup is differentiable if and only if it is
locally uniformly continuous (briefly, T-continuous). Moreover, the mapping
defined by

u(t,x) = S(t)(z) (1.1.10)

is the solution of the Cauchy problem (1.1.5) (see, for example, [36]-[39]).

If a semigroup {S(t) : t € R*} has a continuous extension to all of R,
then {S(t) : t € R} is actually a (one-parameter) group of automorphisms
of D.

The converse is also true: If an element S(ty), to > 0, of a semigroup
{S(t) : t € R*} is an automorphism of D, then so is each S(¢) and this
semigroup can be continuously extended to a (one-parameter) group. Thus,
a holomorphic vector field 7}, defined by (1.1.2), is semi-complete (complete)
on D if and only if g is the generator of a one-parameter semigroup (respec-
tively, group) of holomorphic self-mappings of D. It can also be shown (see
[37]) that ¢g actually belongs to H\cﬁ(D, X), i.e., it is holomorphic on D and

bounded on each ball strictly inside D. The subset of H\&(D, X) consisting
of all holomorphic mappings which induce (right) semi-complete vector fields
will be denoted by G (D). (G_(D) can be defined similarly by using the limit

tlirg{ %(x —S8(t)(x))). The set GL(D) = G+(D)(NG-(D) consists of all holo-

morphic mappings which induce through (1.1.2) the set of complete vector
fields. Usually this set is denoted by aut(D).
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On the other hand, if D is bounded, then a semigroup (group) {S(t)}, t €
R*, (respectively, t € R), induces the linear semigroup (group) {L(¢)} of

linear mappings £(t) : Hol(D, X) — Hol(D, X) defined by
(L@ f) () == f(S(t)(x)), t e RT (t €R), z €D. (1.1.11)

~__This semigroup is called the semigroup of composition operators on
Hol(D, X). If {S(t)}, t € R* (¢t € R), is T-continuous, (that is, differ-
entiable), then {L£(t)}, t € R* (t € R), is also differentiable and

SO L 1,2)f) = 0
ot (1.1.12)
LO)f=f
for all f € ﬁ\o/l(D X), where g = dfh(f )

t=
In other words, the holomorphic vector ﬁeld , defined by (1.1.2) and

(1.1.3), and considered as a linear operator on Hol(D, X), is the infinitesimal
generator of the semigroup {£(¢)}. We will call it the Lie generator. Thus a
holomorphic vector field T}, is semi-complete (respectively, complete) if and
only if it is the Lie generator of a linear semigroup (respectively, group) of
composition operators on ﬁOi(D, X). This follows from the observation that

L) = S(t) (1.1.13)

and
Tylp = g. (1.1.14)

Moreover, using the exponential formula representation for the linear
semigroup:

(DM
LO)f = Z TFf = exp [T} f, (1.1.15)
(see, for example, [54, 36]), (1 L. 13) and (1.1.14) we have
Z T’fJD — exp [T, Ip. (1.1.16)
k=0 !
In other words, a T-continuous semigroup of holomorphic self-mappings

on a bounded domain can be represented in exponential form by the holo-
morphic vector field corresponding to its generator.
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Another exponential representation on a hyperbolic convex domain can
be given by using the so-called nonlinear resolvent of g.

More precisely, let D be a bounded (or more generally, hyperbolic) convex
domain. Then it was shown in [36]-[38] that g € Hol(D, X) belongs to G, (D)
if and only if for each r > 0 the mapping (I +7¢)”" = J, is a well-defined
holomorphic self-mapping of D.

Furthermore, if {G(r) : r > 0} is any continuous family of holomorphic
self-mappings of D such that the limit

1
g(e) = lm ~ (2= G(r)2)), €D,
exists, then g € G, (D) and the semigroup generated by g can be represented
by the product formula

S(t) = lim G” (3> | (1.1.17)

n—o0o n

In particular,

S(t) = lim ([—1—%9)_” (1.1.18)

n—oo

(exponential formula), where the limits in (1.1.17) and (1.1.18) are taken
with respect to the T-topology on Hol(D, X).

A characterization of semi-complete vector fields can be given also in
terms of the numerical range of holomorphic functions [24]. For our further
needs it is sufficient to consider the case of the open unit ball D of X. For
x € 0D, let J(x) be the set of all continuous linear functionals which are
tangent to D at z, i.e.,

Jx)={le X*: l(z) =1, Rel(y) <1, yeD}.

If b € Hol(D, X) has a continuous extension to D, the closure of D, then
we define the set

V(h) ={l(h(x)): l € J(z), x € OD}
to be the (total) numerical range of h.

Definition 1.1.5 We say that a mapping h € Hol(D, X) is holomorphically
dissipative if
L(h) := lim [supRe V' (hy)] <0,

s—1—
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where hy(x) = h(sz).
A mapping h is said to be holomorphically anti-dissipative (or accretive)
if —h is dissipative.

It follows by results in [28] and [37] that G_(D) (respectively, G, (D))
consists exactly of the holomorphically dissipative (respectively, accretive)
mappings.

1.2 Some x-algebras

Let A be a Banach algebra over the complex field C, i.e., A is a complex
Banach space with the multiplication operation satisfying ||z -y| < ||| - ||ly||-

Recall that A is called an algebra with involution if there is an anti-linear
mapping x — x* of A into itself such that (z*)* = x and (z-y)* = y*z*. The
element x* is called the element adjoint to x.

Definition 1.2.1 A complex Banach algebra A with involution is called a
C*-algebra if ||z||> = ||z - z*|| for all x € A.

Standard examples of C*-algebras are A = C, the complex plane with the
conjugation z — Zz, which is obviously an involution; A4 = Cy(S), the algebra
of all complex continuous functions vanishing at infinity on a locally compact
Hausdorff space S; A = L(H), the algebra of bounded linear operators on a
complex Hilbert space ‘H with the inner product (-,-). For an element A €
L(H), the adjoint operator A* is defined by the equality (Az,y) = (z, A*y).

At the same time, by the Gelfand—Naimark theorem (see, for example,
[41]) each C*-algebra can be realized as a closed subalgebra of L(H) with
a suitable H. Actually, for our purpose we can restrict ourselves to these
subalgebras.

An element z € A is said to be Hermitian (self-adjoint) if * = x. The set
of all Hermitian elements will be denoted by Ap. In particular, the elements

1 1
Rex := 5(% +2") and Imz:= 2—(x —z") (1.2.1)
i

are Hermitian.
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Definition 1.2.2 An element v € A is said to be positive if v € Ay and
there is y € Apy, such that y* = x.

It is known (see, for example, [8]) that © € Ag is positive if and only if
there is y € A such that
r=yy. (1.2.2)

If A€ L(H), then (1.2.2) implies in turn that A € A is positive if and
only if
(A¢,¢) >0 forall ¢e€H, (1.2.3)

or if and only if the spectrum of A
o(A) C R =[0,0). (1.2.4)

Now we turn to the class of J*-algebras which were introduced by L. A.
Harris [25, 27]. This class consists of Banach spaces of operators mapping
one Hilbert space into another.

Definition 1.2.3 Let H and K be complex Hilbert spaces and let L(H,K) be
the space of bounded linear operators from H into K. A closed subspace A of
L(H,K) is called a J*-algebra if AA*A € A whenever A € 2.

Of course, J*-algebras are not algebras in the ordinary sense. However,
from the point of view of operator theory they may be considered a gener-
alization of C*-algebras; see [25]. Any open unit ball of a J*-algebra is a
natural generalization of the open unit disk of the complex plane. In partic-
ular; any Hilbert space ‘H may be thought of as a J*-algebra identified with
L(H,C). Also, any C*-algebra in L(H) is a J*-algebra. Other important
examples of J*-algebras are the so-called Cartan factors of type I, II, III, IV,
which are the sets 24, o, A3, 2y, respectively, where Ay, = L(H,K), Ay =
{AeL(H): A=A}, Az ={AcL(H): A' = —A} (where Alx = A*%
for a given conjugation z +— Z in H) and 24 is any closed complex subspace
2 of L(H) such that both A* € 2 and A? = I for some complex number A
whenever A € 2(. (Cartan factors of type IV are variants of the spin factors.)

Thus, the four basic types of the classical Cartan domains and their
infinite dimensional analogues are the open unit balls of J*-algebras, and
the same holds for any finite and infinite product of these domains.
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A crucial property of J*-algebras is that they have a kind of Jordan triple
product structure and contain certain symmetrically formed products of their
elements. In particular, for all elements A, B, C in a J*-algebra 2,

AB*C + CB*A € . (1.2.5)

Also, we observe that every J*-algebra is isometrically J*-isomorphic (see
25, 27]) to a J*-algebra in L(H) for a suitable Hilbert space H. Our further
considerations will be restricted to this case.

Definition 1.2.4 Call a J*-algebra unital if the underlying Hilbert spaces
are the same and if it contains the identity operator.

Note that a closed subspace of L(H) which contains the identity operator
is a unital J*-algebra if and only if it contains the squares and adjoints of
each of its elements (see the identities (1) in [25]).

When a unital J*-algebra contains an operator, it contains any polyno-
mial in that operator.

Finally, we observe that if D is the open unit ball of a J*-algebra (which
is known to be a bounded symmetric domain) and g € Hol(D, (), then the

0
holomorphic vector field T, = g 7 on Hol(D,2() induced by ¢ is complete
if and only if ¢ is a polynomial of degree at most 2 of the form

g(A) = B — AC*A + B(A), (1.2.6)

where B is an element of 2 and ® : 2 +— 2 is a conservative linear operator
on 2, i.e., for each A € A with ||A|| =1 and [ € A* with ||I|| = [(A) =1, we
have Rel(®(A)) = 0 (see, for example, [50, 4, 9]).

In other words, (1.2.6) gives a representation of the class

G+(D) = G.(D)[ G- (D).

1.3 [-analytic functions on unital J*-algebras

Let 2 be a unital J*-algebra and let €2 be a domain in the complex plane C.
Consider the set
Do={AecA: o(A) C Q}. (1.3.1)
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Since 2 is a closed subset of L(H), Dgq is an open set in the topology of
2 induced by the sup-norm of L(H).

For a function f € Hol(Q2, C) we define the function f : Dg — L(H) by
using the Riesz—Dunford integral:

F(A) = %/m) (M — A)1d) (13.2)

(see, for example, [10, p. 568]), where I' C Dq, is a positively oriented simple
closed rectifiable contour such that the interior domain of I" contains o(A).

Remark. Since 2 is closed, the equality

1
At = — [ X" (M — A)"ldA 1.3.3
=[x or-a) (133
r
and (1.2.5) imply that f: Dq— A, iec., the values of f(A) for Ae Do C U
are also in 2.

It is clear that f belongs to Hol(Dg, 2).

Definition 1.3.1 Let D be a domain in a unital J*-algebra A C L(H). A
holomorphic mapping F' : D — 2 is said to be an l-analytic function if

(i) there is a domain Q2 C C such that D C Dq, where Dq is defined by
(1.3.1);

(ii) there is a holomorphic function f € Hol(Q, C) such that F(A) = f(A)
for all A € Dg, where f is defined by (1.3.2).

This function will be called the producing function of F (= f) The set

of all l-analytic functions on D will be denoted by ﬁa(D,Ql).

It is well known (see, for example, [10, p. 568] and [41]) that the “lifting”
mapping f — f defined by (1.3.2) is multiplicative, i.e., if f and g belong to
Hol(2,C) and h = f - g, then

~

F(A)G(A) = h(A). (1.3.4)

Remark. Although in general 2 is not an algebra in the ordinary sense,
i.€., for each pair of elements, % does not necessarily contain their product,
condition (1.8.4) shows that the product of values of l-analytic functions of
the same element is commutative and is also an element of .
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Also, if f € Hol(€2,C), Q; is a domain in C such that f(Q2) C €, and
g € Hol(Q,C), then the equality h(A) = g(f(A\)) implies that

h(A) = §(f(A)) (1.3.5)

for all A € Dq. A
Thus the lifting mapping f — f preserves the composition operation.

Remark. If f : Q — C is univalent, then it is clear that f(2) is open
and that f has a holomorphic inverse g which maps f(€2) onto 2. In this
situation, the composition law (1.3.5) shows that the [-analytic function f
Dqg — f(DQ) is biholomorphic and, in particular, that f(DQ) is open.

In addition, the lifting mapping is continuous in the following sense: If
{fn} C Hol(2,C) converges to f uniformly on compact subsets of €2, then

f(4)= lim f,(4), AeDq (1.3.6)

(see [10, p. 571]).
Finally, we mention a simple but very useful property of l-analytic func-
tions, namely

FO) = FNT (1.3.7)
for all A € Q (note that A\I € Dg).

2  Main results

2.1 [-analytic generators and semigroups

Let now D be the open unit ball of a unital J*-algebra 2, and let 2 = A
be the open unit disk of the complex plane C. It is clear that the set Da
defined by (1.3.1) contains D.

So, we can define [-analytic functions on D the producing functions of
which are holomorphic in A. In other words, for each f € Hol(A, C) one can

consider the lifting mapping f—fe Hol(D 20) defined by (1.3.2).
We will study the set g+( )=6G.(D )ﬂHol(D 20) (respectively, gi( )=

G+(D) N Hol(D,Ql)) which consists of all those l-analytic functions on D
the associated vector fields of which are (right) semi-complete (respectively,
complete) (see Section 1.1).
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Theorem 2.1.1 The lifting mapping [ f is a bijective correspondence be-
tween G (A) (respectwely, Yy, G+(A)) and G, (D) (respectively, G(D)), i.e., an
l-analytic function f € Hol(D ) is a generator of a one-parameter semi-
group (group) S of holomorphic mappings acting on D, if and only if its
producing function f € Hol(A,C) is a generator of a semigroup (group) Sy
acting on A.

Moreover, the semigroup (group) Sf consists of the l-analytic functions
produced by the functions of Sy.

Proof. Let f € G (A) and let Sy = {v(t,) }+>0 be the semigroup of holo-
morphic self-mappings v(t,-) of A generated by f. Using (1.3.2), one can
define a family {0(¢, ) }+>0 of l-analytic functions on D, i.e.,

ot A) = 271”/ (LA — AN, £>0, AeD. (2.1.1)

It follows from a result of Ky Fan (see [14, Theorem 1, p. 276]) that for
each t >0, 0(t,A) € D, ie., |[0(t,A)] < 1.

In addition, the property of the composition operation (1.3.5) implies that
the family {0(t,-)}+>0 is actually a semigroup. Since the integral in (2.1.1)
is a smooth function of ¢ > 0 (see, for example, [42, Theorem IV.155]), we

(AT — A)~tax

have
e / Ov(t, )
o+ 2 ot |+

2m/f Y — A)7ldh = —F(A).

i (t, A)
ot

(2.1.2)

Thus f is the generator of the semigroup {o(t, -)}i>o, i.-e. e g+( ).

Conversely, let f be an [-analytic function on D such that f generates
a semigroup S; = {u(t,)};>0 of holomorphic self-mappings of D. All we
need to show is that for each ¢ > 0 the mapping u(t, ) is also an [-analytic
function.

To this end, take a continuous linear functional [ € 2* such that [|I|| =
I[(I) =1, and consider the family of functions {w(t, ) }+>¢ defined by

w(t, \) = U(u(t, \)). (2.1.3)
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By direct calculations and (1.3.6) we get

ow(t, \) 1

O] =ty L o) w00
(M52 )=o)

= —l(fNI) = =f(N),

where f is the producing function of f. Hence it follows by (1.1.17) that the
family

o(t,\) = Jin;owinl(%,x) (2.1.4)
is the semigroup of holomorphic self-mappings of A generated by f. Here
w™ denotes the n-th iterate of w.

Now defining (¢, -) by (2.1.1) and using (2.1.2) and (1.3.5), we obtain that
{0(t, ) }+>0 is also a semigroup generated by f. Tt follows by the uniqueness
of the solution of the Cauchy problem (1.1.5) that 0(¢,\) = u(t,\), ie.,
Sp=A{0(t, ) }ezo-

We conclude our proof by replacing the semigroups with groups in the
above considerations. O

Remark. Thus we have proved that f € ﬁa(D,Ql) is holomorphically ac-

cretive on D (i.e., f generates a one-parameter semigroup {§(t) 1t >0} C
Hol(D, D)) if and only if its producing function f is holomorphically accretive
on A, i.e.,

lim inf Re(f(sA\)A) >0

s—1— AEOA
(see Definition 1.1.5).
It follows that G, (D) is a closed real subcone of G, (D).

Now we turn to the notion of holomorphic vector fields (see Section 1.1).

Since each [-analytic function § € ﬁa(D,QL) holomorphically maps D
into 2, it defines the holomorphic vector field

T, = §(z) % (2.1.5)

on Hol(D, ).
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Theorem 2.1.1 asserts that the vector field (2.1.5) is a semi-complete
(complete) vector field if and only if so is the vector field

T, = g(\) a% (2.1.6)

defined on Hol(A, C) by the producing function g € Hol(A, C) of g.
We are interested in a representation of the holomorphic vector field
(2.1.5) restricted to the subspace Hol(D, ) of Hol(D, ).

Corollary 2.1.2 Let g be an l-analytic function on A and let T} be defined
by (2.1.5). Then
(i) ﬁo\l(D, 2A) is an invariant subspace of Hol(D,2A) for the operator Tj.

(ii) The restriction Ty

: of Ty to ﬁ(ﬁ(D,QL) is a commutative oper-
A

ation of multiplication:
(1) (4) = F(4)3(4) = §(4)f'(4) (2.1.7)
for each f € ﬁa(D,Ql) and A € D.
(#ii) The following formula of representation holds:

(7:f) (4) = T, (4) =

1

— | f I—-A)™" 2.1.

o [TNIOT- At 21
r

where A € 2, fe ﬁa(D,Ql), and f € Hol(A,C) is the producing function

of f.

Proof. Obviously (iii) implies (i), because (as we have mentioned) the Riesz—
Dunford integral acts from 2 into itself and defines an [-analytic function on
D.

Also (ii) implies (iii) because of (1.3.4). So, we need to prove formula
(2.1.7). Indeed, by definition (see 1.1.3),

(12f) (4) = Jim = [£(4+t9(4) ~ F(4)]

t—0t

i © i,/f(x) (AT = (A+1tg(A)) " = (M — A)7 ' dr]|,
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where I' C A is a suitable contour such that the interior domain of I' contains
the spectra of A and A 4 tg(A) for small enough t.

Since A and §(A) commute (as [-analytic functions of the same element),
using the identity

(A — (A+tg(A)) = (A — A)™!
=t (M = (A+1g(A4))) " - g(A) - (A = A)7!

and letting ¢ tend to zero, we get

(1) () =9) | 5 [ FOVRT = ) 2ax| = g()Fa).

21
r

This concludes the proof. O

Corollary 2.1.3 If the holomorphic vector field Ty (2.1.5) is semi-complete
(complete), then its restriction to Hol(D,2A) is the generator of a semigroup
(group) L of linear operators on Hol(D,2A) defined by

~ —

(£0)F) (4) = (02, 4)) = Flolt, ))(A),

where f is the producing function of an element f € ﬁa(D, 2A) and {v(t, ) }>0
is the semigroup (group) generated by g, where g is the producing function of
qg.

In addition, the function F(t, f) = L(t)f : R x Hol(D, ) — Hol(D, )
(respectively, R x Hol(D,2() — Hol(D,2)) is the solution of the Cauchy

problem

aigf)+f“WtﬁMUWtﬁ)=o

F(0,f) = f € Hol(D, ).

(2.1.9)

Now we will characterize the set C//J\r (D), the set of all [-analytic generators
on D, the open unit ball of the unital J*-algebra 2. To do this, we will first
establish some sufficient conditions for a holomorphic mapping on D to be
holomorphically dissipative (respectively, accretive) on D.
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Theorem 2.1.4 Let D be the open unit ball of A and let h : D — A be a
holomorphic function with a continuous extension to D. Then the numerical
range V (h) is contained in the closed convex hull of the set

S(h) = {(A'h(A)z,2) : A =1, flall =1, A€ L(H), z € H}.
Corollary 2.1.5 IfsupRe S(h) <0, then h is dissipative.

In the proof of Theorem 2.1.4 we are going to use the following two
lemmas.

Lemma 2.1.6 Let S and T be subsets of the complex plane satisfying
sup Re AS < sup Re AT
for all X € C. Then S is contained in the closed convex hull of T.

Lemma 2.1.7 Let A € L(H) with ||A|| =1 and let ¢ € L(H)* with ||¢| =
¢(A) = 1. Given W € L(H), there exist unit vectors x,y € H such that
Rep(W) < Re(Wz,y) + € and |1 — (Az,y)| < €.

Lemma 2.1.6 is a consequence of the Hahn—Banach separation theorem
for the case of the complex plane (where all complex linear functionals are
multiplication by a scalar \). Lemma 2.1.7 is a consequence of [26, Lemma 1].

Proof of Theorem 2.1.4. Let A € 2 with ||A]| = 1. Suppose ¢ € L(H)*
with ||¢|| = ¢(A) = 1. Applying Lemma 2.1.7 with W = Ah(A) and A € C
we have that for each € > 0 there exist unit vectors x, y € H such that

Re{Ao(h(4))} < Re{Mh(A)z, )} +e

and
11— (Az,y)| < e.

It follows that Re[l — (Az,y)] < €, so

ly — Azl = |lylI* — 2Re(Az,y) + [ Az|
< 1—2Re(Az,y) +1 < 2e.
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Hence,

Re{A\p(h(A))} < Re{A(h(A)z,Az)} + Re{A(h(A)z,y — Azx)} +¢€
< Re{ANA*h(A)z,z)} + |A| - [|h(A)]|V2€ + €.

Since € > 0 was arbitrary, it follows that Re{A¢(h(A))} < Re{AS(h)}.
Thus the theorem follows from Lemma 2.1.6. O

Theorem 2.1.8 Let p: D — A be a holomorphic mapping on D such that
Rep(A) >0 (2.1.10)

for each A € D. Then for a given B € U, the mapping h : D — A, defined
by the formula
h(A) =p(A)A+ B — AB*A, (2.1.11)

is holomorphically accretive. In other words, h € G, (D) induces a semi-

complete vector field Ty, = h 8% on Hol(D, ).

Proof. Note that it follows by Theorem 2.1.4 and Lemma 2.1.9 below that
the mapping h(-), defined by the first term h;(A) = p(A)A in the represen-
tation of h, is a holomorphically accretive mapping on D, i.e., hy € G, (D),
while the second term hy(A) = B — AB*A induces a complete vector field on
every J*-algebra, i.e., hy € GL(D) = G, (D) N G_(D) (see Section 1). Since
G+ (D) is a real cone, the result follows. O

In fact, we will show below that for the class of [-analytic functions on D
the converse assertion also holds, that is, each element of G, (D) admits the
representation (2.1.11) with (2.1.10). Then we will establish some necessary
and sufficient conditions for the global solvability of the Cauchy problem
(2.1.9). To this end, we need some simple auxiliary assertions.

As above, for B € L(H) we write B > 0 to denote that B is positive and
B > 0 to denote that B is positive and invertible.

Lemma 2.1.9 If B > 0 for some B € L(H), then A*BA > 0 for all A €
L(H); if B> 0, then A*BA > 0 for all those A € L(H) which are invertible.

Proof. By Definition 1.2.2 there is C' € L(H) with B = C? and C* = C.
Hence, A*BA = A*C*CA = (CA)*CA > 0. The proof for B > 0 is analogous
since in that case C' is invertible. O
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Lemma 2.1.10 Let A and B be elements of a J*-algebra A C L(H). Then
C =B — AB*A is also an element of A and Re(A*C) = Re[A*B(I — A*A)].

Proof. The first assertion follows immediately from (1.2.5). The second
assertion is the result of the following direct calculations:

Re(A*C) = Re(A*B) — Re(A"AB*A) = Re(A*B) — Re[(A*AB*A)*]
— Re(A*B) — Re(A*BA*A) = Re[A*B(I — A*A)]. O

Lemma 2.1.11 Let D be the open unit ball of a unital J*-algebra A and
let p € Hol(D,2A) be an l-analytic function with the producing function p €
Hol(A, C). Then the following assertions are equivalent:

(a) Rep(N) > 0 (respectively, Rep(\) > 0) for all A € A;

(b) Rep(A) > 0 (respectively, Rep(A) > 0) for all A € D;

(c) Re[A*p(A)A] > 0 (respectively, Re[A*p(A)A] > 0) for all invertible
AeD.

Proof. The implication (a)=(b) follows from [14, Theorem 1, p. 275]. The
implication (b)=>(c) is a consequence of Lemma 2.1.9 applied to the operator
B = Rep(A).

To show that (c) implies (a), set A = AI. Then A* = A\I and A*p(A)A =
IAPp(M)1.

Now the spectrum of the element Re[A*p(A)A] contains exactly one point,
namely |A|*Rep()), which must lie on the half-axis [0,00) (respectively,
(0,00)). This implies that Rep(A) > 0 (respectively, Rep(A) > 0) for all
A € A. We are done. O

Now we formulate the main result of this subsection.

Theorem 2.1.12 Let A be a unital J*-algebra and let g € ﬁo\l(D,Ql). The
following assertions are equivalent:

(i) § € @(D) (the set of holomorphically accretive l-analytic functions),

i.e., the vector field
0

T; = Q(A)a—A

(2.1.12)

18 semi-complete;
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(ii) §(A) = Ap(A) + §(0) — [§(0)]* A for some p € Hol(D,2A) with
Rep(A) >0, Ae€D; (2.1.13)
(iii)
Re[A*j(A)] > Re|A*§(0)(I — AA*)|, AeD. (2.1.14)

Furthermore, if the inequality in either (2.1.18) or (2.1.14) is not strict
for some A € D, then the vector field (2.1.12) is complete, and consequently
we have equalities in both (2.1.13) and (2.1.14) for all A € D.

Proof. We first show that (i)=(ii). If § € @(D) and ¢ is the producing
function of g, then it is easy to check (see the Remark after Theorem 2.1.1)
that the vector field

—— 51 0
— 2.1.1
[—9(0) +9(0)2*] 5+ (2.1.15)
is complete on A (see also [50]).
) . 1 g(N)dA ) )
Since §(0) = — [ =——1 = ¢(0)I, the [-analytic function
2mi A
T

[—4(0) + [5(0)]" A%]

produced by the function in the square brackets in (2.1.15) is a generator of
a_one-parameter group of [-analytic functions on D. Note also that the set
g+( ) is a real cone, hence the l-analytic function h € HOI(D 2() defined by

h(A) = §(A) + [=4(0) + [9(0)]" A%] (2.1.16)
belongs to @(D), and
h(0) = R(0)I = 0. (2.1.17)
Hence
h(0) =0, (2.1.18)

where h is the producing function of h. Since h is holomorphically accretive,
this implies that B
ReAh(A) >0, X €A,

or

h(A) = Ap(A)
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with Re p(\) > 0. R
Applying (1.3.4) and Lemma 2.1.11, we get that h has the form

h(A) = Ap(A) (2.1.19)

with Rep(A4) >0, A€ D.

Now we obtain (ii) from (2.1.16) and (2.1.19). The reverse implication
(ii)=-(i) is a consequence of Theorem 2.1.8.

Now if we rewrite (ii) in the form

9(A) = p(A)A+ §(0) — A[g(0)]"A
with Rep(A) > 0, then we get
Re[A"g(A)] = Re[A"p(A) A] + Re{A" [9(0) — Alg(0)]" AJ}.

By Lemma 2.1.9 we have that the first term of this equality is positive,
while by Lemma 2.1.10 the second term is equal to the expression

Re {A*§(0) (I — A*A)}.

This proves the implication (ii)=-(iii).
Finally, if (iii) holds, then setting A = A we obtain

Re[Ag(AI)] = Re {Ag(0)(I — A1)}

or

Re(Ag(A)) = Re[Ag(0)(L — [A]")],
where g is the producing function of g. By the Remark after Theorem 2.1.1,

the last inequality implies that the vector field g()\)ﬁ is semi-complete on

A. Thus by Theorem 2.1.1 we have (i).

The above considerations show that if for some A € D, strict inequality
holds in one of the conditions (ii) or (iii), then it also holds in both of them.

If, for example, it does not hold in (2.1.13), then it follows by [14, The-
orem 1], that Rep(A) = 0 for some A € A. By the maximum principle,
p(\) = b with Reb = 0. But in this case, g(A\) = A\b + g(0) — g(0)A? (the
producing function of §) defines a complete vector field, hence so does §. The
theorem is proved. O
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2.2 Involution operators and Hummel’s multiplication
transformation of semi-complete vector fields

In our previous considerations we represented holomorphically accretive (-
analytic functions on D. However, by using this representation one cannot
recognize the location of null points of such functions (if they do exist). The
only fact we know is that § € G, (D) satisfies the condition

Re[A*g(A)] >0

if and only if §(0) = 0.

Indeed, if §(0) = 0, then Re[A*§(A)] > 0 by Theorem 2.1.12. Conversely,
fix any r € (0,1) and let D, be the open ball centered at the origin with
radius r. Then the condition Re[A*G(A)] > 0 for all A € 9D, the boundary
of D,., and Corollary 2.1.5 imply that ¢ is holomorphically accretive on D,.
Now it follows by [28, Theorem 1] that the mapping (I +g) ™" is a well-defined
holomorphic self-mapping of D,.. Since r is arbitrary it follows that the origin
is the unique fixed point of this mapping. Hence §(0) = 0.

It turns out that one can define a transformation on the set G, (D) of
holomorphically accretive [-analytic functions on D which is analogous to the
Mébius transformation on the set Hol(D, D) of self-mappings of D. More
precisely, it is well known that for each J*-algebra 2, given B € D, the open
unit ball of 2, one can define the generalized Mcbius transformation Mp by

Mp(A) = (I — BB*) 2(B— A)(I — B*A)"'(I — B*B)z,

which is a fractional-linear automorphism on D taking 0 into B and B into
0 (see, for example, [25]).
Now we recall that for a given h € Hol(D, %), a holomorphic vector field

0
T, = hd_A is defined as the linear operator acting on Hol(D,2() by the

formula

(Thf)(A) = Df(A)h(A).
Substituting here Mpg(A) for A we have
(T0f)(Mp(A)) = D f(Mp(A))h(Mp(A)).

Changing now the point of view and fixing some f € Hol(D,%), one
can consider the latter expression as the linear action Ly on an element

h € Hol(D, 20).
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It follows easily from the identity M3 = I that the operator I' := Ly, :
Hol(D, 2l) — Hol(D,2!) is an involution operator, i.e., I'? = I.
Now we denote by Ep the set of h € G (D) such that h(B) =0, B € D.

Proposition 2.2.1 The following relations hold: T'(Eg) = Ey and T'(Ey) =
Ep.

Proof. Let h € Eg. Then B is a stationary point of the semigroup {S(¢) :
t > 0} generated by h. Consider the family {F(¢)}, t > 0, defined by

F(t):MBOS(t)OMB, tZO

It is obvious that this family is also a semigroup of holomorphic self-
mappings of D, and that the origin is its stationary point.
Let f be the generator of this semigroup, i.e.,

_OF(H)(A)

f(A) = 5 .
t=0+

By direct calculations we obtain
f(A) = DMp (Mp(A)) h (Mp(A))
and

£(0) = 0.

Since M5! = Mp we have also
h(A) = DMp (Mg(A)) f (Mp(A)).
This concludes the proof of Proposition 2.2.1. O

A deficiency of the above considerations is the presence of the Mobius
transformation in the definition of the operator I'. Thus one cannot extend
this construction to all of G, (D), since this set contains functions with no
null point in D.

Nevertheless, for [-analytic functions on a unital J*-algebra this can be
done by using a multiplication transformation in the spirit of Hummel.

Let 2 be the subset of all A € D such that 0 ¢ o(A). Given an operator
B € D, let us define a function ¥p : Q — 2 by the formula

Up(A) = (A—B)(I - AB* A"
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For the one-dimensional case this (meromorphic) function was introduced
by J. A. Hummel [32] for the study of star-like functions on the unit disk of
the complex plane. .

Now for a given § € G, (D) such that §(0) = 0 and 7 € A, define the
transformation W, by using the multiplication operation:

(W29)(A) = V-1 (A)g(A). (2.2.1)

Theorem 2.2.2 The transformation W, defined by (2.2.1) takes @(D) into
itself. Moreover, for each h € G, (D) there exists g € G(D) with g(0) =0
and 7 € A such that

~

h=W.§. (2.2.2)

Proof. First we note that h can be holomorphically extended to all of D.
Indeed, since § € G, (D) and §(0) = 0 we have that g(A4) = AG(A) with
Re ¢(A) > 0. Hence

h(A) = (A—7I)(I —7A)§(A), AeD. (2.2.3)

Since €2 is an open subset of D this extension is unique and he ﬁa(D, 2A).
Now let A be the producing function of h. By Theorem 2.1.1 it is enough
to show that h € G, (A).
By (2.2.3) we have that h admits the representation

h(A) = (A — 7)(1 — FA)g(\) (2.2.4)

with Reg(\) > 0.
Let us write h in the form

h(X) = a — aX* + Ap()), (2.2.5)

where a = h(0) and p € Hol(A, C).

By Theorem 2.1 in [2], we have that Rep(\) > 0 for all A € A. Thus by
Theorem 2.1.12 we have h € G, (A).

Let now i € G, (D), respectively, h € G (A). Assume first that h has a
null point 7 inside A. Then by Proposition 2.2.1 the function f defined by

FA) = M (M- () h (M-(X))
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is an element of G, (A) with f(0) = 0, where M, is the Mobius involution
transformation of A defined by

and
h(A) = M7 (M-(N)) f (M- (X))
Since f(0) = 0 we can write f(\) = Ap(\) with Rep(A) > 0. Therefore,
by direct calculations we obtain

T

= o (A= AL ().
Setting g(\) = %Wp(MT()\)) and g(A) = Ag(A), we have g € G, (A)
and
h(A) = (1 = A7)(A = 7)A"1g(N). (2.2.6)

Since the lifting mapping h — h preserves the multiplication operation,
the last equality when applied to h yields the representation (2.2.3).

Finally, let us suppose that h (respectively, h) has no null point in D
(respectively, A). Then it follows by Corollary 1.6 in [37] that there is a
unimodular point 7 € JA such that for each w € A, the net {z.(w)}, r >0,
defined as the solution of the equation

z(w) + rh(z.(w)) =w (2.2.7)

converges to 7 as r — 00.
Fix € > 0 and consider the mapping h. defined by

he(A) = eX + h(N).

Since G, (A) is a real cone we have h. € G, (A) for each € > 0.
In addition, the equation h.(\) = 0 is a particular case of (2.2.7) with
1
r = — and w = 0. Hence, h. has a unique null point 7. € A and the net

€
{7} converges to T as € goes to zero. By the previous case we have that h.
admits the representation

he(\) = (1 = A7) (A — 7)A g (N),
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where g. € G (A) with ¢.(0) = 0.
It is clear that h. converges to h as € tends to 0. Hence g. converges to
g € Hol(A, C) defined by

AR(N)

V=T 0

Since g € G.(A) and ¢(0) = 0, this equality implies (2.2.6) (hence
(2.2.2)), and we are done. Theorem 2.2.2 is proved. O

Now let B, once again, belong to D. Then one can define the transfor-
mation Wp on the cone G, (D) by

where )
Up(A) = —————(A— B)(I —AB*)A™%.
1B
Calculations show that when B = 71 the function W g : D — 2 has the

following property: - -
Up(A)Wp (Mp(A)) = 1.

Using this fact and Theorem 2.2.2, we obtain the following assertion.

Corollary 2.2.3 Each element h € C:J\F(D) which does not vanish identically
has at most one null point in D. Moreover, if B € D is a null point of h,
then there is a complex number 7 € A such that B = 71 and

~ ~ 1

h=Weii = = W

where § € @(D) with §(0) = 0, and

G(A) = .y (M,1(A)) h(A).

Proof. By Theorem 2.2.2 there is 7 € A such that (2.2.3) holds. If 7 € A,
then the second factor (I —7A) in (2.2.3) is invertible. A priori two cases are
possible: (a) the third factor ¢(A) is also invertible and we have h(A4) = 0 if
and only if A = 7I; (b) if there is A € D such that ¢(A) is not invertible,
then Req(A\) =0, A € A, by Lemma 2.1.11. So, ¢(\) = a € C with Rea =0
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and ¢(A) = al. Since a # 0 (otherwise ¢ = 0), ¢(A) turns out to be invertible
after all, a contradiction.
Let now 7 € 0A, the boundary of A. Then for A € A,

o~

WOV = hO) = (M = 71)(I — FADGA) = (A — 7)(1 = FA)g(M)1,
7€ 0A, Regq(\) >0.

It is easy to see that this implies that h € Hol(A, C) has no null point
in A. On the other hand, if h(A) were not invertible for some A € D, then
the spectral mapping theorem (see, for example, [41]) would imply that h())
vanishes for some A € o(4) C A. Thus h(A) is invertible for all A € D, and
a fortiori, does not vanish. O

Remark 1. Actually, the above assertions extend the one-dimensional para-
metric representation of holomorphically accretive mappings due to E. Berk-
son and H. Porta [5].

Namely, one can say that g € @(D) if and only if there exist 7 € A and
g € Hol(D,2) with

Reg(A) >0, AeD, (2.2.8)
such that g admits the representation
g(A)=(A—7I)(I —TA)G(A). (2.2.9)

Remark 2. In general, the lifting mapping f +— f does not preserve the
uniqueness property of null points of f. Take, for example, f(\) = A\? which
has a unique null point in A, while f (A) = A? has infinitely many null points
in D. However, the above assertions show that this property is preserved for
the restriction o

hegG.(A)— heg,. (D).

2.3 Stationary points and the asymptotic behavior of
one-parameter semigroups of [-analytic functions

As above, let D be the open unit ball in a unital J*-algebra 2 and let a
family {S(t)}, t € R" (¢ € R), be a one-parameter continuous semigroup
(group) mapping D into itself.
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Recall that a point @ € D is said to be a stationary point of {S(t)}, t €
R* (t € R), if it is a common fixed point of all the mappings S(t), t € R (t €
R), i.e.,

St)(a) =a, teR'(teR). (2.3.1)

A stationary point a is called (locally) asymptotically stable if there is a
neighborhood V of a such that S(t)x converges to a for all z € V.

We begin with the classical questions of existence, uniqueness and stabil-
ity of stationary points of a semigroup of [-analytic functions.

Theorem 2.3.1 Let {S(t): t > 0} C ﬁa(D,D) be a strongly continuous
semigroup of l-analytic functions mapping D into itself. Then

(i) S\(t) converges to I ast — 0, uniformly on each subset strictly inside
D, ie., R

T-lim §(t) = 1, (2.3.2)

or, which is equivalent, §(t) is strongly differentiable at t = 0% ;

(ii) g(t) has at most one stationary point in D;

(iii) If {g(t)}tzo has a stationary point A € D, then it is asymptotically
stable if and only if {S(t)} does not contain an automorphism of D.

Moreover, local stability implies global stability in the sense of strong con-
vergence on all of D.

Proof. Assertion (7) is a direct consequence of a result of Berkson—Porta [5]
and Theorem 2.1.1 (see also Section 1.1).

— ~ 1
Now, if g € Hol(D, %) is the generator of {S(t)}, i.e., g = Pr% n (I-8(t)
then gSA‘(t)(A) =: u(t, A) is the solution of the Cauchy problem

),

ou(t,A) .
gr ol A) =0 (2.3.3)

u(0,A) = A € D.

It follows from the uniqueness of this solution that the stationary points
of S§(t) inside D are exactly the null points of the [-analytic function §. Thus
(ii) is a consequence of Corollary 2.2.3. This Corollary also asserts that if
A € D is a stationary point of {S(t)}, then it must be 7/, where 7 is the
null point of the producing function g € G, (A) of g. Consequently, 7 is a
stationary point of the semigroup {S(t) : A — A}, t > 0, where S(¢) is the
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producing function of S(¢). Thus (iii) follows from the continuous version of
the Denjoy—Wolff theorem (see, for example, [1, 37, 38]) and (1.3.5). O

When combined with this continuous version, Theorem 2.3.1 can be
rephrased, in terms of generators, as follows.

~

Corollary 2.3.2 Let {S(t) : t > 0} be a semigroup of l-analytic functions
and let its generator g admit the representation

= 9(A) = (A= 7D)(I = TA)¢(A)

with Re ¢(A) > 0. Then

(i) The semigroup g’(t) has a stationary point A in D if and only if T € A;

(1) this point A (= 71) is asymptotically stable if and only if Re g(A) > 0;

(iii) if T € OA, the boundary of A, then {S(t) : t > 0} has no stationary
points in D, and for all A € D, the net {S(t)(A) : t > 0} converges to the
boundary point TI € 0D, as t tends to infinity.

Remark. It can be shown by using Theorem 6.3 in [36] that the convergence
in (iii) of Theorem 2.3.1 is actually T-convergence. As a matter of fact, this
also follows from Theorem 2.3.3 below.

We will now derive a rate of convergence of the semigroup to its stationary
point. We recall first that the hyperbolic metric p on D can be defined as

p(A,B) = tanh™" | Mp(A)],
where
Mp(A) = (I — BB*)™3(B = A)(I — B*A)™(I - B*B)>

(see, for example, [25]) is the fractional-linear automorphism on D taking 0
into B and B into 0.

Theorem 2.3.3 Let g € @(D) have the representation
9(A) = (A= 7I)(I = TA)4(A)

with 7 € A and Re §(A) > 0. Suppose that {S(t) : t > 0} is the semigroup
generated by g. Then for all A € D the following estimate holds:

-~

p(SH)A, 7I) < k(t, A)p(A,TI),
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where
K(t, A) = exp {t(\ TP -1) % Recj(ﬂ)}

tends to zero as t tends to oco.

Proof. Let {§ (t)} be the semigroup generated by g. Consider the family
{U(t)} defined by
U(t)= M. S(t)M,;, t>0.

It is easy to see that {(/]\ (1)} is also a semigroup of [-analytic functions
generated by the mapping

joo U Cgf) — DM, (M) [§(M, )]

which is [-analytic too. This formula can be rewritten explicitly as follows:

h(A) = (1= |7%)G (Mr1(A) A =: G (A)A

Now it follows from Ky Fan’s generalization of Harnack’s inequality (see
[17]) that

. - oy L= 1A 1Al
Re ¢ (A) > Req1(0) ———— = Re ¢ (0) ———1.
1+ Al 1+ Al
Consequently, by Lemma 2.1.9 we obtain

. 1—||A
Re A*h(A) > Re ¢1(0) 4]

A*A,
L+ [ A]

Now, exactly as in the proof of Theorem 2.1.4, it can be shown that this
inequality implies that for each s € (0, 1),
1—s5
s
1+s

Y

inf Re V (h) > Req1(0)

where hy(A) := h(sA) and V(h,) is the (total) numerical range of h, (see
Section 1.1).
Next, it is easy to verify that for w € A and ¢t > 0 the equation

1—=z
z
1+ 2

z+t[Req1(0)]
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has a unique solution z = z(t,w) in A. (See [28, Theorem 1] for a more
general situation.) In addition, for each fixed ¢ > 0 this solution depends
holomorphically on w € A. Since z(t,0) = 0, we have by the Schwarz Lemma

|2(t, w)] < |w].

In particular, if w is a real number in [0, 1), then z(¢,w) is real too, and

— % on [0,1) that
+ s

we get by the monotonicity of the function

(t,w) < -
zZ(t,w) < -
1+tReq(0) =2
for all w in [0,1) and ¢ > 0.
Take now any operator B € D and consider the function f; : D — X
defined by

fo(A) = sA+th(sA) — B, se[0,1), t>0.
Then for 1 > s > z(t, || B||) we obtain

1_
inf Re V(f,) > s+t Req(0) st— 1B]| > 0.

Now using Corollary 2 of [28] we get that the equation
A+th(A) =B

has a unique solution W (¢, B) = (I +th)~'(B) in the ball D, centered at the
origin with radius s. Letting s tend to z(¢, || B||) we obtain
1B

1+ tReqi(0) {751

W, Bl < 2(t,[|B])) <

Furthermore, using induction we estimate
[n]
t
v (o)
n
This inequality and the exponential formula

Ot)() = lim {W (% )} ]
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imply that

1—[1B]

U(t)(B)|| < expq —tReq(0) - ¢ [|B].
1+ B]

Finally, we conclude our proof by substituting M. ;(A) for B and applying
the following properties of the hyperbolic metric:

p(0,kA) < kp(0,A) and p(Mp(A), Mp(C)) = p(A,C)

(cf. [19]). O

2.4 Flow-invariance sets and an infinitesimal version
of the Julia—Wolff-Carathéodory Theorem

In this section we are interested in the following problem: Given an [-analytic

function g on D such that T; = g 94 is a semi-complete vector field on D,
find a family {Q, }aea of subsets of D such that

(a) Q, C Qs when a < f3;

() U 9 = D:
acA

(c) Tj is a semi-complete vector field on €, for each a € A.

In other words, each €1, is an invariant subset of D for the semigroup
(flow) generated by g.

Ifg e @(D) has a null point at the origin, §(0) = 0, then it follows by the
Schwarz Lemma that each ball D, = {a € D : ||A|| < r} is a flow-invariance
set for the semigroup {S’;(A)} generated by §. It is clear that the family
{D,}, r € (0,1), satisfies conditions (a)—(c).

If g has another null point Ay € D, Ay # 0, then one can use the
fractional-linear Mc6bius transformation

Mag(A) = (I = AgAg")2(Ag — A)(I — A" A)H(I — Ay Ag)2 (24.1)

(see, for example, [25]) to translate Ag into zero and find flow-invariance sets
about the point Ay. Thus the sets

Qr = [MAo]il (Dr)a re (0’ 1)7 (242)
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are flow-invariance subsets of D satisfying (a)—(c). In fact, these sets are
hyperbolic balls (with respect to the hyperbolic metric on D) centered at
Ap.

Since in our situation Ay = 71 for some 7 € A, we can write (2.4.1) in

the form
M. (A) = (11 — A)(I —7A)™! (2.4.3)

and get the following assertion.

Theorem 2.4.1 Let § € @(D) have a null point Ay = 71 € D for some
7 € A. Then the sets

Q ={AeD: ||[(rI- A -7A)7"| <r} cD, re(0,1), (24.4)
satisfy conditions (a)—(c).

The situation becomes more complicated if g € @\F(D) has no null point in
D, i.e., if the complex number 7 in the representation (2.2.9) is unimodular.
In this case we already know that the semigroup {S(t)} converges strongly
to the point 71.

A question which arises at this juncture is: What is the rate of conver-
gence of the semigroup {S(¢)}? To answer this question we will establish
an infinitesimal version of the Julia-Wolff-Carathéodory (JWC) Theorem in
terms of generators. Moreover, since each mapping of the form I — F', where
F'is an [-analytic function on D, is a generator, this version will include some
standard formulations of the JWC Theorem.

We define the subset I' of D by

r::{EeaD: E*E:]}.

In the finite-dimensional case, I' is precisely the Bergman-Shilov boundary
of D (see [25, Corollary 9]). We also set

r, = {E € I': there exists a € C such that aff > O}.

Proposition 2.4.2 Let g € Hol(D,®2l) admit the representation

g(A) = (A—1D)q(A)(I —TA) (2.4.5)
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with some 7 € A and q € Hol(D,2A) such that
Reqg >0 (2.4.6)

everywhere.
Suppose that for some element E € T,

1
lim 1E*g(7‘E) = B, (2.4.7)

r—1= 7 —

where

Re B > 0. (2.4.8)
Then T € OA.

Proof. If 7 € A, then C = (I — TE)* is invertible, and by (2.4.5), (2.4.7)
and (2.4.8) we have

ReB = Re{ lim

r—1-7Tr —

E*(rE —11)q(rE)(I — 7_'7’E)}

~ Re { lim — —(r] = TE")q(rE)(I - TT’E)}

r—1=-7 —

r—1-— 7 —

= Re {(I — 7E)*[ lim ! 1q(rE)]([ — TE)} >0. (24.9)
At the same time, we get by (2.4.6) and Lemma 2.1.9,
Re[(Cq(rE)C™)] = % (C’q(rE)C* + C(q(rE))*C’*)
= C(Req(rr))C* > 0.

Since r < 1, this contradicts (2.4.9). Thus 7 must lie on the boundary of
A O

Theorem 2.4.3 Let g € Q/]J\F(D) Then g has no null point in D if and only
if there is a point E in the subset I' . of OD such that the limit

1
lim | E*g(rE) =B (2.4.10)

r—1=- 7T —

exists with
ReB > 0. (2.4.11)
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Proof. Sufficiency. We suppose first that (2.4.11) holds with
Re B > 0.

If we assume that ¢ has a null point Ay € D, then ¢ admits the represen-
tation (2.2.9)
9(A) = (A—7I)(I —7A)4(A)

with some 7 € Aand § € ﬁa(D, 20) such that Re g(A) > 0, and thus Ay = 7/
(see Corollary 2.2.3).

Note that §(A) and (I — T7A) commute as two [-analytic functions evalu-
ated at the same element. Thus Proposition 2.4.2 shows that 7 € 9A. The
contradiction we have reached shows that ¢ cannot have a null point in D.

In the general case, when Re B > 0, we consider the holomorphic mapping
g: : D +— A defined by

9:(A) = 9(A) + e(aA® —al),

where a € C satisfies the condition aF > 0.

Observe that for each ¢ > 0, the l-analytic function g. is anti-dissipative
on D, ie., g. € G, (D). Indeed, it is well known that the vector field induced
by AX*A — X is complete on Hol(D, ) for each X € 2, whenever 2 is a
J*-algebra. Since G, (D) is a real cone the result follows.

In addition,

r—1=- 7 —

Re(lim 11E*;(rE)> -

1 1
= Re ( lim 1E*§(7°E)> + eRe lim : [E*(ar*E* —al)] =

r—1-7 — r—=17 T —

= ReB + 2eaF > 0.

Thus it follows by the previous case that g. (hence its producing function
ge) has no null point in D (in A). On the other hand, g. converges to g on
A when ¢ — 0, where g is the producing function of g. Since by Rouché’s
Theorem ¢ cannot have a null point in A, § has no null point in D and we
are done.

Necessity. Suppose now that ¢ has no null point in D. Then we already
know that ¢ has the representation

G(A) = (A — rD)GA)(I — 7A) (2.4.12)
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for some unimodular 7 € 0A and ¢ € ﬁa(D, 2() such that
Reg(A) > 0.
Setting 7 = 1 without loss of generality, we can rewrite (2.4.12) as
g(A) = —q(A)(I - A)?

or
g(\) = —a(N)(1 = N)?,
where g(A) and g(\) are the producing functions of g(A) and ¢(A), respec-
tively.
First we want to show that g(r) tends to zero when r tends to 1. To this
end, we will prove somewhat more. Namely, that

gN)
o1 (1—=XNg(N)

converges to a real number when A approaches 1 nontangentially:
AeA(la) = {AGA: A -1 <a(1—|/\|)}, a>1.

Indeed, since Re ¢ > 0 everywhere, we have by the Riesz—Herglotz formula

PR~ [ g dulO i =
O0A

where 1(() is a positive measure on JA and b is a real number.
Since for A € A(1, a),

1+ X <9

‘“_”146 .

we have by Lebesgue’s Dominated Convergence Theorem (see, for example,

[42]) that
. g
— = = 02=>0.
A—}H&leA A—1 2u(1) =5 20
Since g(rI) = g(r)I, we finish the proof by setting £ = I and B = 1. O

Remark. In fact we have proved the following assertion:
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A mapping § € @(D) has no null point in D if and only if there is a
point T € OA such that for E = 71 the limit (2.4.10) exists with B = (1,
where (3 is a real non-negative number.

Now we are able to give a quantitative description of the behavior of
one-parameter semigroups with no stationary point.
For operators A and B in D such that A*A < B*B we define the “dis-

tance” operator
®(A,B) .= (B —A)(B*B — A*A)"}(B* — A").

Theorem 2.4.4 Let {g(t) .t > 0} be a one-parameter continuous semi-
group of l-analytic proper contractions of D with no stationary point in D.
Then there is a unimodular point T € OA and a positive number v such that

O(S(t)A, 71) < exp(—yt)®(A, 1) (2.4.13)

and
HCI>(§(t)A, TI)H < exp(—t) ||®(A, 71)) (2.4.14)

for each A €D andt > 0.
Moreover, the mazimal vy for which (2.4.138) (or (2.4.14)) holds is the
number Pt
5= fim 24N

r—1-  OtOA (2.4.15)

)
t=0*, A\=rt

where u(t, \) := S(t)(\) is the producing function of S(t).

Remark. By Lemma 3 in [15], condition (2.4.14) is equivalent to the follow-
ing one:

~ T k
S(t)A — I < 2.4.16
(t) 1 4 exp(—ty)k H ~ k+exp(ty) ( )
for each k > 0, whenever
T k
A— < ) 2.4.17
|- 5] < 5 2417

Thus the sets defined by (2.4.17) are S(t)-invariant.
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Proof. If {3’ (t)} has no stationary point in D, then the producing semigroup
{S(t)} has no stationary point in A, and its generator

dS(t)

9:—7

t=0*1

has the form
g(A) = (A =7)(L =7TA)q(})
for some 7 € OA and ¢ € Hol(A,C) with Req > 0 everywhere. In what
follows we assume without loss of generality that 7 = 1. By the proof of
Theorem 2.4.3, the limit
g\

i, $27 = 2418
exists, where A\ approaches 7 nontangentially and 3 is a nonnegative real
number.

In addition, it follows by Lindel6f’s theorem (see, for example, [11, p. 6]
or [35, p. 79]) that
g = ilnri g\ (2.4.19)

where A approaches 1 nontangentially. So, the limit in (2.4.15) exists and it
is a real nonnegative number. We want to show that this implies (2.4.13) and
(2.4.14) with v = 3. Consider now the resolvent Js : A +— A of g defined
by the equation

Ts(A) +sg(Ts(N) = A, A€ A, (2.4.20)

(see, for example, [37]).

Since ¢ has no null point in A, for each s > 0 the mapping 7, has no
fixed point in A. Moreover, it was shown in [37] that for all s, the resolvent
Js has the same sink point, say w € 0A, i.e.,

o= ZWP _ o= AP
T ZOF = T-]AP

= du(N) (2.4.21)
and
Ts(A) = w (2.4.22)

as § — OQ.
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On the other hand, fixing s > 0 and applying to J, the Julia—Carathéodory
and Wolff Theorems (see, for example, [44, pp. 57 and 81]) we get that for
each s > 0 there exists the nontangential limit

. iy e w—Ts(A)
}1_12}(%) (\) = }l—r}}u o % (2.4.23)
Moreover,
1 —|Ts(A

as A tends to w unrestrictedly.

Now observe that it follows by (2.4.21) and (2.4.22) that the two sequences
An = Tn(0) and A, s = T5(N,)  (here s > 0 is fixed) converge nontangentially
to w as n — 00.

Hence we have by (2.4.20) and (2.4.23),

A 1
GO ) (2.4.25)

Ans=w Apg — W Soug
Setting ¥(s) := ¢, (Ts(A)), we see by (2.4.21) that
P(s) <(0) forall s>0.

Therefore ¢/'(0) < 0. A computation shows that this is equivalent to the
inequality
9N >0

O —w)(1—\a) —

Re

In other words,
g(A) = (A= w)(1 = Aw) p(A),

where p : A — C with Rep(A) > 0 for all A € A. By the uniqueness of the
Berkson—Porta representation [5, 2] (see also [45]), it now follows that w = 1.

Thus (2.4.18) and (2.4.25) imply that
1
1+ 8s

If now f7\s : D — D is the [-analytic function on D induced by J;, s > 0,
then we have by the Ando—Fan extension of the Pick—Julia Theorem [3,
Theorem 2 and Corollary, p. 31], (2.4.23) and (2.4.26),

1
14 s6

a (2.4.26)

O(T.(A), 1) < O(A, 1), (2.4.27)

45



while by [15, Lemma 3] we get also

1B(T5(A), I)| <

1
T sp 124D, (2.4.28)

where @ is defined just before Theorem 2.4.4.
Finally, note that equation (2.4.20) implies that

1
lim -
s—0t S

(A= Ts(N) = g(N).

Hence ] -
lim —(A—J,(A)) = g(A).

s—0t S

Therefore it follows by the product formula (see, for example, [37]) that
for each t > 0,

~

lim (7,7, (4) = S(1)A.

n—oo

This equality, (2.4.27) and (2.4.28) immediately imply (2.4.13) and (2.4.14)
t
with v = 3, since lim (1 + — 3)™" = exp(—tf).
n—oo n

To prove the second part of our theorem, we note that (2.4.13) (as well
as (2.4.14)) implies that

P1(S()(N) < exp(—=t7)1(A), (2.4.29)

where ¢; is defined in (2.4.21) with w = 1, when we set in these inequalities
A=

Since both sides of (2.4.29) are equal at ¢t = 0T, differentiating them at
t = 0% and setting A = r in (2.4.18), we obtain v < 3. The proof is complete.
O

3 Univalent star-like functions

3.1 General dynamic approach to star-like mappings
in Banach spaces

Let M be a subset of a complex Banach space X.
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Definition 3.1.1 A subset M of X 1is said to be star-shaped if for each
w € M and t >0, the point e 'w also belongs to M.

Definition 3.1.2 If D is a domain in X, then a biholomorphic mapping
f € Hol(D, X) is said to be a star-like mapping on D if its image Q@ = f(D)
18 a star-shaped set.

In addition, if 0 € Q we will say that f is star-like with respect to an
interior point; if 0 € 0N, the boundary of ), then we will say that f is
star-like with respect to a boundary point.

The following result was announced in [12].

Theorem 3.1.1 Let D be a domain in a complex Banach space X and let
g € G (D), that is, g is a holomorphic mapping on D such that the vector
field

-y aﬁ . Hol(D, X) — Hol(D, X) (3.1.1)
X

is semi-complete. Then for each element f of Ker(I —T,) C Hol(D, X), the
set f(D) is a star-shaped set.

Ty

Proof. Since T} is semi-complete, it follows that it is the generator of a
linear semigroup {L£(t)} of composition operators defined on D, i.e.,

LO)f =exp[—tT,)f = f(S(t),  t>0, (3.1.2)

where {S(t) : t > 0} is the semigroup of holomorphic self-mappings of D
generated by g.

Thus, if f € Ker(I —T,) we get by the exponential formula (1.1.15) and
(3.1.2),

k
(_1)‘ * IFf =€, (3.1.3)

FSE) =

so, for each x € D, the point e~* f(x) belongs to f(D), as required by Defi-
nition 3.1.1. O

If f € Hol(D, X) is biholomorphic on D, then the converse assertion is
also true.

Theorem 3.1.2 Let f be a biholomorphic mapping on a domain D in X
such that f(D) is star-shaped. Then there is a semi-complete holomorphic
vector field T, such that f € Ker(I —Tp).
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Proof. Since f is biholomorphic, we may define S(t) = f~*(e™'f) so that
{S(t) : t > 0} is a semigroup of holomorphic self-mappings on D. In addi-
tion,

dS(t)z

= =D @) (@) = ~ D@ (@) f @) = ()

(3.1.4)
Thus for this g the vector field 7}, is semi-complete, and it follows by the
right equality in (3.1.4) that

Tyf = 1, (3.1.5)
ie., feKer(I-T,). O

Corollary 3.1.3 A biholomorphic mapping f on a domain D C X 1is star-
like if and only if it satisfies the differential equation

f(z) = Df(z)g(x), (3.1.6)

where g is the generator of a one-parameter semigroup of holomorphic self-
mappings of D.

Proof. Equation (3.1.6) is another form of the equation (3.1.5). O

Corollary 3.1.4 Let {S(t) : t > 0} be a one-parameter T-continuous semi-
group of holomorphic self-mappings of a domain D. If for some F' € Hol(D, X)
the strong limat

f=1lim 'F(S(t)) (3.1.7)

t—o00

exists, then f(D) is a star-shaped set.

Proof. Since {S(t)} is T-continuous, it is differentiable with respect to

0
t € [0,00) [39]. Hence the vector field T, = 95, is semi-complete for
x
dS(t
= — % . Define the linear semigroup B(t) = e’£(t) on Hol(D, X),
t=0+

where L£(t) is the semigroup of composition operators generated by Tj,.
Then (3.1.7) can be rewritten as

f = lim B(t)F. (3.1.8)

t—o0
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It follows by the semigroup property that f is a stationary point of the
semigroup {B(t)}, i.e.,

f=B{t)f, t=0. (3.1.9)
This equality can be written as
f=€f(S81) (3.1.10)
or
e 'f = f(S(1), (3.1.11)

and we are done. O

Remark. It can be shown (see, for example, [13]) that if ¢ € G, (D) is
bounded and satisfies the conditions

g(a) =0, ae€D, (3.1.12)

and
Dg(a) = Ix, (3.1.13)

then for F' defined by F(z) = x — a, the limit f in (3.1.7) exists, and by
(3.1.11), f(D) is a star-shaped domain (with respect to 0 = f(a)). In other
words, under conditions (3.1.12) and (3.1.13), the equation

f(x) =Df(z)g(x)
can be solved, and for each = € D,

f(x) = lim " (S(t)(x) — a), (3.1.14)

t—o00

where {S(t) : t > 0} is the semigroup generated by g.

3.2 Star-like [-analytic functions on J*-algebras

Let X = %A be a unital J*-algebra and let D be the open unit ball in 2. The
following assertion is a direct consequence of Theorems 2.1.8 and 3.1.1.
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Theorem 3.2.1 Let f be a holomorphic mapping on D which satisfies the
following condition:

F(A) = [D f(A)} (p(A)A +B- AB*A)

for some B € A and p € Hol(D,) with Rep(A) > 0. Then f(D) is a
star-shaped set.

For [-analytic star-like functions the converse assertion is also true.

Theorem 3.2.2 Let 2 be a unital J*-algebra, letf be a univalent l-analytic
function on D, the open unit ball of A, and let f € Hol(A, C) be its producing
function. Then the following conditions are equivalent:

(a) f(D) is a star-shaped set;
(b) f(A) is a star-shaped set;
(c) there exists g € G (A) (respectively, g € é:(D)) such that

F)=FNg(N), AeA,
(respectively, f(A) = f'(A)g(A), AeD).

Proof. First we note that f € Hol(A,C) is univalent on A. Indeed, the
equality f(A;) = f(\g) for some Ay # Ay in A implies the equality f(A\ 1) =
F(XoI), which is impossible because f is univalent.

Now let (a) hold. Suppose that there is A € A and ¢y € (0,1) such that
the point o f(A) does not belong to f(A). Increasing t, if necessary, we can
assume that tof(A) € 9 (f(A)) while tf(\) € f(A) for all ¢ € (o, 1].

On the other hand, tof(A\) € f(D). Hence there is A4y € D such that
f(Ag) = tof(M). Tt is clear that Ay € D\ {\ : X € A}. Denote

= inf ||[Ag — M| >0
p= Inf |40 = M|
and define the set
1
v={aeD: a0 Al < § mingo.1- 14D}
which lies in D\ {\]: X € A}.
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Since V is open, so is F(V) by the last Remark in Section 1.3. Therefore
the points tf(Al) (= tf(A\)I) belong to f(V) for all ¢ close enough to t.
On the other hand, for all ¢, < t < 1, tf(\) € f(A), hence tf(A) €
FMDN{A : X e A}). This contradicts the univalence of f. Thus (a) implies
(b).

Now suppose (b) holds. Then it follows by Corollary 3.1.3 that there is
g € G+(A) such that

F) = f(Ng(N)
(see equation (3.1.6)). Since the lifting mapping f — f : Hol(A,C) —
Hol(D, ) is multiplicative,

A

f(A) = f(A)j(A),

and ¢ belongs to @(D) by Theorem 2.1.1. Thus (b) implies (c).
Applying Corollary 2.1.2 and Theorem 3.1.1 (or again Corollary 3.1.3),
we get the implication (¢)==-(a). The proof is complete. O

Corollary 3.2.3 Letf € ﬁa(D,Ql) be a univalent l-analytic function. Then
the following assertions are equivalent:

(i) the set f(D) is star-shaped;

(i) for each A € D the following inequality holds:

re 4[] " fa] = me [ [70)] " fopa ]

(iii) there exists a unique T € A such that
f(A) = (A=rD)(I = 7A) f'(A)q(A) (3.2.1)

with Re g(A) >0, A € D. A A
Moreover, if T € A, then A = 71 is the unique null point of f in D and f
is star-like with respect to an interior point. If T € A, then ;\im f(AL) =0

and f 15 star-like with respect to a boundary point.
Proof. Let f € @(D,Ql) be a univalent [-analytic function. By Theorem

3.2.2, assertion (i) (f(D) is a star-shaped set) is equivalent to the requirement
that

9(A) = [ ()
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belongs to the class é:(D) of holomorphically accretive [-analytic functions.

In turn, this fact is equivalent to assertion (ii) by Theorem 2.1.12 (see
inequality (2.1.14)).

__ Furthermore, the Berkson-Porta generalized representation of the class
G+ (D) (see Remark 1 after Corollary 2.2.3, formula (2.2.9)) shows that (i) is
equivalent to (iii).

Finally, since f (A) is invertible, f vanishes in D if and only if § does.
Thus, it follows by (3.2.1) that if 7 € A, then f(7I) = 0 and f is star-like
with respect to an interior point. Otherwise (7 € 0A), f is star-like with
respect to a boundary point. O

Now using this Corollary, Theorem 2.4.1 and Proposition 2.4.2, we obtain
the following general assertion.

Theorem 3.2.4 Let f € ﬁo\l(D,Ql) be univalent on D and satisfy equation
(3.2.1).
(1) If T € A, then for each set of the form

Q={AeD: |(A-7D{I -7A)7 | <1}, 1€(0,1),

the set f(Q) is star-shaped (with respect to 0 = f(71));
(II) if T € OA, then for each set of the form

_ N p
Qg_{AeD.HA 1+6[H<ﬂ+1}’ 6 >0,

the set f (Qp) is star-shaped with respect to a boundary point. (In this case
there is a sequence \, — T such that f(\,) — 0).

Proof. If 7 in (3.2.1) belongs to A, then Ay = 7/ is a null point of the
function g € G (D), where §(A) := (A—7I)(I — TA)G(A).
Now it follows by Theorem 2.4.1 that for each [ € (0,1), the vector field

is semi-complete on @ = {A € D : [[(A —7I)(I —7A)~'|| < I}. Since
f=T,f (by (3.2.1)), it follows by Theorem 3.1.1 that f()) is a star-shaped
set.
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Similarly, by using Theorem 2.4.2 (instead of Theorem 2.4.1), one proves
that if 7 € OA, then the sets f(€3), where

_ e B
Qﬁ{AeD.HA 1+61H<1+ﬁ},

are star-shaped for each 5 > 0.

Moreover, in this case the semigroup {S(t) : t > 0} converges to T,
uniformly on each compact subset of A. Hence, if we set A, = S(n)(0), then
we get by (3.1.3) that f(\,) = e " f(0) converges to zero as n tends to co.
Theorem 3.2.4 is proved. O
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