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Preface

These notes are meant for graduate students and young researchers
interested in the theory of noncommutative LP and Orlicz spaces. We
assume the reader has a basic knowledge of functional analysis, in partic-
ular that he or she is acquainted with the spectral theory and functional
calculus of both bounded and unbounded self-adjoint operators. Knowl-
edge of the theory of operator algebras is not strictly indispensable, but
would be very helpful. In chapter 1 we have gathered results from that
theory needed for the rest of the book. All this material is standard,
and we highly recommend the prospective reader to have on her or his
shelves at least one of the following excellent sources: “Operator algebras
and quantum statistical mechanics 1”7 by Bratteli and Robinson, two vol-
umes of “Fundamentals of the theory of operator algebras” by Kadison
and Ringrose [KR83, KR86], “Lectures on von Neumann algebras” by
Stratila and Zsid6 [SZ79] or “Theory of Operator Algebras I” by Takesaki
[Tak02]. For more advanced material, Takesaki’s “Theory of Operator
Algebras II” [Tak03a] and Stratila’s “Modular Theory in Operator Al-
gebras” [Str81] are among the best. Blackadar’s encyclopedic “Operator
algebras” [Bla06] is excellent for those who would like to find a piece of
information quickly.

This is of course not the first set of notes to be written on noncom-
mutative LP-spaces. The mathematical community has for example long
been served by the notes of Marianne Terp [Ter81]. One major difference
in the present set of notes is the extent to which we have incorporated on
the one hand the technologies of noncommutative decreasing rearrange-
ments as developed by Fack and Kosaki [FK86|, and on the other the
fairly recent technology of Orlicz spaces for general von Neumann alge-
bras [Lab13]. The theory of Orlicz spaces we present here stems from
the research interests of the second-named author. As yet no exposition
of this theory paralleling Terp’s notes on LP-spaces is in existence. Part
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of the aim of the present set of notes is to remedy this shortcoming. The
importance of Orlicz spaces is explained in the Introduction, and on the
basis of that explanation we do feel that these spaces are worthy of serious
study. In addition to the issues mentioned in the Introduction, the refine-
ment brought about by the development of this technology have enabled
us to come up with a much smoother, more streamlined path through the
theory of Haagerup LP spaces.

Chapter 1 revises essential background with chapters 2 to 4 presenting
what may be regarded as the noncommutative theory of measures and
measurable functions, and chapters 5 to 7 the noncommutative theory
of spaces of measurable functions. Readers wishing to get to the tracial
theory of noncommutative LP-spaces as quickly as possible should at least
master the material on traces and T-measurable operators in chapters 2
and 3, and then read chapter 4 and section 5.1 of chapter 5. The theory of
Haagerup LP-spaces, which is valid for arbitrary von Neumann algebras,
is ultimately presented in 7. For this theory to be comprehensible all of
chapters 4 and 5 needs to be covered (including section 5.2) and a high
degree of familiarity achieved with Theorems 6.50, 6.62, 6.65, 6.72, 6.74,
and of Propositions 6.61, 6.67, and 6.70. The theory of Haagerup LP-
spaces is deeply intertwined with the theory of crossed products. Readers
wishing to ultimately master the deeper subtleties of Haagerup LP-spaces
are therefore advised to at some stage take the time to master chapter 6
in its entirety.

Manuscripts which greatly assisted in galvanising our thoughts regard-
ing these notes include the iconic notes of Terp [Ter81], the extremely
useful paper of Fack and Kosaki [FK86]|, the more recent very elegant
set of notes by Xu [Xu07], and the unpublished monograph of Dodds, de
Pagter and Sukochev [DAPS]. (We are deeply grateful to the authors for
sharing a draft copy with us.) There are of course many people who in
different ways have directly or indirectly contributed to getting the notes
to the point where they are now. People like Jurie Conradie, Pierre de
Jager and Claud Steyn, who read large tracts of the preliminary draft of
these notes. However, some individuals deserve special mention.

SG: First of all, I would like to thank Martin Lindsay and Jill Ander-
son for their long-standing friendship and extraordinary hospitality. The
time I spent with Martin was also very important for my life as a mathe-
matician. I am grateful to Oleg Tikhonov for making me acquainted with
a series of excellent papers of Trunov [Tru78, Tru82, Tru85| and other
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representatives of Kazan’s group [STS02], and turning my attention to
the papers [Gar79] [HKZ91]. Warm thanks to my colleagues and friends
Andrzej Luczak, Adam Paszkiewicz, Hanna Podsedkowska, Andrew Tom-
linson and Rafat Wieczorek for their help in reducing the number of errors
in this work.

LL: I would like to particularly thank Adam Majewski, whose insight
into physics and ability to apply noncommutative LP spaces to concrete
problems in physics was a constant inspiration, and my wife who in so
many ways supported and encouraged me all along. I also want to ac-
knowledge the kindness and grace of God who carried me through all the
dark days of physical challenges and gave me the strength to finish this
work.

Both of us are grateful to Adam Skalski, for his very insightful review
of the book.






Introduction

The theory of operator algebras originated from a paper of John von
Neumann [vIN30] from 1930, followed by a series of papers of Francis
Murray and himself ([MvN36], [MvIN37|, [vIN40], [MvIN43|, [vIN49)])
from 1936 to 1949 on “rings of operators”. The measure theoretic or prob-
abilistic aspects of those such rings equipped with trace-like functionals
were clear to von Neumann from the very beginning. In [MvIN36]| the
authors write about the trace value T'(A) of an operator A as an “a priori
expectation value of the observable A”. This is even more strongly pro-
nounced in section 8 of the same paper, where the dimension function is
used to measure projections, just as we measure sets in classical measure
theory. The next major steps forward were made by Irving Segal [Seg53]
and Jacques Dixmier [Dix53] in 1953. For a semifinite von Neumann al-
gebra with a faithful normal semifinite trace, Segal introduced the algebra
of measurable operators and introduced L', L? and L*°, whilst Dixmier
defined all the LP-spaces. The term “von Neumann algebra” was coined
by Dixmier in [Dix57], a first book on the subject of “rings of operators”.
(Now one can use either the second French edition [Dix96a] or the English
one [Dix81].) The 1975 paper of F.J. Yeadon then provided a very com-
plete discussion of LP-spaces in the tracial case [Yea75]. The important
notion of a T-measurable operator was introduced by Edward Nelson in
[Nel74]. The significance of this concept is that it enables one to realise
the tracial LP-spaces as concrete spaces of operators.

Further progress would’ve been impossible without the modular the-
ory of Minoru Tomita and Masamichi Takesaki [Tak70]. Using this the-
ory, the first constructions of non-commutative LP-spaces for general von
Neumann algebra appeared at the end of 70s. They were due to Uffe
Haagerup [Haa79a] and Alain Connes [Con80]. The Haagerup construc-
tion was beautifully presented in the notes of Marianne Terp [Ter81],
and the Connes construction by Michel Hilsum [Hil81]. These are far

11



12 Introduction

from being the only known constructions; one may for example note the
ingenious construction of Huzihiro Araki and Tetsuya Masuda [AM&82]
using only relative modular operators, but they are certainly the most
successful ones. Especially Haagerup’s LP spaces are now ‘standard’ —
if we speak about non-commutative LP-spaces for general von Neumann
algebras without giving any names, we certainly mean Haagerup’s spaces.
One more approach to non-commutative LP-spaces needs to be mentioned
here: they can all be viewed as interpolation spaces. Marianne Terp
[Ter82] first proved this fact in the setting of Connes-Hilsum LP-spaces
with Hideki Kosaki then shortly afterward publishing a “Haagerup ori-
ented” interpolative construction of LP-spaces in the state case (o-finite
algebras) [Kos84a].

Non-commutative LP spaces feature in a variety of applications, of
which we only mention one of the first ones, by Ray Kunze [Kun58],
to LP-Fourier transforms on locally compact unimodular groups. This
very early paper is interesting since it also combines the results of Segal
and Dixmier on LP-spaces, to, for the first time, realize these spaces as
spaces of measurable operators. Among other results, Kunze proved a
Hausdorff-Young inequality in this setting. One would expect a gener-
alization of his results to Haagerup spaces and non-unimodular groups,
and in fact such results were obtained by Terp [Terl7]. The applica-
tion of noncommutative harmonic analysis of Hausdorff locally compact
groups also clearly shows that these spaces occur naturally, and not as
some very exotic pathological phenomenon. Specifically given a Hausdorff
locally compact group G, one may form the group von Neumann algebra
which is the von Neumann algebra generated by the left-shift operators
on L?(G). If one is interested in quantum harmonic phenomena, it then
makes sense to do Fourier analysis on the noncommutative LP spaces as-
sociated with this algebra as Kunze did. The nature of the algebra one
has to deal with depends on the nature of the group one starts with, with
“wilder” groups leading to wilder group von Neumann algebras. There is
in fact now renewed interest in noncommutative harmonic analysis with
a lot of attention being given to Quantum Groups and Fourier multipli-
ers. There are a large number of researchers currently working on this
topic - too many to all mention here. We therefore content ourselves
with mentioning a mere sampling of papers ([Cas13, CdlS15, CFK14,
DKSS12, DFSW16, FS09, JMP14, JNR09, CPPR15, NR11]) in-
volving Martijn Caspers, Matt Daws, Mikael de la Salle, Pierre Fima,
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Uwe Franz, Marius Junge, Pawel Kasprzak, Tao Mei, Mathhias Neufang,
Stefan Neuwirth, Javier Parcet, Mathilde Perrin, Eric Ricard, Zhong-Jin
Ruan, Adam Skalski, Piotr Soltan, and Stuart White. At the same time
we offer our sincere apologies to authors who may feel slighted by their
exclusion from this incomplete list.

Noncommutative Orlicz spaces started with the papers of Wolfgang
Kunze on the one hand and Peter Dodds, Theresa Dodds and Ben de
Pagter on the other. The first introduces these spaces directly in a very al-
gebraic way (see [Kun90], [ARZO07]), whereas the other introduces them
as part of the category of Banach function spaces (see [DDdP89]). Ulti-
mately these two approaches can be shown to be equivalent (see [LM11]).
It is interesting to note that the papers [Kun90, DDdP89] were devel-
oped independently with each sparking a tradition which for some time
developed independently of each other. This can be seen by looking at the
citation profile of these two papers. It was only recently that this theory
was extended by Labuschagne to even the type III context [Lab13].

At this point we should note that the paper of Dodds, Dodds and
Pagter [DDdP89] in no small way helped synthesize ideas of several au-
thors that had been brewing behind the scenes for some time and as such
helped to kick-start a very successful and burgeoning theory of noncom-
mutative rearrangement invariant Banach function spaces, which has at-
tracted a very large number of adherents. Readers wishing to know more
should consult the survey paper of Ben de Pagter [dP07] and the refer-
ences therein. Yet despite the great success of this theory, it is at present
only know to hold in the semifinite setting. The only known extension of
this theory to the type III setting, is the theory of Orlicz spaces which we
present in these notes. Though the type III theory of Orlicz spaces has re-
ceived little attention to date, our hope is that a deeper understanding of
this theory by the mathematical community, will help to pave the way for
the ultimate extension of the theory of rearrangement invariant Banach
function spaces to the type III setting. However as can be seen from the
discussion below, there are justifications reaching beyond mathematics for
studying these spaces.

Much of the current motivation for studying these spaces comes from
Physics. Although we shall not cover any of these applications in these
notes, it is nevertheless instructive to review them. The issue of return
to equilibrium is for example still not fully settled in Quantum Statistical
Mechanics (QSM). For this issue to be settled a better understanding of
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entropy for QSM is required. At a naive level one may for semifinite
algebras consider the formal quantity 7(flog(f)) as starting point for a
quantum theory of entropy. The problem with the current QM formalism
where the pair (L', L%) is used as “home” for states and observables,
is that the L' topology is notoriously bad at distinguishing states with
“good” entropy. In this topology one may have a sequence ( f,) of positive
elements of L! converging to some f for which 7(f log(f)) is a well-defined
finite quantity, but with 7(f,log(f,)) infinite for each n. So a better
technology for studying entropy is required. In addition to the above log-
Sobolev inequalities also play an important role in studying the “return to
equilibrium” issue (see the concluding remarks in for example [Zeg90]). So
such a technology should also be well suited to such inequalities. These two
factors already strongly suggest the use of noncommutative Orlicz spaces
as the appropriate technology. However the classical theory of entropy
itself also suggests Orlicz spaces as the appropriate tool.

Let us quote from [LM]: The origins of a quantity representing some-
thing like entropy may be found in the work of Ludwig Boltzmann. In his
study of the dynamics of rarefied gases, Boltzmann formulated the so-called
spatially homogeneous Boltzmann equation as far back as 1872, namely

of
Sb= [ a0 [dulgove—vil(fis - fif
where fi1 = f(vy,t), f4 = f(Vh,t), ..., are velocity distribution functions,

I(g,0) denotes the differential scattering cross section, dS) the solid angle
element, and g = |v|.

The natural Lyapunov-type functional for this equation is the so-called
Boltzmann H -function, which is

Ho(f) = [ $(0)log f(a)do,

where f is a postulated solution of the Boltzmann equation. The connec-
tion to entropy may be seen in the fact that the classical description of
continuous entropy S differs from the functional H only by sign. Hence
Boltzmann’s H -functional may be viewed as the first formalisation of the
concept of entropy. Lions and DiPerna were the first to rigorously demon-
strate the existence of solutions to Boltzmann’s equation. (Lions later re-
ceived the Fields medal for his work on nonlinear partial differential equa-
tions.) Their solution was for the density of colliding hard spheres, given
general initial data (see for example [DL88, DL89] for a sampling of this
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work). Villani subsequently announced, see [Vil02], Chapter 2, Theorem
9, that for particular cross sections (collision kernels in Villani’s termi-
nology) weak solutions of Boltzmann equation are actually in Llog(L+1).
So one consequence of the work by these authors was to give a strong in-
dication that the Orlicz space Llog(L + 1) is the appropriate framework
for studying entropy-like quantities like the Boltzmann H -functional.

Physicists who on the basis of these facts strongly advocated the use
of noncommutative Orlicz spaces for studying QSM include Ray Streater
[Str04], Boguslaw Zegarlinski [ARZO07]| and Adam Majewski [Maj17].
The 1995 paper of Giovanni Pistone and Carlo Sempi [PS95] added an-
other strand of thought to this mix of ideas, namely the concept of regular
observables. In [PS95] the authors introduce a moment generating class of
random variables which they call regular random variables, and then go on
to show that the weighted Orlicz space L°" (X ¥, f dv) forms the natu-
ral home for these regular random variables. The significant fact regarding
this concept, is that the space L¢®"~1 is (up to isomorphism) the Kéthe
dual of Llog(L+1). One may therefore expect that at the quantum level,
noncommutative versions of LM~ would similarly be home to regular
observables. This was formalised in the paper [LIM11]. So the picture that
begins to emerge is that the (dual) pairing (L log(L + 1), L% ~1) may be
better suited to studying and refining QSM (and ultimately clarifying the
issue of return to equilibrium) than the more classical pairing of (L', L>).
Readers should note that such a paradigm shift will in no way impact the
well-established paradigm for elementary QM pioneered by Paul Dirac et
al., since in the case of B(H) the two approached agree (as was shown in
[LM11]). The utility of this pairing for the noncommutative context was
strongly demonstrated in [ML14].

Thus far all the theory we have presented was developed in the context
of semifinite von Neumann algebras. That in itself is a problem since it
is known that many of the most important von Neumann algebras in
Quantum Physics are necessarily type III algebras (see [Yng05]). One
may also note the work of Robert Powers. In [Pow67] Powers studied
representations of uniformly hyperfinite algebras. The types of algebras
Powers studied may in Physical terms be regarded as thermodynamic
limits of an infinite number of sites, with the algebra M>(C) associated
to each site. (See [Maj17] for details of the Physical interpretation of
Powers’ result.) Yet despite the simplicity of these “local” algebras, the
algebra obtained in the limit turned out to be a type III algebra. To
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appreciate the significance of this fact, readers should take note of the
fact that type III algebras exhibit markedly different behaviour than their
semifinite cousins. Consider for example the work of Stephen Summers
and Reinhard Werner [SW87] who made the almost shocking discovery
that in local algebras corresponding to wedge-shaped regions in QFT,
Bell’s inequalities are maximally violated in every single vector state! Thus
for a theory of noncommutative Orlicz spaces to fully address the challenge
emanating from Physics, one dare not ignore the type III setting. A
theory of Orlicz spaces for type I1I algebras therefore had to be developed.
This was eventually done in [Lab13], and then slightly refined in [LM].
However type III algebras do not admit f.n.s. traces. Hence in passing to
type III algebras an alternative prescription for entropy to the naive one
of 7(flog(f)) needed to be found. This was ultimately done in [ML18].
The contribution of the paper [LM] was to show that complete Markov
dynamics canonically extends to even the most general noncommutative
Leoh =1 gpaces. The theory of noncommutative Orlicz spaces is therefore
now well set for an onslaught on the challenge of further refining and
developing QSM.

It is of interest to note that in a recent preprint [LM17], noncom-
mutative Orlicz spaces were also shown to naturally occur in Algebraic
Quantum Field Theory. The significance of these spaces for Physics there-
fore reaches beyond just QSM. Readers wishing to know more about these
applications to physics and also about what still needs to be done should
consult not just the references mentioned above, but pay careful heed
to the paper [Maj17] and the references mentioned therein. This paper
clearly outlines some of the remaining challenges and the development
they require.



CHAPTER 1

Preliminaries

In this chapter we gathered various facts from functional analysis and
the theory of operator algebras that we will use freely in the sequel. There
are many excellent books on functional analysis, so the reader will find
the material we use, for example that on spectral theory, without any
problems. One book that stands out for future operator-algebraists is
Gert Pedersen’s “Analysis Now” [Ped89].

Section 1.1 sets the stage for future material on operator algebras.
In particular, it identifies various classes of elements of a C*-algebra and
introduces functional calculi that will be used in the sequel. In Section
1.2 we deal mainly with various topologies in B(H) and with Borel func-
tional calculus. Section 1.3 gathers most important notions and results
on von Neumann algebras, together with a Structure Theorem 1.86. Sec-
tions 1.4 and 1.5 deal with general unbounded operators and with those
unbounded operators that “almost belong” to a von Neumann algebra. Fi-
nally, Section 1.6 introduces a useful notion of generalized positive opera-
tors, corresponding to not-necessarily densely defined unbounded positive
self-adjoint operators.

1.1 (C*-algebras

In this section we will give definition and the most basic properties of
C*-algebras. In addition to the monographs already mentioned in the In-
troduction, the reader interested in the theory of C*-algebras could learn
a lot from the classical book of Naimark [Nai72] and books of Sakai
[Sak71], Dixmier [Dix96b], Pedersen [Ped18], Murphy [Mur90], Arve-
son [Arv76]|, Fillmore [Fil96] and Davidson [Dav96].

DEFINITION 1.1. An algebra with involution or a *-algebra A is a (09m—
plex) algebra with a map a — a* from A into itself satisfying (Aa)* = Aa*,
(a+b)* =a* +b*, (ab)* = b*a* and a™* = a.

17



18 Preliminaries

DEFINITION 1.2. A Banach algebra is a (complex) algebra that is also
a Banach space, with a submultiplicative norm: ||ab|| < ||al|||b]|. A Banach
algebra with involution is a Banach algebra with involution satisfying ad-
ditionally ||a*|| = ||a||. A Banach algebra with involution is said to be an
(abstract) C*-algebra if the norm satisfies the C*-condition: |a*al| = ||a|?.
If the C*-algebra is unital, we denote its unit by 1; then ||1| = 1.

REMARK 1.3. The natural morphisms between two *-algebras A and
B are algebraic homomorphisms .# which preserve the involutive struc-
ture in that .#(a*) = #(a)* for all a € A. Such homomorphisms are called
*-homomorphisms (*-isomorphisms if they are injective). It is well-known
that any *-homomorphism from one C*-algebra into another is automat-
ically contractive (see, for example, [Tak02, Proposition 1.5.2]). Hence
the *-homomorphisms are also the natural morphisms for the category of
C*-algebras.

As seen from the above, C*-algebras constitute a subclass of the class
of Banach algebras. The importance of this particular subclass stems from
the following:

EXAMPLE 1.4. There are two prototypical examples of C*-algebras:

(1) Co(X), where X is a locally compact Hausdorff space, and Cy(X)
denote continuous functions on X vanishing at infinity. With the
supremum norm and the natural involution f +— (f: z — f(z))
it becomes a commutative C*-algebra. For compact X we get a
unital commutative C*-algebra C(X), with unit 1 := 1x.

(2) B(H), where: H is a complex Hilbert space with the inner prod-
uct (-, -}, linear in the first and antilinear in the second argument;
the norm on H denotes the norm given by the inner product;
B(H) consists of bounded (or continuous) linear operators on H.

A linear map a: H — H is bounded if

lall == sup{[lag]}: [[§]] <1} < oo

Endowed with the operator norm, B(H) becomes a Banach space.
With the usual algebraic operations and the adjoint map a +— a*,
where a* satisfies (an, &) = (n,a*§), B(H) becomes a *-algebra.
The operator norm satisfies all the conditions of a C*-norm, turn-
ing B(H) into a C*-algebra with unit 1 := 1.

To show the importance of the first example, we will introduce the
notion of a spectrum of a commutative C'*-algebra A. Namely:
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DEFINITION 1.5. The spectrum of A, denoted by Sp(.A), is the set of
characters of A, i.e. non-zero homomorphisms of A into C.

Since Sp(.A) is contained in .A*, we can endow it with the (restriction
of) the weak*-topology:

PROPOSITION 1.6. The space Sp(A) endowed with the restriction of
the o(A*, A)-topology is locally compact Hausdorff. It is compact if A is
unital.

DEFINITION 1.7. For any a € A, let & denote a map from Co(Sp(A))
into C given by a(y) := x(a). The map a — a from a into Cy(Sp(A)) is
called the Gelfand transform.

THEOREM 1.8 (Gelfand-Naimark theorem for abelian C*-algebras).
Every commutative C* algebra A (resp. unital commutative C* algebra)
is isometrically isomorphic to Co(Sp(A)) (resp. C(Sp(A))), with the iso-
morphism given by the Gelfand transform. Given two commutative C*-
algebras A and B, there is moreover a bijective correspondence between *-
homomorphisms % : A — B and continuous functions 9 : Sp(B) — Sp(.A)

—

given by the formula % (a) =ao 9 for all a € A.

It is well known that topological properties of a locally compact or
compact space X can be read from algebraic properties of Co(X) or C(X).
Thus one can treat ‘commutative’ topology (or at least a part of it) as
the study of commutative C*-algebras. That is why the general theory of
C*-algebras is often called ‘noncommutative topology’.

We turn now to the second example. It is obvious that norm-closed
*-subalgebras of B(H) become themselves C*-algebras. C*-algebras ob-
tained in this way are called concrete or represented. One prominent
example is a (in general non-unital) algebra K(H) of compact operators
on H. To go from an abstract to a concrete C*-algebra, we need a notion
of a representation.

DEFINITION 1.9. By a representation w of a *-algebra A on a Hilbert
space H we understand a *-homomorphism from A into B(H). A repre-
sentation 7 is faithful if its kernel is {0}, and non-degenerate if 7(A)H is
(norm) dense in H.

THEOREM 1.10 (Gelfand-Naimark theorem for general C*-algebras).
Every abstract C*-algebra A is isometrically isomorphic to a represented
one, i.e. there exists a (faithful) representation ™ of A on some Hilbert
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space H such that ||w(a)|| = ||a|| for alla € A and 7(A) is a C*-subalgebra
of B(H).

The possibility of switching between abstract and represented pictures
is of fundamental importance. We will often use the possibility of changing
the representation so that it suits our needs.

Various classes of elements of C*-algebras correspond to various classes
of bounded operators:

DEFINITION 1.11. Let A be a C*-algebra. An element a € A is called
self-adjoint or hermitian if a = a*, normal if a*a = aa*, unitary if aa™ =
a*a =1 and positive if a = b*b for some b € A. The self-adjoint elements
of A are denoted by A;, and the positive elements by A,. We write a < b
for a,b e Ap ifb—a e A,

REMARK 1.12. The self-adjoint part A of a C*-algebra A becomes
an algebra when equipped with the so-called Jordan product a o b =
3(ab + ba). The morphisms on A which behave well with respect to this
structure, are the so-called Jordan *-morphisms, namely linear maps ¢
from one C*-algebra A into another B which preserve both involution and
the Jordan product. In other words ¢ (a*) = #(a)* and #(aob) =
F(a)o Z(b). It is well-known that Jordan *-morphisms on C*-algebras
are also automatically contractive, and that they satisfy the following
useful identities for all a, b, c € A:

(1) (aba) = 7(a) 7 (b) 7 (a)
(2) 7 (abe) + F(cba) = F(a) 7 (b) 7 (c) + F(c) 7 (b) 7 (a)
(3) [Z (ab) = #(a) 7 (D)][F (ab) — 7 (D) 7 (a)] =0

DEFINITION 1.13. Let A be a unital C*-algebra. The spectrum sp(a)
of an element a € A is the set

{\ € C: a— A1 is not invertible in A}.

PROPOSITION 1.14. For any element a € A, sp(a) is a compact subset
of {A € C: || < |lall}. If a is self-adjoint, then sp(a) C R, if a is positive,
then sp(a) C Ry. Ifp is a self-adjoint idempotent, then sp(p) C {0,1}, and
if w is unitary, then sp(p) C {\ € C: |\| = 1}. Moreover if B is a unital
C*-subalgebra of A, then for any a € B, sp4(a) = spg(a).

We introduce two functional calculi valid for this context. When work-
ing with non-normal operators one may use the so-called holomorphic
functional calculus which is based on Cauchy’s integration formula.
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THEOREM 1.15 (Holomorphic functional calculus). Let a € A be given,
let D be a simply-connected domain containing sp(a) and I' a simply closed
positively oriented contour inside D encircling sp(a). Then, for any func-
tion f holomorphic on D,

fla) = / ()1 — ) dz

is a well-defined element of A. In fact, the prescription f — f(a) yields an
algebra homomorphism from the set of functions which are holomorphic
on D into A which maps the function v : z — z onto a.

When dealing with normal elements of a C*-algebra, one has access
to the more powerful continuous functional calculus.

THEOREM 1.16 (Continuous functional calculus). Let A be unital and
a € A normal. There exists a unique *-isomorphism f — f(a) from
C(sp(a)) onto the C*-subalgebra of A generated by a and 1, mapping
t:t—t onto a and satisfying || f|lec = || f(a)|| for each f € C(sp(a)).

COROLLARY 1.17. Any a € A can be written as a linear combination
of four unitaries.

COROLLARY 1.18. Ifa € Ay, then there is a unique element b € A,
such that b* = a.

DEFINITION 1.19. We denote the element in A, whose square is a €
AL by a'/2. For any a € A, we define |a| := (a*a)'/?, and call it the
absolute value or modulus of a.

We pause to collate some basic properties of the cone A..

ProrosiTION 1.20. Let A be a C*-algebra.

(1) For any a € Ay the elements ay = %(la| £ a) belong to A,
and are the unique elements of A4 satisfying a = ay — a— and
aya_ = 0. In the case where A is unital we have for any a € A4
that a < ||a||1.

(2) If 0 < a <b for some a,b € A, then

(a) 0<a” <b" forany 0 <r<1,
(b) llall < [lo]],

(c) 0 < c*ac < c*be for any c € A,

(d) in the case where A is unital we have that 0 < (b+ A1)~! <
(a+ A1)~ for any A >0
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The above technology now enables one to introduce the important
notion of approximate identity:

THEOREM 1.21. Let L be a left ideal of a C*-algebra A. Then there is
a net (f)) of positive contractive elements of L such that f increases as
A increases, and limy ||afy — al| = 0 for all a € A. A similar claim holds
for right-ideals.

DEFINITION 1.22. Let m be a left (resp. right) ideal of a C*-algebra
A. A net (f)) of positive contractive elements of m is called a right (resp.
left) approzimate identity of m, if f) increases as A increases, and
limy [|afx — al| = 0 (resp. limy ||fxa —a]| = 0) for all a € A.

We are now moving to linear forms on a C*-algebra A.

DEFINITION 1.23. A linear functional w on A is said to be real or
hermitian if w(a) € R for all a € Ay, and positive if w(a) > 0 for any

a € Ai. A positive functional of norm 1 is called a state. A positive
functional w on A is called faithful if w(a) =0 for a € A4 implies a = 0.

PROPOSITION 1.24. A positive linear functional on a C*-algebra A is
automatically bounded, i.e. w € A%. If the algebra A is unital (with unit
1), then ||w|| = w(1).

DEFINITION 1.25. If A is a C*-subalgebra of B(H) and £ € H, then
we :a > (a, &) is a positive linear functional on A. If [[{|| = 1, then wg is
a state, called a vector state.

The following definition introduces an important class of linear forms:

DEFINITION 1.26. A functional w € A* is called tracial if w(ab) =
w(ba) for all a,b € A.

NoOTATION 1.27. For w € A% we write N,, := {a € A: w(a*a) = 0}.

It is easy to see that IV, is a left ideal in A. If w is tracial, then the
ideal is two-sided.

NoTATION 1.28. For w € A% we denote by 7, the quotient map A >
a— a+ N, € A/N,. We denote by (-,-), the inner product on A/N,,
defined by (1.(a), n.(b)) i= w(b*a).

The Cauchy-Bunyakovsky-Schwarz (CBS for short) inequality for the
above inner product leads to an important inequality for elements of A% :

lw(b*a)|? < w(a*a)w(b*D). (1.1)
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To construct a faithful representation of an abstract C*-algebra on
a Hilbert space we use an ingenious Gelfand-Naimark-Segal construction

(GNS for short).

DEFINITION 1.29 (GNS representation). Let H,, be the Hilbert space
completion of A4/N,, with the inner product from Notation 1.28. Then
Tw(a) : nw(b) — ny(ab) extends to a bounded operator on H,. The rep-
resentation m, of A on H,, obtained in this manner is called the GNS
representation of A associated with w.

1.2 Bounded operators

In this section we gather important information on bounded operators
on a Hilbert space H. For functional calculi for self-adjoint (or normal)
operators, we recommend first volume of Kadison and Ringrose [KR83],
Stratila and Zsidé [SZ79] and Arveson [Arv02].

We have special notation for the most important classes of bounded
operators on H:

DEFINITION 1.30. The operators satisfying (an,&) = (n,a&) for all
&,n € H are called self-adjoint or hermitian and the real subspace of self-
adjoint operators is denoted by B(H)p. A bounded operator a is positive
if (a&,€) > 0 for all £ € H (or, equivalently, if a is positive as an element
of the C*-algebra B(H)), and the pointed cone of positive operators is
denoted by B(H)4. For a,b € My, we say that a < b if (a&,&) < (bE,§)
for any £ € H.

It is obvious that a € B(H) is self-adjoint (resp. positive) in the above
sense if and only if it is self-adjoint (resp. positive) as an element of the
C*-algebra B(H). Similarly, it is clear that a < b means the same for a, b
treated as bounded operators on H and elements of the C*-algebra B(H).

DEFINITION 1.31. An (orthogonal) projection p is a bounded operator
on H satisfying p = p* = p?, and the complete lattice of projections is
denoted by P(B(H)). We write p* for an (orthogonal) complement of p.
Projections p, ¢ are orthogonal, which is written as p | ¢, if pg = 0. An
orthogonal family is a family of mutually orthogonal projections.

DEFINITION 1.32. An operator u € B(H) is unitary if u*u = uu* =1,
an isometry if u*u = 1, and a partial isometry if p := u*u is a projection.
Then q := uu™* is also a projection, and p and ¢ are called, respectively,
the initial and final projection of w.
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Besides the norm (or uniform) topology on B(H), there are several
other topologies that are constantly used in the theory of operator alge-
bras. Here are a few of the most important ones:

DEFINITION 1.33.

(1) weak (operator) topology is given by the family of seminorms
a s [{an,€)] for £, € H

(2) strong (operator) topology is given by the family of seminorms
a— ||a&|| for £ € H;

(3) strong* (operator) topology is given by the family of seminorms
a v (||ag|]® + |a*€|[*)!/? for € € H;

(4) o-weak (or ultraweak) topology is given by the family of semi-
norms a — | Y>> 1 {(anm, &,)| indexed by all sequences (&,,), (n,) of
vectors from H with 30° | [|€,]]? < oo and 30°, || ]|? < co.

(5) o-strong (or ultrastrong) topology is given by the family of semi-
norms a — (32°°, [la&,||?)Y/? indexed by all sequences (£,) of
vectors from H with 320, [|€,]|? < oo.

(6) o-strong® (or wultrastrong®) topology is given by the family of
seminorms a — (350, (|la&n||? + ||a*€,]|?))/? indexed by all se-
quences (&) of vectors from H with 32 [|€,]|? < oo.

We will put all the above topologies under one collective name of non-
uniform topologies.

PRroOPOSITION 1.34. The following diagram shows how the topologies
relate to each other:

weak C strong C strong*
N Ia N (1.2)
o-weak C o-strong C o-strong” C uniform

On bounded subsets of B(H), weak topology coincides with o-weak (resp.
strong with o-strong, strong* with o-strong*) topology. For a convex subset
of B(H) each of the o-weak, o-strong and o-strong* topologies yield the
same closure.

PROPOSITION 1.35. A net (a;) converges to a weakly (resp. strongly,
strongly* ) if for each &,n € H (resp. for each & € H) we have {a;n,§) —
(an,&)) (resp. a;§ — a& in norm, a;§ — a& and af§ — a*& in norm).
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PROPOSITION 1.36.(1) The adjoint operation * is continuous in the
weak, o-weak, strong* and o-strong® topologies, but in general
not in the strong or o-strong topology.

(2) With ball(B(H)) denoting the unit ball of B(H), multiplication

(a,b) — ab is

(a) continuous from ball(B(H))x B(H) to B(H) for each of the
o-strong and strong topologies,

(b) continuous from ball(B(H)) x ball(B(H)) to B(H) for each
of the o-strong* and strong™ topologies,

(c) separately but not jointly continuous from B(H) x B(H) to
B(H) for each of the o-weak and weak operator topology.

PROPOSITION 1.37. If (a;)icr s an increasing net from B(H )+ bounded
above by an operator b € B(H)4, then a; /* a for some a € B(H) (i.e.
(a;€,&) 7 (a&,&) for all & € H), a is the supremum of a;’s and (a;)icr

converges to a strongly (and o-strongly).

COROLLARY 1.38. Any family of projections {p;}icr possesses both
a supremum \/;c; p; and an infimum \;c; p;. Moreover, any increasing net
of projections (p;)ier is strongly convergent to \/;crpi, and any decreas-
ing net of projections (p;)icr s strongly convergent to N\;cr pi- Finally, the
sum Y ;crpi of a family of projections {p;}icr exists in strong topology
and is a projection if and only if the elements of the family are mutually
orthogonal.

DEFINITION 1.39. We write n(a) for the null projection of a, that
is the projections onto the null space or kernel {{: a§ = 0} of a. The
right support of a is $,(a) := 1 — n(a), and the left support or the range
projection s;(x) is the projection onto the closure (in H) of a(H). If a €
B(H)p, then s(a) := s;(a) = s,(a) is called the support of a.

PROPOSITION 1.40. The right support is the smallest projection p sat-
isfying ap = a, and the left support is the smallest projection p satisfying
pa = a.

DEFINITION 1.41. A family of projections (ey)xer that is increasing:
ex < ¢y for A < N, continuous from the right in the sense of strong
convergence: ey = Ay, ex for each A € R and satisfies both Ay cpey =0
and \/\cr ex = 1 is called a resolution of the identity. A resolution of the
identity is bounded if there is a Ay > 0 such that ey = 0 for A < —)\g and
ey = 1 for A > Ao, otherwise it is called unbounded.
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THEOREM 1.42 (Spectral decomposition). Fach a € B(H)j has a unique
spectral decomposition

llall
a= / Adey, (1.3)

llall
where {ex}rer s a bounded resolution of the identity satisfying ex = 0 for
A< —|la]| and ey =1 for A > ||a|| and
aey < ey, aex > Aey for all X € R,
and the integral is understood as a norm limit of approximating Riemann
sums. The sums can be chosen as finite linear combinations of projections

ex — ex with coefficients in sp(a). We call (ex)rer the spectral resolution
of the operator a and the formula (1.3) the spectral decomposition of a.

We use the Borel functional calculus for bounded operators in the
following form:

THEOREM 1.43 (Borel functional calculus for bounded operators). Let
a € B(H)y. There exists a unique injective *-homomorphism f — f(a)
from the *-algebra By(sp(a)) of bounded Borel functions on the spectrum
of a into the *-algebra B(H), mapping the identity function X — X to a
and satisfying the following continuity condition:

if f, fn € Bo(sp(a)), sup || fnl| < oo, and fn — f pointwise,
then fn(a) — f(a) strongly.

One can write a spectral decomposition of f(a):
f@= [ fNde
to be understood in a weak sense: for any &, € H,
F@en) = [ 1)
We have

1@l = [ 1FOPdlent, €.

It should be noted that for a € B(H), and function A — A'/2 the
operator f(a) is exactly the element a'/?, as defined in Definition 1.19.

PROPOSITION 1.44. For any a € B(H), we have s;(a) = $,(a*) and
8,(a) = s;(a*). Moreover, ;(a) = s(aa*) and s,(a) = s(a*a). For positive
a, s(a) = s(a'/?), so that s(|a]) = s,(a) and s(|a*]) = s;(a).
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THEOREM 1.45 (Polar decomposition). Let a € B(H). There ezists
a partial isometry with initial projection s,(a) and final projection s;(a)
such that a = ula| = |a*|u. If a = vb with b € B(H)4+ and v a partial
isometry with initial projection s(b), then v = u and b = |a|. If both a and
a* are injective, then u € U(B(H)), the unitary group of B(H).

DEFINITION 1.46. The unique representation of a in the form a = ulal
is called the polar decomposition of a.

1.3 Von Neumann algebras

The theory of von Neumann algebras is very rich, and we are dealing
here only with its most basic aspects. The reader interested in the theory,
in addition to texts and monographs mentioned in the Preface and in
Section 1.1 could consult books of Kaplansky [Kap68|, Sunder [Sun87],
Zhu [Zhu93| and volume 3 of Takesaki [Tak03b].

The presentation in this section is strongly influenced by [Tak02].

DEFINITION 1.47. Let A be any subset of B(H). The commutant A’
of A is the set {a’ € B(H): ad’ = d’a for all a € A}. The centre Z(A) of
A is defined as AN A’

DEFINITION 1.48. A *-subalgebra M of B(H) is called a (concrete)
von Neumann algebra if M = M”. Note that 1 = 15 € M. We say that
M acts on H. A von Neumann algebra is called a factor if the centre of
the algebra is trivial, i.e. Z(M) = Cly.

It is clear that B(H) is a factor von Neumann algebra. In fact,
B(H) =Cly and (Cly) = B(H).

DEFINITION 1.49. We say that von Neumann algebras M; and Ma,
acting respectively on H; and Hs, are isomorphic if there exists a *-
preserving algebra isomorphism ® of M; onto M. It is then automati-
cally norm-preserving and o-weakly bicontinuous. We denote the fact by
My = Mo If, for some unitary v : Hy — Hy (i.e. w*u = 1p,, vu* = 1g,)
we have ®(a) = uau®, we say that ® is a spatial isomorphism, and the
algebras are spatially isomorphic.

There is also an abstract counterpart to the notion of a von Neumann
algebra, introduced by Shéichird Sakai in [Sak56].

DEFINITION 1.50. An (abstract) C* algebra M is called a W*-algebra
or an abstract von Neumann algebra if, as a Banach space, it is the dual
of another Banach space.
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In this case the predual Banach space is unique (see [Sak71, 1.13.3])
and we denote it by M,. Thus (M,)* ~ M, where ~ denotes the Banach
space isometric isomorphism. From the duality theory for locally convex
spaces we know that M, can be identified with the set of o(M, M,)-
continuous functionals on M, with duality given by (a,w) = w(a).

The following theorem corresponds to the Gelfand-Naimark theorem
for general C*-algebras:

THEOREM 1.51. Every W*-algebra M is isometrically isomorphic to
a represented one, i.e. there exists a (faithful) representation ™ of M on
some Hilbert space H such that ||7(a)| = ||a|| for alla € M and 7(M) is
a von Neumann algebra acting on H.

ProPOSITION 1.52. If M is a von Neumann algebra acting on a Hilbert
space H, then the o(M, M.)-topology on M is exactly the o-weak topol-
ogy. In other words, the predual M, of M consists of o-weakly continuous
functionals on M.

ProproSITION 1.53. For a functional w € M* the following conditions
are equivalent:
(1) w is weakly continuous;
(2) w is strongly continuous;
(3) w is strongly* continuous.
For a functional w € M* the following conditions are equivalent:
(4) w is o-weakly continuous;
(5) w is o-strongly continuous;
(6) w is o-strongly* continuous.
DEFINITION 1.54. A functional w € M is called
(1) normal if a; /* a implies w(a;) * w(a) for any increasing net
(ai)ier from M, with supremum a € M;
(2) completely additive if w(} ;cra;) = > ;erw(a;) for any family
{a;}ier of positive operators from M with

sup ail|| < oo.
JQI,JﬁniteHieZJ zH

(3) completely additive on projections if w(>,; p;) = >_; w(pi) for any
orthogonal family of projections from M.

THEOREM 1.55. For a state w € MY the following conditions are
equivalent:
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(1) we My;
(2) wis o-weakly (or o(M, M), o-strongly, o-strongly*) continuous;
(3) w is normal;
(4) w is completely additive;
(5) w is completely additive on projections;
(6) w="3,cnwe, for some &, € H with 3, oy |6 ]1> = 1.

Any element of My may be written as a linear combination of four

such states.

The above theorem now easily yields the following conclusion:

PROPOSITION 1.56. Any *-isomorphism % from one von Neumann
algebra My onto another Ms is automatically a o-weak-o-weak homeo-
morphism.

PROOF. Since both .# and .# ! are contractive, .# is an isometric
isomorphism, and hence so is the Banach adjoint #* of .#. For any a € M
we have that .#(a*a) = #(a)*.#(a) since any b € M{ may be written
in the form b = a*a, this shows that .# is an order-isomorphism. But if
that is the case we will for any net (a;) C M; and a € M; have that
a; / a if and only if #(a;) / .#(a). But then the preceding theorem
will ensure that for any state w on My we have that w € (Ma), if and
only wo.# € (Mj),. Thus #* restricts to an isometric isomorphism from
(M3). onto (Mj),. It is now an exercise to see that .# is the Banach
adjoint of this restriction, which proves the claim. O

Jordan *-morphisms on von Neumann algebras also exhibit somewhat
more elegant behaviour than their C*-algebraic counterparts:

PropoSITION 1.57. [BR87a, Proposition 3.2.2] Let ¢ be a Jordan
*_homomorphism from one von Neumann algebra My into another Ms,
and let B be the o-weakly closed *-subalgebra of My generated by # (My).
Then there exists a projection e € BN B’ such that a — e_#(a) is a *
homomorphism, and a — (1 —e)_# (a) a *antihomomorphism.

NoTATION 1.58. The following notation is ‘inherited’ from B(H) :
Mp =MnNB(H)y, Mi=MnNB(H);,
P(M) = M NP(B(H)), U(M) = MNU(B(H)).

The following two theorems belong to the most basic set of principles
in the whole theory of operator algebras:
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THEOREM 1.59 (Von Neumann double commutant theorem). A *-
subalgebra M of B(H) containing 1y is a von Neumann algebra if and
only if it is closed in any of the non-uniform topologies. In particular, if
a unital *-subalgebra A of a von Neumann algebra M is dense in M in one
of the non-uniform topologies, then it is dense in M in all non-uniform
topologies.

THEOREM 1.60 (Kaplansky’s density theorem). Let M be a von Neu-
mann algebra, and A its *-subalgebra, dense in one of the non-uniform
topologies. Then the unit ball of A (resp. Ay, Ay) is dense in any of the
non-uniform topologies in the unit ball of M (resp. Mp, My ).

Below we list facts that follow easily from von Neumann’s double com-
mutant theorem.

PROPOSITION 1.61.(1) For any family of projections {p;}icr from M,
both \/;c; pi and N\;cppi belong to M.

(2) The sum of an orthogonal family {p;}icr from M belongs to M.

(3) The initial and final projections of a partial isometry u from M
belong to M.

(4) If (ai)ier s an increasing net of positive operators from M, then
its supremum belongs to M.

(5) If m is a o-weakly closed left (resp. right) ideal in M, then there
exists a projection p € M such that m = Mp (resp. m = pM).
The projection p is the supremum of a right-approzimate (resp.
left-approximate) identity in m. If m is a two-sided ideal, then p
belongs to the centre Z(M) of M.

(6) If a € M, then n(a),s;(a),s,(a) € M. If a € My, then s(a) €
M.

(7) The spectral resolution (ey) of an operator a € M, consists of
projections from M.

(8) If a € My, and f € By(sp(a)), then f(a) € M. In particular, if
ae Mg, then a'/? e M.

(9) If a € M has polar decomposition a = ulal|, then u € M and
|CL‘ € M+.

We can now introduce the important concept of a polar decomposition
of functionals in M,. We start with characterization of N, for w € /\/lj' :

LEMMA 1.62. If w € M, then the left ideal N, is o-weakly closed in
M.
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PROOF. Let (a;);cs be a net in A, which converges o-weakly to some
a € M. By the CBS inequality (see (1.1)), w(a*a;) = 0 for each i € I. Since
by Proposition 1.36(2)(c) a*a; — a*a o-weakly, we have, by Proposition
1.52, that w(a*a) = lim;e; w(a*a;) = 0, and hence that a € N,,. O

DEFINITION 1.63. Let w € M be given. Then, by proposition
1.61(5), there exists a projection p € M such that N, = Mp. We de-
fine the support projection of w to be suppw =1 — p.

It is easy to see that (suppw)’ is the largest projection p in M such
that w(p) = 0.

PROPOSITION 1.64 (Polar decomposition of normal functionals). For
any w € M, there exists a partial isometry u € M and a functional
p € M related by the equality w(a) = p(au) for all a € M, with in
addition ||w| = ||p|| and s(p) = uu*. Such a decomposition is unique and
we write |w| for p. For the partial isometry in the decomposition we have
that u*u = s(w*), where the functional w* is defined by w*(a) = w(a*) for
alla € M.

DEFINITION 1.65. A projection p € M is called o-finite if for any
orthogonal family {p;};c; of non-zero projections from M such that p =
> icr Pi we have #1 < Rg where #I denotes the cardinality of I. A von
Neumann algebra M is o-finite if 1 is o-finite.

DEFINITION 1.66. For each a € M there exists a smallest central
projection z such that a = az = za. It is called the central support or
central cover of a and it is denoted by z(a).

Let K be a closed linear subspace of H invariant under M, i.e. such
that a K C K for all a € M. We denote by ax the operator on K obtained
by restricting a to K. Note that if ¢’ € P(M’), then ¢ H is invariant under
M.

DEFINITION 1.67. Let e € P(M) and € € P(M’). We put M, =
{aey : a € eMe} (resp. My :={aey :a € M}). Then M, (resp. M)
is a von Neumann algebra called the reduced von Neumann algebra of M
on K := eH (resp. the induced von Neumann algebra of M on K := ¢ H).
In particular, for any z € P(Z(M)) we can form the algebra M, often
written simply as Mz.

PROPOSITION 1.68. If e € M, then (M.) = (M'),.
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DEFINITION 1.69. Let {M;}ic; be a family of von Neumann alge-
bras acting on Hilbert spaces H;. Let H := Zf%[ H; = {{&}ier: & €
H;, Yicr I&lI* < o). For each bounded family {a;}icr in [[;e; M, we
define a bounded operator a on H by a({&}ier) = {ai&i}ier, and denote
it by Z?é 7 a;. The set of such operators is denoted by Z?é ;M and called
the direct sum of {M;};cs. If the index set is finite, we use @ instead of
PO

PROPOSITION 1.70. If {zi}ier is any orthogonal family of central pro-
jections in M such that } ;. z; = 1, then M = Zf%] M.,; if, on the other
hand, M = Zf%[ M, for a family of von Neumann algebras {M;}icr, then
there is an orthogonal family {z;} of central projections in M such that

Yoierzi =1 and M; = M.,

DEFINITION 1.71. Let M; and M3 be von Neumann algebras acting
on H; and Hs, respectively. Let H := H; ® Hy. For a; € M; and
az € Masy, there is a unique bounded operator a acting on H such that
a(é; ® &) = a1(&1) ® az(&2). We denote this operator by a1 ® ag and call
it a simple tensor. The von Neumann subalgebra of B(H) generated by
simple tensors, i.e. the closure of the *-algebra of finite linear combinations
of simple tensors in one of the non-uniform topologies, is called the tensor
product of My and My and is denoted by M;®@M..

THEOREM 1.72. One has (M;@M3) = M{@M}. Hence
Z(M1@Mz) = Z(M1)RZ(May).

DEFINITION 1.73. We say that projections p, g from M are equivalent
and write p ~ ¢, if they are initial and final projections of a partial isometry
u € M,ie p=u*uand ¢ =wu*. If p~r < g for some p,q,7 € P(M),
then we write p = ¢ and say that p is dominated by q. If p = g and p = g,
we write p < ¢ and say that g strictly dominates p.

PROPOSITION 1.74. ~ is an equivalence relation on P(M), and = is
a partial order on P(M). In particular, p = q and q 3 p implies p ~ q for
p:q € P(M).

PROPOSITION 1.75. If {p; }icr and {q;}icr are two orthogonal families
of projections from M such that p; ~ q; for each i € I, then Y ;c;p; ~
Y ic1 G- If, on the other hand, p; 3 q; for each i € I, then p 3 q.

THEOREM 1.76 (Comparability theorem). For any p,q € P(M), there
exists a central projection z € M such that pz X qz and pz* - qz*.
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We know from polar decomposition of a € M that s;(a) ~ s,(a). This
leads to the highly useful result of Kaplansky [Kap68, p. 81]:

ProprosiTION 1.77 (Kaplansky’s parallelogram law). For any p,q €
P(M),
pVqg—q~p—pAg.
ProoF. Note that n(¢gtp) = p* + p A q and n(pgt) = g + p- A gt.
Hence s,(¢p) = n(g-p)*" = p—pAg and s(¢-p) = s,(pg") = n(pg)* =
pV q— q. Thus (¢ p) ~ s,(¢ p) yields the result. O

DEFINITION 1.78. A projection p € M is called:

1) minimal, if p # 0 and 0 # ¢ < p implies ¢ = p;

2) abelian, if p # 0 and M,, is abelian;

3) finite, if p ~ q¢ < p implies ¢ = p;

4) infinite, if it is not finite;

5) properly infinite, if p # 0 and pz is infinite for any central projec-
tion z such that pz # 0.

(6) purely infinite, if p # 0 and there is no non-zero finite projection
q € M with ¢ < p;

PROPOSITION 1.79.(1) A non-zero subprojection of a minimal projec-
tion is equal to the projection;
(2) a subprojection of an abelian projection is an abelian projection;
(3) a subprojection of a finite projection is finite;
(4) a non-zero subprojection of a purely infinite projection is purely
infinite.

(
(
(
(
(

PROPOSITION 1.80. If {e;}icr and {fi}ier are two orthogonal families
of projections from M such that e; ~ f; for all i € I, then ) ;cre; ~
2ier fi-

PRrROPOSITION 1.81. If z € Z(M) and {e;}icr, {f;j}jes are two orthog-
onal families of abelian projections from M such that z(e;) = z(f;) = 2
Joralli€l, jeJ andd crei =3 jcyei =z, then the cardinal numbers
of I and J are equal. Similarly, if z € Z(M) and {e;}icr, {fj}jes are
two orthogonal families of equivalent finite projections from M such that
z(ei) =u(fj) =z foralli €I, j€J, and Y ;crei =3 cyei = 2, then the
cardinal numbers of I and J are equal.

PROPOSITION 1.82. Abelian projections are ‘minimal’ in the following

sense: if p,q € P(M) with p abelian and p < z(q), then p 3 q. An abelian
projection in a factor is a minimal projection.
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LEMMA 1.83 (Halving lemma). Let p € P(M).

(1) If p is properly infinite, then there is a ¢ € P(M) with ¢ < p such
that q ~p—q ~ p.

(2) If p does not have any abelian subprojection, then there is a q €
P(M) such that g ~ p — q.

DEFINITION 1.84. A von Neumann algebra M is said to be:

(1) discrete, if every non-zero central projection majorizes a non-zero
abelian projection;

(2) continuous, if there are no abelian projections in it;

(3) finite, if 1 is finite;

(4) infinite, if 1 is infinite;

(5) purely infinite, if 1 is purely infinite;

(6) properly infinite, if 1 is properly infinite;

(7) semifinite, if there are no purely infinite projections in its centre.

DEFINITION 1.85. A von Neumann algebra M is said to be:

(1) of type I, if it is discrete;

(2) of type II, if there are no non-zero abelian projections and no
purely infinite projections in M;

(3) of type I11, if it is purely infinite;

(4) of type I, with a a cardinal number < #M, if 1 is the sum of «
abelian projections with central support 1;

(5) of type I, if it is properly infinite and of type I;

(6) of type 11, if it is finite and of type I1;

(7) of type 11, with a a cardinal number such that Xy < a < #M,
if 1 is the sum of « equivalent finite projections with central
support 1;

(8) of type I, if it is properly infinite and of type I1.

THEOREM 1.86 (Structure of von Neumann algebras).

(1) Every von Neumann algebra is (isomorphic to) a direct sum of
algebras of type I, 111, 1o, IIT (with some summands possibly
missing). Each factor von Neumann algebra is of one of the types
I, 1, I, II1.

(2) Every von Neumann algebra of type I can be uniquely represented
as a direct sum of algebras of type I, o < #M. If M is finite,
then all the a’s in the direct sum are finite. An algebra of type



Preliminaries 35

1, is isomorphic to KQB(H), where K is abelian and H is o-
dimensional. A factor of type I, is isomorphic to B(H) with H
a-dimensional.

(3) Ewvery von Neumann algebra of type 1l can be represented in
a unique way as a direct sum of algebras of type 11, Ny < a <
#M. An algebra of type 11, is isomorphic to N@B(H), where
N is of type I and H is a-dimensional. If M is a factor, then
N s also a factor.

(4) Every finite-dimensional von Neumann algebra is a direct sum
of a finite number of type I, factors, with n € N. A finite-
dimensional factor is isomorphic, for some n € N, to the algebra
of complex n X n-matrices.

(5) Ewvery finite von Neumann algebra is a direct sum of o-finite ones.

(6) Every commutative von Neumann algebra is of type I.

We will make the above structure theorem for von Neumann algebras
clearer by explaining points (2) and (3) of the theorem in more detail. To
this aim, we introduce a useful notion of a matrix unit (we use Definition
IV.1.7 of Takesaki [Tak02]).

DEFINITION 1.87. A family {u; ;}i jer of elements of a von Neumann
algebra M is called a matriz unit in M if

(1) i j = uji;
(2) wijupe = 05k
(3) Yierwii =1,
with summation in the strong topology (observe that by (1) and (2) u;; €

The simplest example of a matrix unit can be found in the full von
Neumann algebra B(H).

PROPOSITION 1.88. Let {e;}icr be a maximal family of minimal projec-
tions in B(H). By Structure Theorem 1.86 and Proposition 1.82, Y ;cre; =
1 and all the projections are mutually equivalent. Choose one minimal
projection e;, from the family. Let {u;}icr be partial isometries such that
i, = uju; and e; = u;u; for alli € I. Put u;; = uzu;‘ fori,i € I. Then
{wi;}ijer is @ matriz unit. Let M = N@B(H). Each element a € M can
be written in the form a = 3, ;craij ® u j,with all a; j in N, where the
sum converges strongly.



36 Preliminaries

Now we can write every element of M = N®B(H) as an infinite
matrix with entries in .

NOTATION 1.89. Let a € M = N®B(H). If a; ;’s are as in a previous
proposition, we write a = (a; ;)i jer-

PROPOSITION 1.90. Let a,b € M = N®B(H). Then, with the above
notation, (ab);j = Y ey @i kb j, with the sum o-strong*-convergent.

To find an example of a commutative W *-algebra, start with a finite
measure space (X, 3, ), let L*°(X, X, 1) denote the C*-algebra of (equiv-
alence classes of) all essentially bounded p-measurable (complex) func-
tions on X. By the Radon-Nikodym theorem, L>®(X, %, u) = L' (X, %, u)*,
where L'(X, ¥, 1) is the space of (equivalence classes of) p-integrable func-
tions on X. Hence L (X, X, u) is a W*-algebra.

Note that it is easy to faithfully represent L°°(X, 3, 1) on a Hilbert
space. Indeed, put H := L?*(X,¥,u), the Hilbert space of (equivalence
classes of) square integrable functions on X, and for each f € L>®(X, %, u),
the operator my on H is defined by m¢(g) = fg (where any representative
of the class f will do on the right side of the equality).

For a general theory of commutative von Neumann algebras, we need
more general measure spaces. To this aim, we introduce the notion of
a measure algebra. The main advantage of this approach is that we obtain
the corresponding measure space in a most natural way. Also, the needed
notion of ‘localizability’ turns out to be much more natural for measure
algebras.

DEFINITION 1.91. A Boolean algebra is a commutative ring (7, 4+, -)
with a multiplicative identity 1 = 1, satisfying a® = a for all a € &.
For a,b € o7, we say that a < b if ab = a. We call a Boolean algebra
(Dedekind) complete (resp. o-complete) if every non-empty subset (resp.
non-empty countable subset) of the algebra has a least upper bound. A set
F of elements of a Boolean algebra 7 is called disjoint if ab = 0 for
any a,b € F,a # b. A measure algebra is a pair (&, ) consisting
of a o-complete Boolean algebra & and a function (called a measure)
po: o — [0,00] such that pe(0) = 0, pey(a) > 0 for 0 # a € o7, and
ey (SUDen @n) = Y pen Mo (an) for any disjoint countable family {ay, }ren.
We call the measure u,, semifinite if for any a € o/ with p.(a) = oo there
is a non-zero b € &7 such that b < a and p(b) < co. A measure algebra
(o, o) is localizable if o7 is complete and i, is semifinite.
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PROPOSITION 1.92. Let (X,3, 1) be a measure space. The o-field ¥
with the operations /\,N becomes a Boolean algebra (here A\ denotes sym-
metric difference). Put N, = {A € ¥: u(A) = 0}. Then Ny, is an ideal in
Y. The quotient ring o/ = ¥ /N, is a o-complete Boolean algebra. Let fi.
be the function on o given by o (a) = p(A) whenever a is the image of
A for the quotient map. Then (i) is a measure algebra.

DEFINITION 1.93. The algebra (<7, /) from the above proposition is
called the measure algebra of (X, %, p).

DEFINITION 1.94. The Stone space X of a measure algebra (<, p) is
the set X of (ring) homomorphisms of &7 onto Zs. For any a € <7, define
d:={x € X:x(a) =1} CX. The map & > a+> a € P(X) is called the
Stone representation of &/. The topology T of X is the set

{O € P(X): for any x € O there is an a € & such that x € a C O}.
Let & consist of those A € T for which X \ A€ T.

ProPOSITION 1.95. T is a locally compact topology on X, and & is
a o-algebra on X. We always consider X as a topological space and mea-
surable space with this topology and this o-algebra.

THEOREM 1.96 (Loomis-Sikorski). Let <7 be a o-complete Boolean al-
gebra, X its Stone space (with topology T and o-algebra & ). Let Ny denote
the set of meagre (or: category I) subsets of X. Then < is isomorphic, as
a Boolean algebra, to S/Ny.

NOTATION 1.97. We will write A for the image in & of a set A € &
under the composition 7 o § of the isomorphism 7: &/Ny — &/ and the
quotient map 0: & - S/Ny.

THEOREM 1.98. Let (47, j1o7) be a measure algebra. Let X be its Stone

space, and let v be defined on & by v(A) := puy(A). Then (&7, o) is the

measure algebra of the measure space (X,S,v).

DEFINITION 1.99. The measure space (X, S, v) constructed above is
called the (canonical) measure space of the measure algebra (7, fi./).

THEOREM 1.100. Each commutative von Neumann algebra M admits
an additive and positively homogenous functional 7: My — [0, 00| such
that (P(M), n), with u = 7 | P(M), is a localizable measure algebra. If
(X,8,v) is the corresponding measure space, then L°(X,S,v) is a W*-
algebra isomorphic to the von Neumann algebra M.
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Note that the functional 7 from the theorem can be easily obtained
as a sum of a maximal family of states on M with mutually orthogonal
supports. Since in a o-finite algebra such a family is at most countable,
say {7Tn}nen, we can easily get a state 7 on such an algebra by putting

T =30 1(1/2")7,.

COROLLARY 1.101. Each o-finite commutative von Neumann algebra
M admits a state T such that (P(M), n), with p =7 [ P(M), is a finite

measure algebra.

1.4 Unbounded operators

A good acquaintance with unbounded operators on a Hilbert space
is indispensable for dealing with non-commutative LP and Orlicz spaces.
This material is not known as well as that on bounded operators, and we
try to prove whatever possible. A lot of material in this and the following
section has been adapted from [SZT9].

Let H be a (complex) Hilbert space with an inner product (-, -), linear
in the first argument and antilinear in the second one.

DEFINITION 1.102. By an (unbounded) operator on H we understand
a linear map z from a linear subspace dom(z) C H into H. We call dom(z)
the domain of z, and denote by G(x) the set {({,x§): & € dom(x)} C
H @ H, the graph of x. 0 denotes an operator x with dom(x) := H and
€ =0forall £ € H.

DEFINITION 1.103 (Operations on unbounded operators). We say that:

(1) x and y are equal and write z = y if G(x) = G(y). Then obviously
dom(x) = dom(y) and =€ = y¢ for all £ € dom(x).

(2) y is an extension of x and write z C y or y 2 z if G(z) C
G(y). Then obviously dom(xz) C dom(y) and z§ = y& for all
& € dom(z).

(3) z is positive if (x€,&) > 0 for all £ € dom(z).

(4) For any A € C and any operator z, we define operator Az with
dom(Az) := dom(zx) by (Az)§ := A(z€) for all £ € dom(x).

(5) For any operators z,y we define the sum of x and y as the opera-
tor z+y with dom(z+y) := dom(z)Ndom(y) by (z+y)E§ := z{+y¢
for all £ € dom(z 4 y). We define the difference of x and y as the
operator x —y := z + (—1)y.
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(6) For any operators x,y we define the product or composition of x
and y as the operator zy with dom(zy) := {£ € dom(y): y§ €
dom(z)} by (zy)§ := z(y§) for all £ € dom(xy).

(7) For any injective operator x, we define the inverse operator z~
with dom(z~ 1) := xdom(z) by z~!(n) := & whenever n = x¢ for
all n € dom(x~1).

1

PrOPOSITION 1.104. Addition of operators is commutative and asso-
ctative, multiplication of operators is associative. We also have, for any
operators x1,T2,Y,

(1 + m2)y = 21y + T2y
y(x1 + x2) 2 yx1 + yoa.

If x is injective, then (z~1)~1 = z. If additionally y is injective and x C v,
then =1 C y~1.

PRrROOF. Obvious from definitions. O

DEFINITION 1.105. Operator x is:

(1) densely defined if its domain is dense in H;

(2) closed if its graph is closed in H ® H;

(3) closable of preclosed if the closure G(x) of the graph of z is itself
a graph of some operator y. We write then [z] := y and call [z]
the closure of x. It is the smallest closed extension of x, in the
sense that z C [z]| and if, for some closed z, we have z C z,
then [z] C z. z is preclosed if for any sequence (§,) from dom(z),
whenever &, — 0 and x&,, converges, then x&, — 0.

(4) bounded if it is everywhere defined and ||z|| := sup{||z¢||: § €
H, ||€|| <1} < oo. In this case ||z| is the norm of x. The set of
all bounded operators on H is denoted by B(H).

PROPOSITION 1.106.(1) z is closed if whenever (&,) is a sequence from
dom(x) such that &, — £ € H and x§, — n € H, then { €
dom(x) and n = x§.

(2) x 1is preclosed if for any sequence (&) from dom(x), whenever
& — 0 and €, converges, then x&, — 0.

(3) if x is densely defined and sup{||z||: £ € dom(x), ||€|| < 1} < oo,
then x is closable and [x] is bounded.

(4) If x is closed and dom(x) = H, then z is bounded.

(5) If z is closed and injective, then =1 is closed.
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(6) If x is closed, then its kernel is closed.

PROOF. (1) The condition guarantees that the graph G(x) of = is
closed.

(2) The condition guarantees that the closure of G(x) is the graph
of a function. We can then define dom([x]) := {£ € H: thereis ann €
H such that (¢,7) € G(z)} and [z]¢, for ¢ € dom([z]), as the unique
element n € H such that (§,n) € G(z).

(3) If £ € H, there is a sequence (&,) in dom(x) such that &, — £. The
boundedness condition guarantees that the image (x&,) of the Cauchy
sequence (&) is itself a Cauchy sequence and x¢, — . Consequently,
the condition of closability is satisfied and the closure of x is everywhere
defined and satisfies the boundedness condition, hence it is bounded.

(4) This is the famous closed graph theorem.

(5) Immediate from G(z~1) = {(n,€): (£,m) € G(z)}.

(6) Immediate from (1). O

DEFINITION 1.107. For a closed densely defined operator  on H, we
define:
(1) the null projection m(x) as the projection onto the null space
{&: z€ = 0}, i.e. the kernel of z;
(2) the right support s,(x) := 1 — n(x);
(3) the left support s;(x) as the projection onto the closure (in H) of
x(dom(x)).

LEMMA 1.108. Let x be a densely defined operator on H. Let f, :
dom(z) > & — (z&,n) € C. Put D := {n: f, is bounded }. Then D is
a linear subspace of H. If n € D, then there exists a unique ¢ € H such

that (£, C) = (z€,n).

PRrROOF. The density of dom(z) implies that f, extends to a bounded
linear form on the whole of H. By Riesz theorem there exists a unique

¢ € H such that (£, ) = (z€,n). O

DEFINITION 1.109. We define the adjoint of x to be an operator x*
with domain dom(z*) := D from the previous lemma such that z*n := (.
In other words, we have (z€,n) = (£, z*n) for { € dom(z) and n € dom(z*).
We say that a densely defined operator x is self-adjoint if x = x*.

ProposITION 1.110. For any densely defined operator x on H:
(1) x* is closed;
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(2) x is preclosed (closable) if and only if =* is densely defined, in
which case [x] = x**

(3) sr(2*) = si(x);

ProOF. (1) Let n, € dom(z*), n, — n and x*n, — (. Then, for
¢ € dom(x),

(&, m) = lm (z€,mn) = lim (£, 27) = (£, ().

Hence n € dom(z*) and z*n = ¢, which shows that x* is closed.
(2) Let u be an operator on H @ H given by (£,1) — (n,—§). It is easy
to check that u is a unitary, and u* = u=! = —u. If (n,2*n) € G(z*) and

(&,2€) € G(x), then

(u(§, x€), (n,z*n)) = ((x€, =), (n, 2" n)) = (x&,n) + (=&, 2"n) = 0.

Hence G(z*) C (uG(x))*t. To see that equality holds, observe that if
(n, ( G(z))*, then

= (u(§, x§), (1, Q) = (2§, =€), (n,Q)) = (x&; m) + (=&, C)-

Thus £ — (x£,n) then corresponds to the continuous mapping £ — (£, (),
and hence by definition 1 € dom(z*) with ¢ = x*n. Consequently G(z*) =
(uG(z))*, whence

G(z*)" = (uG(2))"+ = uG(z) = uG(z).

It can now easily be verified that n L dom(z*) if and only if (,0) €
(G(x*))* if and only if (0,7) = u*(n,0) € G(z). The only way that (0,7)
can belong to G(z) is if there existed a sequence (&) in dom(z) such that
&, — 0 whilst 2(&,) — 1. This clearly shows that z fulfils the criteria for
closability if and only if dom(z*) is dense in H. Finally,

G(a™) = (wG(a*))" = (u*(uG(2))")" = G(z)+ = G([x]),
whence z** = [x]

(3) Since z* is closed, its null space is closed, and s,(v*)*(H) =
n(z*)(H) C dom(z*). If n € n(z*)(H), then z*n = 0 and (z€,n) =
(¢,x*n) = 0 for all £ € dom(x). Hence n L s;(z)(H) and s;(z)(H) C
s, (x*)(H). If, on the other hand, n L s;(x)(H), then (x£,n) = 0 for
all £ € dom(x) implies that n € dom(z*) and z*n = 0, which means
that n L s,(z*). Consequently, s,(z*)(H) C s;(z)(H), which ends the
proof. O
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ProposiTiON 1.111. Let A € C, and assume that x,y,x + y and xy

are densely defined operators on H, and that a € B(H). Then:
(1) (A\z)* = Az,

) ifx Cy, thenx Dy :
) (z+ y) D o 4y
) (zy)* 2 y*z”
) if x is mjectzve and :c(dom( )) dense in H, then (z71)* = (z*)~1;
) (x+a)*=2"+a*
) (az)* = x*a*.

PROOF. (1)—(4) follow easily from the definitions. We will show (4)
to indicate the way. Assume 1 € dom(y*z*) and £ € dom(zy). Then

(wy&m) = (Y&, 2™ n) = (& ¥y a"n)
From the density of dom(zy) and continuity of the map £ — (zy&,n) we
infer n € dom((xy)*, hence dom(y*z*) C dom((xy)*) and (&, y*z*n) =
(&; (zy)™), so that (zy)* 2 y*z*
(5) If n € dom((x*)~1), then n = 2*( for some ¢ € dom(x*), so that,
for £ € dom(z),

(@€, (a7 ) = (2

(2

(3
(4
(5
(6
(7

= (&, 27¢) = (€, ()

Hence € dom((z~1)*), so that
by what we have just proved, (y
(z71) € (@%) 7"

(6) We have dom(a-+a) = dom(z). Since ((z-+a)é, ) = {a€, 1) +(a€, ),
domains of z* and (z + a)* coincide. Now if £ € dom(z + a) = dom(x)
and n € dom((x + a)*) = dom(z*), then

(€ (z+a)"n) = ((z + a)&;m = (€ n) + (a&, n)
= (& a"n) + (& a™n) = (& (&7 + a”)n).
Hence (z + a)* = 2™ + a™.
(7) Note that dom(azx) = dom(x) and by (4), (ax)* 2O z*a*. Take
n € dom((ax)*) and & € dom(z). We have
(€, (az)™n) = (axg,n) = (x€,a™n)

Hence a*n € dom(z*) and n € dom(z*a*). Consequently, (az)* C z*a*

and (azx)* = z*a*. O

)
(:L'*) ! g (J: ) Put now Y = :L'_l Then
ot —1)* = z*. By Proposition 1.104,
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One can find the following useful result, among others, in [KR83,
Theorem 2.7.8(v)].

PRroroOSITION 1.112. If an unbounded operator x is closed and densely
defined, then x*x is self-adjoint.

THEOREM 1.113 (Spectral decomposition for unbounded operators).
FEvery self-adjoint x acting on a Hilbert space H has a unique spectral
decomposition

x = / Adey, (*)

where {ex} is a resolution of identity, that is a family of projections sat-
isfying ex < ey for X < X with strong convergence of ex — 0 as A — —o0,
ex = 1 as A — oo and with exy = ey for each X € R (continuity from the
right in the sense of strong convergence). We call ey = ey(x) the spectral
resolution of x.

The integral (*) can be understood in a weak sense:

@6.6) = [ Miert o).

The domain of x is given by

dom(z) = {¢ € H: /Oo Md(ex€, €) < 0o}
and

gl = [ Ndtes. ).

We shall use the functional calculus of unbounded operators only for
positive self-adjoint ones.

THEOREM 1.114 (Borel functional calculus for unbounded operators).
Let = be a positive self-adjoint operator on H and f € B([0,00)), the set of
complex Borel measurable functions on [0, 00) that are bounded on compact
sets. The following equation defines a unique operator f(x) by:

@8 = [ I,
written further as

fa) = | " F(V)dey,
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with domain
dom(f(a)) ={€ € H: [~ IFO)Pdlers, ) < oo,

Moreover, there is a dense subspace D of H contained in dom(f(x)) for
any f € B([0,00)), and f(x) | D = f(x), i.e. D is a core for all f(z). The
subspace D can be obtained as a union of a countable number of ranges of
spectral projections of x. We have

7@l = [ T FO)Pd(et, ) for € € D,

The above theorem yields immediately a square root an unbounded
positive self-adjoint operator, thus extending the notion of a square root
of a positive bounded operator (cf. Definition 1.19 and the comment after
Theorem 1.43). Similarly, we can define absolute value of an unbounded
closed densely defined operator.

DEFINITION 1.115. For any closed densely defined x on H we define
2| := (2*x)'/2, and call it the absolute value (or modulus) of z.

The following proposition extends the results of Proposition 1.44 to
unbounded operators (cf. Proposition 1.110(3) for a part that is true with
weaker assumptions).

PROPOSITION 1.116. For any closed densely defined operator x on H,
we have 1(x) = $,(z*) and s,(x) = s;(x*). Moreover, ;(x) = s(xx™) and
$,(2) = s(z*z). For positive z, s(x) = s(x/?), in particular s(|z|) = s,(z)
and s(|z*|) = ().

One has also polar decomposition of unbouded operators (cf. Theorem
1.45).

THEOREM 1.117 (Polar decomposition). Let x be a closed densely de-
fined operator on H. There exists a partial isometry w € B(H) with initial
projection s,(x) and final projection s;(x) such that r = u|z| = |z*|u.
If x = vy with y positive and v € B(H) a partial isometry with initial
projection s(b), then v =u and y = |z|. Moreover, u(z*z)u* = xx*.

DEFINITION 1.118. The unique representation of a closed operator x
in the form x = ulz| is called the polar decomposition of x.

The following easy technical result will be used in the sequel:
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LEMMA 1.119. Let {pn}nen be an orthogonal family of projections on
H and let {\,} be a family of positive numbers. Then the operator x
defined on D := U, enPnH by pn& = A& is closable, and its closure is a
positive self-adjoint operator on H.

NoTATION 1.120. We will denote by »°, cn Anpn the positive self-
adjoint operator from the previous proposition.

1.5 Affiliated operators

Operators affiliated with a von Neumann algebra are those unbounded
operators whose spectral projections belong to the algebra. They are home
to all the classes of operators important for the non-commutative theory.

LEMMA 1.121. Let M be a von Neumann algebra. For an unbounded
operator x on H, the following conditions are equivalent:
(1) vz = zu’ (or, equivalently, w*zu' = z) for any ' € UM');
(2) vz C au for any v € UM');
(3) d'z C zd for any d’ € M'.
PROOF. (1)=(2): is obvious.
(2)=(3) We start with representing a’ as a linear combination of uni-
taries: o/ = 33 _, Au/,. Then

dom(za') = {€ € H: d’¢ € dom(z)}

4
={¢€H: Y Mupé € dom(z)}

n=1
4 4
D ﬂ {¢ € H: u,£ € dom(z)} = ﬂ dom(zul,)
— n=1

n=1
4
2 ﬂ dom(ul,z) = dom(x) = dom(a’z).
=1
For ¢ € dom(a’x) we have

4 4 4
a'zé = Z A, o€ = Z AU & = x(z Ml &) = za'€,
n=1 n=1 n=1
which ends the proof.
(3)=(1): Take v’ € UWM’). By (3), v’z C xu/, so that dom(z) =
dom(u'z) C dom(zu') = v*(dom(z)), which yields «'(dom(z)) C dom(x).
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Using v'* instead of «’ gives v*(dom(z)) C dom(x). Hence u/(dom(x)) =
dom(x), which yields dom(u'z) = dom(zu'), so that u'z = xu'. O

DEFINITION 1.122. A (not necessarily bounded, not necessarily densely
defined) operator x on H is affiliated to the von Neumann algebra M if it
satisfies one of the equivalent conditions of the previous lemma. The set
of operators affiliated to M is denoted by " M. The set of closed densely
defined operators affiliated with M is denoted by M, the real-linear sub-
space of self-adjoint operators by Mj,, and the subset of M}, consisting of
positive operators by M .

LeMMA 1.123.(1) If x € "M and x € B(H), then x € M.

(2) If 2,y € "M and A\ € C, then x +y € "M, xy € "M and
Az € "M.

(3) If x € "M is densely defined, then x* € "M.

(4) If x € "M is preclosed (closable), then [x] € TM.

(5) If x € "M is self-adjoint and (ey) is the spectral resolution of
x, then ey € M for all A € R. Moreover, f(x) € "M for each
f € B(]0,00)), and one can choose a core D for all f(x) with
f € B([0,00)) (see Theorem 1.114) to be affiliated with M.

(6) If x is a closed, densely defined operator on H with polar de-
composition x = ulx|, then x € M if and only if u € M and
|x\ € M+.

(7) If {pn}tnen is an orthogonal family of projections from M and
{A\n} is a family of positive numbers, then Y, cn Anpn € TM.

PROOF. Let v’ € U(M’).

(1) By definition and von Neumann’s double commutant theorem.

(2) Suppose z,y € "M. Since dom(u/'(z + y)) = dom(z + y) and
dom(v'z +v'y) = dom(vw'z) Ndom(u'y) = dom(z) Ndom(y) = dom(z +y),
by Proposition 1.104 we have v/(z+y) = v/z+u'y = zu/ +yu’ = (x+y)u/,
so that x +y € "M. Also, v'zy = zu'y = zyu’, so that xy € "M. It is
obvious that Az € "M for any \ € C.

(3) Suppose x € "M be densely defined. Then, by Proposition 1.111(4)
and (7),

u/x* g (wu/*)* — (u/*x)* — (L,*u/’

which shows that z* € TM.
(4) Assume = € "M is preclosed. Then u*zv’ is preclosed and [z] =
[u*zu] = w*[z]u/, so that [z] € "TM.
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(5) If x € "M and « € U(M'), then
[e.9] o0
=z = u// Meyu™ = / Ad(u'exu'™).
—0o0 —00

By the uniqueness of the spectral decomposition, ey = u'e u/* for all
A € R, so that ey € "M and by (1), ey € M. This implies f(z) € "M for
each f € B(]0,00)). It is clear that a countable union of ranges of spectral
projections of = (see Theorem 1.114) is affiliated with M.

(6) Suppose x € M, with polar decomposition z = u|x|. We have, for
any u’ € U(M’),

r = u*zu = ulzlu = ud v |z

whence v*uu’ = uw and u*|z|u’ = |z| by the uniqueness of the polar
decomposition. Hence u € M and |z| € "M. The other direction is
obvious.

(7) is obvious (cf. Notation 1.120). O

DEFINITION 1.124. A closed subspace K of H is called affiliated to M
if the orthogonal projection onto the subspace belongs to M.

We finish the section by introducing order in the set M, . The defini-
tion is chosen in such a way that all our definitions of the order relation
agree on common domains.

DEFINITION 1.125. Let z,y € M. We say that z is less than or equal
to y and write z < y if dom(y'/?) C dom(x'/?) and ||z/2¢|| < ||y'/2¢|| for
each ¢ € dom(y'/?).

Note that for all z € M, we have 0 < =, so there is no conflict of
notation.

1.6 Generalized positive operators

The presentation of generalized positive operators in this section is
based on Haagerup’s seminal paper on operator valued weights [Haa79b].

DEFINITION 1.126. A generalized positive operator affiliated to M is
a map m : M} — [0, oo] satisfying:
(1) m(w+w') =m(w) +m(w) for all w,w’ € Mf;
(2) m(A\w) = Am(w) for A >0, w € M;
(3) m is lower semicontinuous (in the norm topology on M;").



48 Preliminaries

The collection of these is called the extended positive part of M and
is denoted by M.

For m,n € My,a € M and A > 0, we define m + n, Am and a*ma
in M4 by

(m +n)(w) := m(w) + n(w) for w € M];
(Am)(w) := Im(w) for w € M];
(a*ma)(w) := m(awa*) for w € M},
where awa* € M is defined by (awa*)(b) := w(a*ba) for each b € M. If
z € Z(M),4, we write mz or zm instead of 2 2m 212,

For mq, my € M, we write mq < mo if mq(w) < ma(w) for all w €
M. If (my)ieq is an increasing net in M, then we define m = supm,; €
M, by m(w) := sup;c; mi(w) for w € M and write m,; ,/* m. Similarly,
for an arbitrary family {m;}ic; from M, an element m = > ;c; m; is
defined by m (w) = Yoy m;(w) for w € M.

REMARK 1.127. It is clear that m + n, Am and a*ma are well-
defined. This is also true of supm; and Y m,;: the additivity of sup m;
is easy to show and the supremum of lower semicontinuous functions is
lower semicontinuous.

EXAMPLE 1.128. For a € M define m,(w) = w(a), w € M. It is
clear that the map a — m, preserves order. Thus we can view M, as
a subset of M.

NOTATION 1.129. For x € M, with spectral representation xz =
Jo° Adey, put my(w) = [ Adw(ey) for w e M.

PROPOSITION 1.130. If x € M, then m, € M\+. The map x — m,
18 injective.
ProOF. In fact, if a, = [’ Adey, then m,(w) = sup, w(ay), hence

m, is lower semicontinuous. For & € H

. 1/2¢2 d 1/2
Mg (we) :/0 Ad(ex§, &) = {l: ° g;dzzgl/z;

If m, = m,, then dom(z'/?) = dom(y"/?) and ||z/%¢|| = |y*/%¢|| for
¢ € dom(xl/Z). By the uniqueness of the polar decomposition /2 = y1/2,
so that x = y. O
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Thus, positive self-adjoint operators affiliated to M can be viewed
as elements of M\+. Note that under this identification, the positive self-
adjoint operator ), <y Anpn defined by Notation 1.120 can be regarded as
a sum of a series of generalized positive operators A,py.

DEFINITION 1.131. A positive quadratic form on H isamap s: H —

[0, oo] satisfying:

(1) s(A\) = |M|?s(&) for all € € H;

(2) s(§+n) +5(§—n) =25(¢) + 2s(n) for all {,n € H;

(3) s is lower semicontinuous on H.

The form s is affiliated to M, if

(4) s(v'€) = s(&) for any unitary v’ € M" and any & € H.

We define the domain of the positive quadratic form s by

dom(s) :={{ € H :5(&) < o0},
and the null space of the form by
Ny :={¢ € H:5(&) =0}.

The set of positive quadratic forms on H affiliated to M is denoted by
GIVE

THEOREM 1.132. There is a one-to-one correspondence between:

(a) generalized positive operators m affiliated to M;

(b) positive quadratic forms s on H affiliated to M;

(c) pairs (K, x), where K is a closed subspace of H affiliated to M,
and x is a positive self-adjoint operator with domain dense in K,
affiliated to M.

ProOOF. We will show the existence of three maps: M\+ > m —
Sm € G0, G D 5 = (K, ), with K and zs as in (b) above, and
(K,7) = mgq) € M, with K and z as in (c) above. It will be clear
from the constructions that each of the mappings is injective and that
their composition is the identity mapping on M .

(a) = (b). Define My 3 m + s, € S, where 5,1 H 3 € — m(we).
Let m € /ﬂ+. To show that s, is a positive quadratic form on H affiliated
to M, we have to check that it satisfies conditions (1) to (4) of Definition
1.131. We have s, (A) = m(wre) = |A*m(€) = |A%5,,(€), hence (1).
Similarly, (2) follows from the equality weiy, +we—y = 2(wg + wy). For (3),
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note first that for any a € M,

(v — wn)(@) = 5 ({a(€ + ), €~ ) + (al& — m), € + 7)),

which implies that
lwe = wyll < (1€ = nlllI€ + nll.

Hence, if the sequence (§,)nen converges to £ in the norm of H, then
also the sequence (wg,)nen converges in the norm of M, to we. Thus
S5m (§) = m(we) < limsupm (we,) = limsup s, (&,,), which yields (3). (4)
follows immediately from the equality w,¢ = we for all v’ € U(M’).

(b) = (c). Let s be a positive quadratic form on H affiliated to M. Put
K; = dom(s). Note that by Definition 1.131(1),(2) both dom(s) and Nj
are linear spaces. Using again Definition 1.131(1),(2) and polarization we
will easily find a sesquilinear form (-, -)s such that s(§) = (£,&)s. Let g :
dom(s) — dom(s)/Ns be the quotient map, and let L be the completion
of dom(s)/N,s with respect to the inner product induced from (-, -)s, that
is (48, qsm)r = (§,m)s for any &, n € dom(s). If we denote by || - ||L
the corresponding Hilbert space norm on L, then s(£) = ||gs&||3 for € €
dom(qs) and s(£) = oo for £ ¢ dom(qs). The operator g, as an operator
from K to L, is closed. To see this, let (£,)nen be a sequence from dom(s)
converging to some £ € K and such that the sequence (qs&,)nen from L
converges to some 1 € L. Then, using Definition 1.131(3), we get s(&§) <
SUp,en 5(6n) = SUDPpen |[Gsénll2 < 00, so that ¢ € dom(qgs). For a fixed
e > 0, there is some ng such that, for n,m > ng, ||g:&n — 9sEmllr < &,
that is s(&, — &n) < £2. Hence, again by lower semicontinuity of s, we
get 5(&n — &) < sup,, 5(&n — &m) < 527 so that [|gs&n — g€l < 527
that is qs& = 1. By a result fully analogous to that of Proposition 1.112,
but for operators between different Hilbert spaces (see [KR83, Theorem
2.7.8(v)]), we get that g qs is an (obviously positive) self-adjoint operator

on K. Put zs = 9} qs. Then xsl/Q = |gs| and

|lza%¢]| = || gs€ll  for all € € dom(z3/?) = dom(gs).
Since u/dom(s) C dom(s) by Definition 1.131(4), we have 'K C K for
any unitary «' € M’. Similarly, z, € "M.

(¢) = (a). Let K and x be as in (c). Denote by p the projection
from H on H © K and let = [;° Adey with ey 1 —p for A — oc.
By Proposition 1.61(7) and Definition 1.124, we have ey € M for all
A € [0,00) and p € M. Moreover, 2'/2 = [° \/2dey and dom(z'/?) =
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{£€ K : [(7 Md(ex€, &) < oo} Put mg ) (w) = [5° Ad(w(ex)) 4 00 - w(p).
For w = we we have m (g ) (we) = |21/2€]|2 for{ € dom(zx 1/2), m(wg) = 00
otherwise. The proof of lower semicontinuity is the same as in Remark
1.127. The uniqueness on we is clear, by Theorem 1.55(6), other w’s are
sums of we. O

THEOREM 1.133. EFach m € /Q+ has a unique spectral decomposition
of the form

mw) = [ Adw(er) + 00 w(p), we M, (14)
0
which we write simply as
(e}
m:/ Adey + 0o - p,
0

where (ey) is an increasing, right-continuous family of projections from
M and p =1 — ey with exo = limy_o €x. Moreover

(1) eo =0 if and only if m(w) >0  for allw € M} \ {0};

(2) p=0 if and only if {w € M} : m(w) < oo} is dense in M.

PROOF. The representation (1.4) is a consequence of Theorem 1.132
and its proof. For the proof of (1) and (2) assume that M acts in such
a Hilbert space H that any state w is a vector state. By Theorem 1.132,
eo = 0 if and only if z is injective if and only if m (we) > 0 for all £ €
H\ {0}, which proves (1). If p = 0, then H = K, so that dom(z/?) = {¢:
m(we) < oo} is dense in H. Let w € M}, w = we. Choose &, € dom(z!/?)
so that &, — £ Then w, = wg, — w and m(w,) < oo. This shows “="
in (2). If p # 0, the set {w € M : w(p) = 0}, which contains the set
{we M : m(w) < oo}, is not dense in M (as it is closed). O

REMARK 1.134. Any normal x-isomorphism .¢ from M onto N/ where
M and J\f are von Neumann algebras, in a very natural way admits a map
from M, onto Ny. Given m € M with

m(w) = [ Mufer) +00-w(p), we M,
0
one simply defines .# (m ) by means of the prescription

f(m)(w):/OOO)\dw(ﬂ(e,\))—l—oo-w(f(p)), we N,
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REMARK 1.135. Many useful aspects of the Borel functional calculus
are also applicable to the generalized positive operators. If for example
we are given an increasing function f : [0,00] — [0, 00] which satisfies
f(0) = 0 and lim, » f(s) = oo, and which is continuous on [0, bs] where

by =sup{s € [0,00) : f(s) < oo}, then given m € M with
m(w) = / Mw(ey) + o0 - w(p), we M,
0

we may define f(m) by means of the prescription

by
fm)(w) = ; fN)dw(ex) + 00 w(p+ (e —ery)), wE M.
REMARK 1.136. If, for some m € M\JF, m(w) < oo for all w € M,
then there is an a € M such that m (w) = w(a) for all w € M. This is
an easy consequence of Theorem 1.132.

ProPOSITION 1.137. Any m € ./\//\l+ is a pointwise limit of an increas-
ing sequence of bounded operators from M.

PROOF. If m = [7° Adey + p - 00, then ay, := [’ Mdey +np S m. O

Since we can treat M, as a subset of M\+, it is important to see
whether the inclusion x — m, respects the order introduced in Definition
1.125.

PROPOSITION 1.138. For x,y € My, x <y if and only if m, < my,.
In other words, < is the order obtained by restricting the usual order of
generalized positive operators.

PRrROOF. By definition, x <y implies m,(we) < my(we) for each
¢ € dom(y'/?). Since an arbitrary w € M, can be represented as a sum
w =Y ,en We,, and my(we) = 0o whenever ¢ ¢ dom(y'/?), we have
m, < my. Now, if m; < m, and ¢ € dom(y'/?), then m,(we) < oo,
hence m(we) < oo and ¢ € dom(z'/2). Thus z < y. O

Hence, the order on M inherited from M\+ coincides with the order in

M. Moreover, M is hereditary with respect to the order of generalized
positive operators:

PROPOSITION 1.139. Let m,n € My withm <n. Ifn = my with
y € My, then m = m, for some v € M.
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PROOF. Let m := [7° Adey + p- oo and 1 := [;° Adfy + ¢ - o0. It is
clear that m < n implies p < ¢. Since n = m,, we have ¢ = 0, hence
p = 0, which yields the result. O

We also have:
LEMMA 1.140. If m; /' m in M\+ and a € M, then a*my;a /' a*ma.
PROOF. Obvious from definitions. O

ExAMPLE 1.141. Let M be commutative. Then, by Theorem 1.100, it
admits an additive and positively homogenous functional 7: M — [0, o]
such that (P(M), u), with p =7 [ P(M), is a localizable measure algebra.
Let (X,6,v) be the corresponding measure space, and L>®(X,S,v) the
W*-algebra isomorphic to the von Neumann algebra M. We can identify
M with L1 (X,8,v). Let f: X — [0,00] be a G-measurable function.
Put

my(w) = /Qf-wd,u for w € M.

Then m; € M\+ by Fatou lemma. Moreover, m = m, implies f =g
p-a.e. On the other hand, if m € M\+, we can find a sequence f; €
L>*(X,6,v) st. [ frwdp / m(w). Put f = sup fz. Then m = my.
Hence, ./W+ can be identified with the set of equivalence classes of mea-
surable functions X — [0, o0].






CHAPTER 2

Noncommutative measure theory
— semifinite case

2.1 Traces

The existence of traces on semifinite algebra is a non-trivial matter.
The key is the following lemma:

LEMMA 2.1. [SZ79, 7.10] Let M be a finite von Neumann algebra. Any
functional i € Z(M), has a unique extension to a tracial form 7, € M,.
If e Z(IM)f, then 1, € M},

The above lemma leads to an easy construction of a trace-like map
that characterizes finite von Neumann algebras.

DEFINITION 2.2. [SZ79, 7.11, 7.12] A (canonical) centre-valued (or
central) trace on M is a linear bounded map .7 from M onto Z(M) such
that

(1) Z(ab) = F (ba) for all a,b € M,
(2) T(c)=cfor ce Z(M).

THEOREM 2.3. [SZ79, 7.11] A von Neumann algebra M is finite if
and only if there exists a centre-valued trace J on M. The centre-valued
trace J is unique and has the following additional properties:

W) 171 =1;
(2) T(ca) = c¢T(a) for c € Z(M),a € M (ie. T is a Z(M)-
module map);
) T (M) C Z(M)4 (i.e. T is positive);
) T is o-weakly continuous (in particular, normal);
) ifa € My and T (a) =0, then a =0 (i.e. T is faithful);
) For each a € M, J(a) is in the norm-closed convex hull of the
set {uau*: u € UM)}.

The next corollary states that the centre-valued trace restricted to

projections constitute a (centre-valued) dimension function.

55
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COROLLARY 2.4. Let M be a finite von Neumann algebra with the
centre-valued trace 7. Then, for e,f € P(M), we have e ~ f (resp.

e X f) if and only if T(e) = T(f) (resp. T(e) < T(f))).

PRrROOF. It follows from condition (1), (2) of Definition 2.2 and (3)
of Theorem 2.3 that e ~ f (resp. e 3 f) implies F(e) = J(f) (resp.
T(e) < 7(f))). Let now e, f € P(M) and assume that 7 (e) < T(f).
By Comparability Theorem 1.76 there is a central projection z € M such
that ez 3 fz and fz* 3 ezt. From the assumption, .7 (ezt) = 7 (e)z+ <
T(f)zt = F(fz*). On the other hand, from fz' = ez! it follows
that 7 (ezt) > T (fzt). Thus T (ezt) = F(fz1). If ezt = fz, then
ezt ~ g < fzt and g # fzt. This implies I (ezt) = T(g9) < T (fzh)
and 7 (g) # Z(fz1), by the faithfulness of .7 (see Theorem 2.3(5)),
a contradiction. Hence ezt ~ fzt and e 3 f. If T(e) = F(f), then
e 2 fand f = e, and by Proposition 1.74, e ~ f. O

LEMMA 2.5. Let M be a finite von Neumann algebra, and let T be
the centre-valued trace on M. Then T (pV q) < T(p) + T (q) for all
p,q € P(M).

Proor. By Kaplansky’s parallelogram law (Proposition 1.77) 7 (p V
q—p) =7 (q—pAq),sothat T(pVq)— T (p) =T (q) — 7 (pNq). Hence
TwpVa)=Tp)+T(a)—T(pNqg) < T(p)+ T () 0

DEFINITION 2.6. A functional 7: My — [0, 00| is called a trace on M
if it satisfies the following conditions:

(1) 7(a+b) = 7(a) + 7(b) for all a,b € My (additivity)

(2) 7(Aa) = A7(a) for all @ € M4 and X > 0, with the provision that
0 - 0o = 0 (homogeneity);

(3) 7(a*a) = 1(aa*) for all a € M.

DEFINITION 2.7. We say that a trace 7 is:

(1) normal if for any a € M and any net (a;) with a; € My such
that a;  a, we have 7(a;) / 7(a).

(2) faithful if 7(a) = 0 for some a € M implies a = 0.

(3) semifinite if the linear span of the set {a € My : 7(a) < oo} is
o-weakly dense in M.
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DEFINITION 2.8. For a trace 7, we introduce the following standard
notation:
N; ={a € M: 7(a%a) =0}
pr ={a e Mji:7(a) < oo}
n={aeM:adacp;}
m,; = linear span of p.

ProprOSITION 2.9. Let 7 by a trace on M. Then:

) pr is a hereditary subcone of M ;
2) N; and n; are two-sided ideals in M;
3) m. is the linear span of win, and m, C n, Nnk
4) mT is a *-subalgebra of M,
5) T | pr extends to a positive linear form on m, (denoted also by
T) and m; " M4 = p,.

(1
(
(
(
(

PROOF. (1) is obvious.
(2) Let a,b € M. Then

(a+0)*(a+b)=2(a"a+b"d) — (a—b)*(a—b) <2(a"a+b"D)
which shows that both N, and n, are linear spaces. Moreover,
7(((ba)*(ba)) = 7(a"b"ba) < [|b]|T(a"a),

so that both N; and n, are left ideals. But condition (3) in Definition 2.6
ensures that N, and n, are in fact two-sided ideals.

(3) If a € p,, the a'/? € n,, so that a = (a*)'/2a'/? € n*n, and
pr C nin,. On the other hand, if a,b € n;, then the polarization identity

,Z (a+1i"b)*(a+i"b)

shows that b*a € m, and consequently nin, C m;. Finally, since n; is
a two-sided ideal, p, C nin, C n, Nn}, which ends the proof of (3).

(4) Tt is obvious that m, is a linear space. That ab € m,; whenever
a,b € m, follows easily from (3) and the fact that n, is a left ideal. Finally,
a* € m, for a € m, follows immediately from (3).

(5) If a = a1 —as+ias—iag = by —by+1ibs—iby € m, with a;,b; € pr for
1=1,...,4, we have a; — a2 = by — b2 and a3 — a4 = bg — by, which yields
7(a1) —7(a2) = 7(b1) — 7(b2) and 7(as) — 7(as) = 7(b3) — 7(by). Hence the
number 7(a1) — 7(ag) +i7(as) — i7(as) does not depend on representation
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of a as a linear combination of four elements of p, and we define 7(a) as
that number. 7 extended in this manner is clearly linear and hermitian.
Ifaem N My, then 0 <a=a; —ay <a; €p,,sothat a € p, and 7 is
positive on m.

O

Here is a list of easy properties of the trace:

PROPOSITION 2.10. Let 7 be a trace on M. Then:
(1) 7(u*au) = 7(a) for any a € My and u € UM);
(2) ife,f € P(M) and e ~ f (resp. e 3 f), then 7(e) = 7(f) (resp.
T(e) < 7(f));
(3) if T is faithful, M is a factor and T(e) = 7(f) (resp. T(e) < 7(f),
T(e) < 7(f)) for some e, f € P(M), then e ~ f (resp. e

e=< f).
(4) if T is faithful and 7(e) < oo for some e € P(M), then e is finite;

PROOF. (1) We have 7(u*au) = 7((a'/?u)(a'/?u)*) = 7(a).

(2) e ~ f means e = u*u, f = uu* for some u € M, hence 7(e) = 7(f).
The other part follows by Definition 1.73 and the monotonicity of the trace.

(3) Since M is a factor, e = f, implies e < f or f < e. But then
7(e) < 7(f) or 7(f) < 7(e), contradiction. The other parts follow as in
(2).

(4) Let f € P(M) be such that f < e and f ~ e. Then 7(e — f) =0,
hence e = f. That implies finiteness of e. O

PROPOSITION 2.11. If 7 is a normal trace on M, then there is a unique
central projection z € M such that T is faithful on (Mz)4+ and (the ex-
tension of) T is zero on Mzt.

Proor. By Kaplansky’s law 1.77 and Proposition 2.10(2), we have
T(pVaq)+7(pAgq) =7(p)+7(q) for any p,q € P(M). Hence p,q € N-
implies p V ¢ € N;. Hence the family of projections in N, is upward
directed. Since 7 is normal, 7(supP(N,)) = 0. Put z := supP(N,)*.
Then z* is the largest projection which is annihilated by 7, from which it
is clear that 7 is faithful on (2Mz)4 and (the extension of) 7 is zero on
2z Mzt Tt can now easily be checked that 7(uztu*) = 7(2+) = 0, so that
uztu* < 2+, for all u € U(M). But this means that uztu* = 2+, for all
u € U(M), and hence that z € Z(M). O
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DEFINITION 2.12. The projection z from the proposition above is
called the support (projection) of T and is denoted by supp 7. The or-
thogonal complement of supp 7 is called the null projection of T and is
denoted by eg(T).

PROPOSITION 2.13. Let T be a faithful normal trace on a von Neumann
algebra M. The following conditions are equivalent:

(1) pr generates M as a von Neumann algebra (equivalently, the *-
algebra m; is dense in M in any of the following topologies: weak,
o-weak, strong, o-strong, strong®, o-strong*);

(2) there exists an orthogonal family {e;}icr such that e; € P(M)Np.
foralliel, and ) ;cre; = 1;

(3) for each non-zero e € P(M) there exists f € P(M) such that
0# f<eand 7(f) < oo;

(4) there emwists a family {w;}ier with w; € MF for all i € I, with
pairwise orthogonal supports, such that ) ;c;suppw; = 1 and
T =3 crwi (pointwise).

PROOF. (3) = (2) Choose {e;} to be a maximal family of mutually
orthogonal non-zero projections of finite trace (use Zorn’s lemma and con-
dition (3) to show its existence).

(2) = (1) Let {e;}icr be the family from condition (2). For finite
J C I put fj = > c;e;. We will show that for a € M, fjaf; € m;
and fyaf; — a strongly, which shows (1) by Theorem 1.59. In fact, for
any i,j € I we have e;,e; € n- Nnl and n, is a left ideal in M, so that
ejae; € n.ny C my. Now, f; — 1 strongly and, for any § € H,

1(fsafs —a)éll < I(fra(t = f2)Ell + (1 = fr)ad]
< lallll(@ = £l + (1 = fr)ag] = 0,

which ends the proof.

(1) = (3). Let e € M. By the Kaplansky density theorem 1.60, there
is a net (a;)ier, with a; € M4, |la;|| < 1 such that a; — e strongly and
7(a;) < oo for all i. Then 7(ea;e) = T(a}/zeagm) < 7(a;) < oo for all i.
Since eaje — e strongly, there must exist an ig such that ea;,e # 0. Hence,
for some € > 0, 0 # ex[,o0)(€aige) < eaje < e. Put f = X[ ) (eaie).
Then 0 # f < (1/e€)e, so that f < e and 7(f) < oo.

(2) = (4). Let {e;} be an orthogonal family of projections from p.
with >-e; = 1. Then, as in (2) = (1), for all 4, j and a € M, ejae; € m,
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and 7(a) = > T(ejae;) = Y ; T(e;ae;). Put w; = e;7e;. Then suppw; = ¢;
and 7 = > w;.

(4) = (2). Choose e; = suppwj. Then e¢; € P(M) Np, for all i € I,
and Y ,c;e; = 1, whence (2). O

DEFINITION 2.14. We say that a faithful normal trace 7 is semifinite
if it satisfies one of the equivalent conditions from Proposition 2.13. We
write f.n.s. instead of faithful normal semifinite.

COROLLARY 2.15. A semifinite normal trace T is o-weakly lower semi-
continuous.

PROOF. Proposition 2.13(4) shows that 7 is a sum of o-weakly con-
tinuous functionals from M}, which implies that it is o-weakly lower
semicontinuous. O

PROPOSITION 2.16. If T is a normal trace on M, then there exists
a unique central projection z € M such that T is semifinite on Mz and
7(a) = oo for every non-zero a € M, z+.

PROOF. Let n be the o-weak closure of n,. By Proposition 2.9(2), n
is then also a two-sided ideal in M, which by Proposition 1.61(5) ensures
that there is a central projection z € M such that n = Mz. Notice that
then

span(p,) = m, = span(n:n;) C span(n'n) = Mz.

So span(p,) C Mz. But we conversely also have that Mz = span(n*n) C
span(p-). To see this let a,b € 0 be given and select nets (a.), (b,) in n,
converging to a and b respectively. For each fixed p, the net (b;ay)V C
span(nyn;) = span(p,;) converges to bya. Hence the net (bya) belongs
to span(p;). But then the limit b*a also belongs to span(p,). This then
ensures that Mz = span(n*n) C span(p;), and hence that span(p,) =
Mz, thereby proving the first claim.

If, on the other hand, there existed a non-zero a € M_ 2", then also
a'’? € Mzt so that a'/? ¢ n, and 7(a) = cc. O

DEFINITION 2.17. The projection z from the previous proposition is
called the semifinite projection of T and is denoted by e (7).

Obviously, eg(7) < exo(7) (cf. Definition 2.12).

PROPOSITION 2.18. Let 7 be a trace on factor von Neumann algebra
M. If 7 is fn.s. and e € P(M) is finite, then T(e) < oco.
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PROOF. Let 7(e) = oo. By Proposition 2.13 there exists a projection f
with f < eand 7(f) < 7(e). Let {e; }ier be a maximal orthogonal family of
non-zero equivalent projections in M with 7(e;) < oo and € := 3,7 e; <
e. This family must be infinite since if it was finite, then given 7o we would
have that 7(e;,) < oo = 7(e — €’), whence e;, < e — € by Proposition
2.13. Thus there would then exist some projection ey equivalent to all the
other e;’s with eg < e — ), e; < e, clearly contradicting the maximality.
By maximality, e — ¢/ < e; (for all 7). Choose a specific ig € I. Then
e — €' < ej, and, by Proposition 1.80, 3¢/, € ~ €. Hence

e=(e—¢€)+e <ey+ Z e; =¢ <e,
i€l iio
which means that 37;c;;.; ei ~ ¢ ~ e. This is impossible if e is finite,
hence the result. U

DEFINITION 2.19. A family {7;};er of non-zero traces on M is called
sufficient if for any non-zero a € M there is ig € I such that 7;,(a) # 0.

THEOREM 2.20. An algebra M is finite if and only if it possesses
a sufficient family of finite normal traces. An algebra M is finite and
o-finite if and only if it admits a faithful normal tracial state.

PROOF. “=7 Assume M is finite. Let {u;}icr be a maximal family
of non-zero elements of Z(M); with mutually orthogonal supports. It is
clear that 3,y supp p; = 1. Let 7 := p;0.7, where .7 is the centre-valued
trace on M. Then {7;};c; is a sufficient family of finite normal traces on
M. If M is o-finite, then Z(M) is o-finite, so by Corollary 1.101 there is
a state p on it, so that 7 := o 7 is a tracial state on M.

“«<=" Let 0 # p € P(M) be such that p ~ 1. Let {7;};cr be a sufficient
family of finite normal traces on M. Put z; := supp 7. Then 7;(pz;) =
7i(z;) for each ¢ € I, hence pz; = z; for each @ € I. Thus p = 1, which
implies that 1 is finite. Hence M is finite. If M admits a faithful normal
tracial state, then it must obviously be o-finite. O

THEOREM 2.21. A won Neumann algebra admits a faithful normal
semifinite trace if and only if it is semifinite.

PrOOF. “=7" Assume M admits a faithful normal semifinite trace 7.
We need to show that there are no purely infinite projections in the centre
of M (see Definitions 1.78(6) and 1.84(7). Let 0 # z € P(Z(M)). By the
definition of semifiniteness (see Definition 2.14) and Proposition 2.13(3),
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there is a non-zero projection ¢ € M such that ¢ < z and 7(q) < oo. By
Proposition 2.10(4), ¢ is finite. Hence M is semifinite.

“<” Assume M is semifinite. Let {7;};c; be a maximal family of
normal semifinite traces on M with mutually orthogonal supports. Put
T := ) ;cr Ti- We claim that 7 is a normal semifinite trace on M. In fact,
the trace property 7(a*a) = 7(aa*) is evident. Normality of 7 follows
from normality of 7’s and the fact that we can exchange sup and }_ for
nonnegative terms. Let now p € P(M) be such that 7(p) = oo. Then
for some ip we have pz;, # 0. By Proposition 2.13, there is a non-zero
projection ¢ € Mz;, such that 7;,(q) < co. But ¢ < p and 7(q) = 7;,(q),
so that again by Proposition 2.13, 7 is semifinite.

We will show that supp7 = 1. Suppose 0 # z := 1 — supp7. Since
M, is semifinite, by Structure Theorem for von Neumann algebras there
is a non-zero central projection 2y < z in M such that M,, = N®B(Hy)
with a finite von Neumann algebra A and a Hilbert space Hy. By Theorem
2.20, there is a non-zero finite normal trace 7or on N. By reducing the
projection zg even further, to the support of 7or, we can assume that 7/ is
faithful. For a € M, write a = (a; ;)i jer using Notation 1.89. Define 1
on M, by 1o(a) = > ;er 7(ai). It is clear that 7 is additive and positively
homogeneous. By Proposition 1.90, we have: (a*a);; = >";craj,a;,: and
(aa*)ij = X jer aija; ; with the sums o-strong”-convergent. Hence, using
normality of 7ar and positivity of the terms, we get

ro(a*a) =Y T | Y dfia4;

iel jel
iel jel jel il

=) w (Z a}*,ﬂj,i) =>_7((aa");;) = To(aa”).
Jel el jel

Thus 79 is a trace on M,,. Normality of 7y follows from normality of
TN together with the possibility of exchanging sup and ) for positive
terms. Note that o(a*a) = 0 implies 7p(aj,a;:) = 0 for all i,j € I.
Hence by faithfulness of 7or one has aj; = 0 for all 4,5 € I, so that
a = 0. Thus 7y is faithful. If 7y is not semifinite, than for some projection
w € Z(My,) we have 19(a) = oo for any non-zero positive a € M, a < w.
But Z(M) = Z(N)®&Clpy,, so that w = wp ® 1 with wy € Z(N). Fix
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i0,jo € I and let a = (a;;) with a;; = wo for i = ip and j = jo, and
a; j = 0 otherwise. Then 19(a) = Tar(wp) < 00, a contradiction. Hence 7
is a f.n.s. trace on Mzg, which contradicts the maximality of the family
{7i}. So finally, supp 7 = 14, so that 7 is a f.n.s. trace on M. O

PRrROPOSITION 2.22. If M is finite and T is a normal semifinite trace
on M, then the restriction of T to the centre of M is semifinite.

PROOF. Let 7 be a normal semifinite trace on M and let a € M.
By Proposition 2.3(6),

kn
7 (a) = norm— lim » )\,E:n)u,gn)*au,(cn),
k=1
for some unitaries u,(cn) and non-negative numbers )\,(:) with Zg;l /\,(Cn) =1.
Since 7 is o-weakly (so also norm) lower semicontinuous (see Corollary
2.15), we have

kn
(r07)(a) <liminf 3 A7 (uf auf”) = 7(a).
k=1

We are ready to prove that 7 is semifinite on the centre of M. Let 0 #
p € P(Z(M)). By semifiniteness of 7 on M, there is a non-zero q €
P(M) such that ¢ < p. Now 7 (q) < Z(p) = p, and for some € > 0 the
spectral projection r := X(c o) (7 (q)) # 0. We have er < r7(q) < T (q),
so that 7(r) < (1/e)7(7(q)) < (1/€)T(¢) < oo. This means that 7 is

semifinite. O

COROLLARY 2.23. Any normal semifinite trace T on a finite von Neu-
mann algebra M is of the form po 7, where p is a normal semifinite trace

on Z(M).

PROOF. It is clear that if p is a normal semifinite trace on Z(M),
then p o 7 is a normal semifinite trace on M (just note that .7 acts like
identity on Z(M)). If 7 is a normal semifinite trace on M, then by the
proposition its restriction p to Z(M)y is semifinite. Hence it is a sum of
a family {u;} with p; € Z(M)§ with pairwise orthogonal supports. By
Lemma 2.1, g;0.7 = p; on Z(M) for all 4, and by uniqueness in the same
lemma, 7 | (supp (u;)M) = pjo 7. Hence 7 = o 7. O
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DEFINITION 2.24. Let 7 be a faithful normal semifinite trace on M.
We say that 7 is bounded away from 0 if

inf{r(p): p e P(M),p # 0} > 0. (2.1)

LEMMA 2.25. A fon.s. trace T on M can be bounded away from 0 only
if M is of type I and the centre of M is purely atomic. If T is not bounded
away from zero, then we can find an orthogonal sequence (py) of non-zero
projections from M such that T(p,) — 0.

PRrOOF. By Theorem 2.21, M must be semifinite. If M contains a con-
tinuous summand, we may assume that M actually is continuous. Let
p € P(M) in M be such that 0 < 7(p) < co. Using the Halving Lemma
1.83(2), we can construct an orthogonal sequence (p,,) of projections from
M starting with p and such that 7(p,) — 0; in particular, 7 is not bounded
away from 0.

Assume now that M is discrete and contains a direct summand of
type I, of the form K&®B(H) with non-atomic K and a-dimensional H.
Let r be any minimal projection in the B(H). For a projection p in K,
any subprojection of p ® r must be of the form ¢ ® r with ¢ < p being
a projection in . Hence the formula p(a) := 7(a ® r) defines a semifinite
trace on K. We can now start with any non-zero projection p in X of finite
trace, and divide it into two non-zero projections, of which at least one
will have trace < 7(p)/2. It is clear that we can continue the process,
producing an orthogonal sequence (py) of projections from K such that
7(pn ® 1) = p(pn) — 0. We have produced orthogonal sequence (p, ® r)
in M with 7(p, ® r) — 0; in particular, 7 is not bounded away from 0.

Finally, let M be an infinite direct sum Z?é 1 Fi of type I, factors. Let
r; be a minimal projection in F;. If 7 is not bounded away from 0, there
is a sequence (p,,) of (different) projections from the family {r;} such that
7(pn) — 0. The sequence is clearly orthogonal. O

LEMMA 2.26. If the algebra M is infinite-dimensional, then there ex-
ists an infinite orthogonal family (p,) of non-zero projections from M.

PRroOOF. This follows from Lemma 2.25 if 7 is not bounded away from
zero. If 7 is bounded away from zero, than M is an infinite direct sum of
type I, factors, and the units of the factors form the desired family. [
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2.2 Measurability

In this section we deal with an important concept of measurable oper-
ators. The class of measurable operators will have a structure of a topo-
logical *-algebra and will contain all the noncommutative function spaces
we are going to consider.

The number of different operator classes we introduce here may seem
overwhelming. Nevertheless, some of them are given here only for the
sake of completeness. The differences between various classes of measur-
able operators disappear if we deal with finite trace or if we restrict our
attention to factors.

DEFINITION 2.27. Let M be a semifinite von Neumann algebra en-
dowed with a faithful normal semifinite trace 7. Then:

(1) F(M,7) denotes the set {a € M: 7(|a|]) < co}; its elements are
called 7-finite.
(2) K(M,7) denotes the set

{a € M: 7(X(e,00)(la])) < oo for each e > 0};

its elements are called 7-compact.
(3) S(M, ) denotes the set

{a € M: 7(X(¢,00)(lal)) < oo for some € > 0};

its elements are called 7-measurable.
(4) S(M) denotes the set

{a € M: X(¢,00)(lal) is finite for some € > 0};

its elements are called (Segal) measurable.

(5) LS(M, ) denotes the set {a € M: there exists a sequence z, €
Z(M) such that z, 1 and az, € S(M, 1) for each n}; its ele-
ments are called locally T-measurable.

(6) LS(M) denotes the set {a € M: there exists a sequence z,, €
Z(M) such that z, 1 and az, € S(M) for each n}; its ele-
ments are called locally (Segal) measurable.

Of the sets defined above, the most important for our purposes is that
of T-measurable operators. Whenever it does not lead to confusion, we
will denote it by M. The notion was introduced by Nelson [Nel74]. It
turned out to be most useful, in particular, the class is large enough for the
theory of non-commutative LP- and Orlicz spaces, both in the semifinite
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and the general case. The class of measurable operators was introduced
much earlier by Segal [Seg53]. Although not used much in the sequel, its
obvious advantage is its lack of dependence on the trace. Many results
are proved both for 7 measurable and measurable operators, since the
proofs are essentially the same, mutatis mutandis. The definition of locally
measurable operators was given by Sankaran [San59], and the “lacking”
class of 7-locally measurable operators appeared in a paper by Cecchini
[Cec78]. The importance of the class of locally measurable operators will
be explained in Section 2.3.

T-compact operators were introduced by Fack and Kosaki [FK86],
and investigated thoroughly by Stroh and West [SW93]. An inquisitive
reader will certainly notice the lack of operators compact with respect to
a von Neumann algebra. This class was introduced and explored by Kaftal
[Kaf77, Kaf78] and further investigated in type III factors by Halpern
and Kaftal [HK86, HK87]. It is not described here as it does not fit the
scheme we are using.

We know that the sum of two unbounded densely defined operators
can happen to have domain consisting only of 0. Thus, to have a non-
trivial algebraic structure for our operators we have to assume that their
domains are “large enough”, so that intersections of the domains are again
dense in H. Below you will find the proper definitions:

DEFINITION 2.28. Let 7 be a faithful normal semifinite trace on M.
A subspace D of H is called 7-dense (resp. strongly dense) in H if there is
a sequence (py) of projections from M such that p,H C D,p, /1 and,
for each n,7(p;) is finite (resp. p; is finite). A sequence (p,) from the
definition is called a determining sequence for D.

REMARK 2.29. It is clear that if (p,) is a determining sequence for
a 7-dense (resp. strongly dense) subspace of H, then 7(p;) — 0 (resp.
pn — 0 strongly) as n — oo. Moreover, a 7-dense subspace is strongly
dense, and a strongly dense subspace is dense in H.

PROPOSITION 2.30.(1) The intersection of a countable number of
T-dense subspaces of H is T-dense in H.
(2) The intersection of a finite number of strongly dense subspaces of
H is strongly dense in H.

PROOF. (1) Let {Dy} be a countable family of 7-dense subspaces of
H. Let D := (1 Dy and let (pff)) be a determining sequence for Dy, for
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each k. By going to a subsequence, we can assume that for each n and k,

T(pgm') < 1/2"FF Put ¢, = A, p,(f). Then

m(g) =TV 7)< 1) < YD 1/2M = 1/2" 0
k=1 k=1 k=1

as n — oo. Obviously, ¢, *, and the faithfulness of 7 ensures that ¢, 1.
It is also clear that, for each n, ¢,H C D. Thus (g,) is a determining
sequence for D, and D is 7-dense.

(2) Assume now that D; and Dy are strongly dense subspaces of H,
with determining sequences (p,,) and (g,). We will show that (r,), where
Tn = Pn A Qn, is a determining sequence for D := D; N Ds. Note first that
r{ = pi V¢ is a finite projection in M, and that for each n, 7~ < r{, so
that py,,qn, 7 € Mrll. Let 7 be the centre-valued trace on Mrf_. Then
T (pih), 7 (gr) \\ 0 and, by Lemma 2.5,

T(ry) =T (e Var) < T(pg) + T(ar) 0.

n
Together with the obvious fact that 7~ \, the faithfulness of .7 yields
r# N, 0. It is clear that r, H C D, which means that r,, is a determining
sequence for D. O

DEFINITION 2.31. A preclosed (closable) operator a € "M is called
T-premeasurable (resp. premeasurable) if it has a 7-dense (resp. strongly
dense) domain.

We need the following simple lemma.

LEMMA 2.32.(1) Let p,qg € P(M). If pAq=0, then p < q*.
(2) Let D be strongly dense and let (py) be a determining sequence
for D. If ¢ € P(M) is such that g Ap, = 0 for each n, then q = 0.
(3) Let D be strongly dense and let (p,) be a determining sequence
for D. If q,r € P(M) is such that g Ap, = r Apy, for each n, then
q=r.
PrOOF. (1) By Kaplansky’s parallelogram law (see Proposition 1.77),
p=p-pAg~pVag—qg<q".
(2) By (1), ¢ < p \, 0. Hence 7 (q) < T (p,) — 0 yields .7 (¢q) = 0
and, by faithfulness of 7, ¢ = 0.
(3) Put p = ¢ — ¢ A r. By assumption, for each n we have g A p, =
(g A7) A prn, which implies p A p, = 0. By (2), p = 0, so that ¢ = g A 1.
Similarly, r = ¢ A r, which yields ¢ = r. O
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LEMMA 2.33. Let a € M. If £ € xjo¢(|a])H, then ||a&|| < €||&]]. If, on
the other hand, 0 # § € X(c00)(|a])H, then [|a&]| > €||£]|.

PROOF. In the first case, [[af]| = [[lal¢]] = llalxp.q(la))E]] < ell¢]]
For the second part, by right continuity of the spectral decomposition
there is an € > € such that £ € x[¢ o0)(|a]). Let [Z5_ Adey be the spectral
decomposition of |a|. Then

gl = llalgl = [~ Ad((ert. )
> [, Vo) z [ Pl

€/ ;.00
=€) > €l¢)”>.
U

LEMMA 2.34.(1) Let a € "M be preclosed and let p € P(M) be such
that pH C dom(a). Then ap € M. In particular, if (pn) is a de-
termining sequence for the domain dom(a) of a T-premeasurable
(resp. premeasurable) operator a, then apy, is bounded for each
n.

(2) Let a € M. Assume p € P(M) is such that pH C dom(a). Then
X(lapllc0(lal) =P

PROOF. (1) If a is preclosed and pH C dom(a), then ap is closed and
everywhere defined, hence bounded by the closed graph theorem.

(2) The operator ap is closed and everywhere defined, hence bounded.
We have ap € "M, so that ap € M. Put € := |lap||. By Lemma 2.33,
pA X(goo)(’a‘) =0. By Lemma 2'32(1)a X(e,oo)(‘ab = pJ_

O

PROPOSITION 2.35. Let a € M. The following conditions are equiva-
lent:
(1) a is T-measurable (resp. a is measurable);
(2) |a| is T-measurable (resp. |a| is measurable);
(3) the domain of a is T-dense (resp. strongly dense) in H;
(4) there is a projection p € M such that pH C dom(a) and 7(p*)
(resp. pt) is finite.
PROOF. (1)=-(2) is true by definition.
(2)=(3) Let a € M = S(M,7) (resp. a € S(M)), and let € > 0 be
such that 7(X(c,00)(|al)) (resp. X(e,o0)(|al)) is finite. Choose an increasing
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sequence €, — oo with €; := €. Then the sequence p, = X(c,,0)(la])
satisfies (3).

(3)=-(4) is obvious.

(4)=-(1) This follows directly by Lemma 2.34(2). O

COROLLARY 2.36. The closure [a] of a T-premeasurable (resp. pre-
measurable) operator a is T-measurable (resp. measurable).

LEMMA 2.37. Let a,b € "M, and let p,q € P(M) be such that pH C
dom(a), gH C dom(b) and ap,bq € M. Put e := n(p-bq). Then e+ =
p*, prbge = 0 and e A ¢ C dom(ab).

ProOOF. We have et = s,.(ptbq) ~ s(ptbg) < p*. The equality
prbge = 0 is evident from the definition of e. Thus & € eH implies
prbgé = 0, so that bgé = pbgé C pH C dom(a). Hence eH C dom(abq)
and (e A ¢)H C dom(ab). O

LEMMA 2.38. Ifa,b € "M are T-premeasurable (resp. premeasurable),
then dom(ab) is T-dense (resp. strongly dense).

PROOF. Let (p,) be a determining sequence for dom(a) and let (gy,)
be a determining sequence for dom(b). Put e, := n(plbg,). By Lemma
2.37, for each n, 7(ei) (vesp. ei) is finite. Put f, := e, A gn. Again by

Lemma 2.37, f,, € dom(ab) for each n. Clearly 7(f;-) (resp. fi-) are finite.
We shall show that f,, 1. First, by Lemma 2.37,

p7JL_+1bqn+1fn = p7jz_+1bqn+IQnenfn = prJL_JrlpanInfn =0.

Hence f, < m(pﬁﬂbqnﬂ) = ept1- We also have f, < ¢, < gn+1, hence
fn < fn+1- Suppose f, 7 f. Using the normality of the centre-valued
trace 7 on the finite algebra fi-Mfi-, we get T (ei) < Z(pr) \, 0 and
T (gr) \¢ 0, so that by Lemma 2.5 7 (f1) \, Z(f*) = 0and f = 1.
Hence, ab has a 7-dense (resp. strongly dense) domain. O

COROLLARY 2.39. Ifa € M = S(M,7) (resp. a € S(M)) andb € M,
then a+b,ab € M = S(M,T) (resp. a+b,ab € S(M)).

PRrROOF. Since a is closed, both a + b and ab are closed. Note that
dom(a + b) = dom(a), hence measurability of a 4+ b follows from 2.35,
(1)<(3). By Lemma 2.38, ab has a strongly dense domain, which implies
its measurability (see 2.35, (1)<(3)). O

An important property of 7-measurable (resp. measurable) operators
stated in the next proposition is their rigidity: if they agree on a 7-dense
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(resp. strongly dense) domains, they are equal. This property will be
further generalized in Proposition 2.51.

PROPOSITION 2.40.(1) Ifa,b € "M are premeasurable, D is a strongly
dense (in particular, a T-dense) subspace of dom(a) Ndom(b) and
a|D=>b]|D, then [a] = [b].

(2) If a € "M is premeasurable and D is a strongly dense (in partic-
ular, a T-dense) subspace of dom(a), then D is a core for [a].

(3) If a € "M is premeasurable and (py) is a determining sequence
for dom(a), then Dy :=J,, pnH is a core for [a).

PROOF. (1) We can assume that a,b € S(M). Let N be the von Neu-
mann algebra M®B(C?) acting in H® H. Denote by pq, py the projections
onto the graphs G(a),G(b) C H®H of a and b, respectively. Then G(a) and
G(b) are invariant under all elements of N/ = M’ ® 12, hence p,,pp € N.
Let (pn) be a determining sequence for D and let g, := p, ® I¢2 for each
n. One easily checks that (g,) is a determining sequence for a strongly
dense subspace of H ® H. Moreover,

G(a) N (gt & qnH) ={(§,a8) : § € gnH, af € g}
={(&b8) 1 § € quH, b € qn I}
=G(b) N (anH & ¢nH).
Hence p, A ¢ = py A gy for each n, and by Lemma 2.32(3), ps, = pp, SO
that [a] = [b].
(2) Tt is clear that a | D is premeasurable and that [a [ D] | D =
[a] | D. By (1), [a | D] = [a], hence also [[a] | D] = [a], so that D is a core
for [a].
(3) follows immediately from (2). O

COROLLARY 2.41. a € LS(M) (resp. a € LS(M,T)) if and only if
la| € LS(M) (resp. |a] € LS(M,T))

PRrROOF. Obvious by definition. O
S

COROLLARY 2.42. If a € M = S(M,T) (resp. a € S(M), a
LS(M,1), a € LS(M)), then a* € M = S(M,T) (resp. a* € S(M),
a* € LS(M,T), a* € LS(M))

PROOF. Let a € M have polar decomposition a = ula|. Then a* =

la|u*, and the statements follow from Proposition 2.35, (1)=(2) and Corol-
laries 2.41, 2.39. ([
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The relation between various classes of measurable operators is eluci-
dated in Propositions 2.43, 2.44, 2.45 and Theorem 2.46. Most of the im-
plications have appeared in the literature in one form or another, although
a few seem new. The diagram 2.2 should facilitate the reader’s orientation.
Those of you with deeper interest in measurability in von Neumann alge-
bras will find the survey of Muratov and Chilin [MC16] invaluable, where
they report on their own work on the subject and cite many other sources.
In particular, they research the dependence of the class M=3S5 (M, )
on the trace 7. It is worth noting that the class LS(M,7) of 7-locally
measurable operators does not depend on the choice of 7 (see [Cec78]).

PROPOSITION 2.43. Let T be a faithful normal semifinite trace on M.
We have

M S(M)
& < & <
F(M, 1) S(M, 1) LSM) c M (22)
< & < &
K(M,T) LS(M,T)

PRrOOF. The inclusion F(M, 1) C K(M,7) follows from Chebyshev’s
inequality:

€X(e00) ([al) < lalx(e,00) (lal) <al.

Once you observe that projections from M having finite trace are neces-
sarily finite, all the other inclusions become completely obvious. O

We are going to describe the dependence of the classes on dimensional-
ity, factoriality and finiteness of M, and on properties of 7, such as being
finite or bounded away from zero.

PROPOSITION 2.44. Let T be a faithful normal semifinite trace on M.
(1) If M is a factor, then

SM,1)=SM)=LSM,7)=LS(M).
(2) If M is finite, then
S(M) =LS(M) =M.

(3) The trace T is bounded away from zero if and only if K(M,T) C
M, and if and only if M = S(M,T).
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PROOF. (1) The centre of a factor is trivial, and hence there is no
difference between local and non-local measurability. Moreover, in a factor
the trace of a projection is finite if and only if the projection is finite, hence
there is no difference between versions with and without .

(2) If M is finite, then every densely defined operator affiliated with
M is measurable, i.e. S(M) = M.

(3) If 7 is bounded away from zero, then no unbounded operator
a € M is T-measurable. In fact, assume that a € M is not bounded
and let e, = X[n,n+1)(la]). Then infinitely many e,’s are non-zero, which
shows that a is not 7-measurable. Hence M = S(M,7), which implies
K(M,T) C M. If 7 is not bounded away from zero, then the algebra M is
infinite-dimensional, and there is, by Lemma 2.26, an orthogonal sequence
of non-zero projections (p,) such that 7(p,) — 0. We can assume that
> o0 1 7(pn) < oco. Then the operator > >, np, belongs to K(M,7) and
is unbounded. Hence K(M, 1) € M, and consequently M # S(M, 7).

O

PROPOSITION 2.45.(1) If M is finite-dimensional (so that the trace T
is necessarily finite), then
FM,71)=M=K(M,7)=SM,T)
=8S(M)=LSM,7)=LSM) =M.

(2) If M is infinite-dimensional, but the trace T is finite, then
FM,7)=M ; K(M,7)=5WM,T)
=S(M)=LSM,7)=LS(M) =M.

(3) If the trace T is infinite, and M is of type I with finite-dimensional

centre, then

FM,7) S K(M,7) G M =85M,7)

= S(M) =LSM,7)=LS(M) S M.
PROOF. (1) is obvious, since in a finite-dimensional algebra F/(M, 7) =
M =M. o
(2) If the trace 7 is finite, then F(M,7) = M and K(M, 1) = M.
For 7 to be bounded away from zero, M would have to be a direct sum of
type I factors (see Lemma 2.25). But 7 is finite, so none of these factors
can be infinite-dimensional. Hence M is an infinite direct sum of type I,

factors with n < oco. Since 7 is finite, it cannot be bounded away from
zero. By Proposition 2.44(3), M # S(M, ).
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(3) If M is of type I with finite-dimensional centre, then M is a finite
direct sum of type I factors, with at least one of them infinite. Thus 7
is bounded away from zero, and by Proposition 2.44, (1) and (3), M =
SM,1) = S(M) = LS(M,7) = LS(M). Hence K(M,7) C M, but
7(1) = oo, so that 1 ¢ K(M,7) and K(M,7) # M. Let now (p,) be
an infinite orthogonal sequence of projections from M. Then the operator

o1(1/n)py belongs to K (M, ), but not to F'(M, 7). Obviously, M #
M. O

The next theorem clarifies which inclusions in diagram 2.2 of Propo-
sition 2.43 are, in fact, equalities:

THEOREM 2.46.(1) F(M, 1) = M iff T is finite.
(2) M = S(M,T) iff T is bounded away from 0.
(3) F(IM, 1) = K(M,T) iff M is finite-dimensional.
(4) K(M T) = S(M, 1) iff T is finite.
(5) S(M ) S(M) iff finite projections from M have finite trace.
(6) S(M ) LS(M) iff the centre of the properly infinite part of M
is finite-dimensional.

(7) S(M, 1) = LS(M,T) iff the restriction of T to the finite part of
M is finite, and the centre of the properly infinite part of M 1is
finite-dimensional.

(8) LS(M, 1) = LS(M) iff the centre of the type 11 part of M is
o-finite.

(9) LS(M) = M iff M is finite.

PROOF. (1) is clear from the definition.

(2) This is part of Proposition 2.44(3).

(3) “<” is obvious, since in finite-dimensional algebras F(M, 1) =
M =M.

“="If M is infinite-dimensional, then we can construct the operator
a such that a € K(M,7) and a ¢ F(M,7) as in the proof of Proposition
2.45(3).

(4) “<=” If 7 is finite, then clearly K (M, 7) = M, hence the result.

“=7If 7 is infinite, then 1 € S(M,7) and 1 ¢ K(M, 7).

(5) “«<" is clear from the definitions.

“=" Suppose p € P(M) is such that p is finite and 7(p) = oo. Take
a maximal orthogonal family of non-zero subprojections of p of finite trace
(it exists and sums up to p, by Proposition 2.13). It is clear that we can
choose from it a countable subfamily {py} such that >-72 7(pr) = co. Let
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a:= Y 521 kpr. Then a € S(M), since x(9,00)(a) = D521 pr < p, which is
finite, but for each natural n, x(, o0y (@) = >_p2,, 11 Pk With T7(3°02,, 11 pk) =
oo. Hence a € S(M), but a ¢ S(M, 7).

(6) “«<” If the algebra M is a direct sum of a finite von Neumann
algebra and a finite number of infinite factors, then S(M) = LS(M)
follows from (1) and (2) of Proposition 2.44.

“=” We assume that S(M) = LS(M) and that the centre of the prop-
erly infinite part of M is infinite dimensional. We are going to construct
an operator a such that a € LS(M) and a ¢ S(M). There is no loss of
generality in assuming additionally that M is properly infinite. Let (zj)
be an orthogonal sequence of non-zero central projections from M such
that > 72, zx = 1. Define a := Y72, kz. If w, = >} 2k, then w, A~ 1
and w;- is infinite (as a central projection in a properly infinite algebra).
Note that aw, € M C S(M), so that a € LS(M). On the other hand,
for any € > 0, the spectral projection x( ) contains some w;, so it must
be infinite. Hence, a ¢ S(M), which ends the proof.

(7) “<” Let z € Z(M) be such that zM is finite and (1 — z) M
is properly infinite. It is clear that S(zM,7) = 2S(M,7) and S((1 —
2)M, 1) = (1 — 2)S(M, 7). Take a € LS(M, 7). Then a € LS(M), so
that by (6) a € S(M). Note that za € S(zM, 1) by (5) applied to zM,
and (1—z2)a € S((1—z)M,7) by Proposition 2.44(1). Hence a € S(M, 7).

“=" Assume S(M,T) = LS(M, 7). It is enough to show that if either
the restriction of 7 to the finite part of M is infinite or the centre of the
properly infinite part of M is infinite-dimensional, we get a contradiction.
In both cases, there is an orthogonal sequence of non-zero projections
z € Z(M) such that for each n € N, Y72, 7(2) = oo. Indeed, if the
restriction of 7 to the finite part of M is infinite, we can choose z; so that
7(zx) < oo for each k, but > 72 7(z;) = 00, as in (5)“=". If, on the other
hand, there is an orthogonal sequence of non-zero projections in the centre
of the properly infinite part of M, then all the projections z; are infinite,
so that 7(zx) = oo for each k. Put w, = >__; 2z and w = sup,, w,,. Then
Up = wy + (1 —w) /1. Let a € "M be the operator > ;2 kz. For each
n we have then vya = Y p_; kzp € M C S(M, 1), so that a € LS(M, 1),
but a ¢ S(M, 1) (cf. the proof of (5)).

(8) “«<=” Suppose first that M is of type I,, with n < oo. Take a €
LS(M). By (7), a € S(M). Let {fi} be an orthogonal family of abelian
projections from M such that >}, fx = 1 (which implies z(f;) = 1 for
each k), and denote by v; j, partial isometries from M such that ’uz RVik =
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fre and v; o7, = fi . By Lemma 2.39, the operators afy, € S(M), and
by Proposition 2.35, also |afy|, are measurable. Let e 1= X(m,00) (lafk])
and zgm = z(ekm). Note that n(lafx]) = n(afy) > fi, so that eg,, <
$1(lafx]) < fi. Since frMfi, = Z(M)fi (see Proposition 1.68), ey, =
2km fr- We check that for a fixed k, 25, 0 as m — oo. In fact,

n

n n
m = fizhm = Y VikSrVipZhm = D VjkChmV ks
Jj=1

j=1 j=1
and so ey, N\ 0 as m — oo implies 2, \ 0 as m — oo.
Put z, = zfmzim . zim. Clearly, z, /1 as m — oo. Since

i
et = ekmfk, we have that

fezm = [r€iomWe
where wy, 1= zllm . .zkl_lmz,i;rlm . zn m- Hence the closed operators
afrzm = afkeémwk are bounded with [|a fxzy,|| < m. Therefore the closed
operators azy, = a(X_p—; fizm) 2 D op—1 0 kzm (see 1.104) are also bounded,
and consequently a € LS(M, 7).

Assume now that M is a o-finite algebra of type II;, and let a €
LS(M). Again, by (7), a € S(M). If 7 is finite, there is nothing to prove
(see Proposition 2.44), so assume 7 is infinite. By Lemma 2.22, the restric-
tion of 7 to M is semifinite. By Proposition 2.13(2), there is an orthogo-
nal family of non-zero projections {w;};cr in the centre Z(M) such that
7(w;) < oo and > ;c;w; = 1. Since the algebra is o-finite, I is countable.
Put z, := > j_; wg. Then z, /1 as n — oo, and az, € S(Mz,, 1), by
(5). Obviously, az, is T-measurable in M as well, hence a € LS(M, 7).

Let now a € S(M) and M be properly infinite. Let p := xo y(|a|) be
such that ap € M and p' is finite. Using Lemma 2.39 and the inclusion
a=a(p+ph) Dap+apt, we easily get a = ap + ap*, with ap* € S(M).
If the centre of type I part of M is o-finite, the same is true of M. . If
this is the case, apt € LS(M, 1) by the previous part of the proof. Again
by Lemma 2.39, a € LS(M, 7).

It is clear from the above proof that whenever a € S(M) and M is
either of type I,, (with an arbitrary n) or of type II with o-finite centre,
one can find a sequence of central projections z, such that az, is bounded
and z, /' 1. If now a € LS(M), then there is a sequence (wy) of central

projections such that awy € S(M) and wy ~ 1. Let o) e Z(M) be

such that a(wy — wk,l)vﬁf) € M and v%k) S wg — wg—1 (with wg = 0) as
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n — oco. Put sz) = Z?Zl Uy(f). It is routine to check that z,’i 1, with the
boundedness of azf implying that a € LS(M, ).

“=" Assume now M is a non-o-finite von Neumann algebra of type
II. Let p € P(M) be finite with central support 1; this can easily be
done using an exhaustion argument, remembering that the sum of cen-
trally orthogonal finite projections is again finite. Let now (pg) be an
orthogonal sequence of non-zero subprojections of p with central support
1 such that > 72 px = p; this could be done by consecutive halving of
projections (see Lemma 1.83)(2), starting with p. Note that pxz # 0 for
all non-zero z € Z(M). Let a := > 72, kpx. Then a € S(M), since
X(noo)(la]) = 2pZni1 ok < p is finite. Let (z,) be a sequence of cen-
tral projections such that z, * 1. For sufficiently large n the projection
zpn 18 a sum of uncountable number of orthogonal central projections, say
2o (otherwise, (z, — zp—1) with zp = 0 would be a countable orthog-
onal sequence of o-finite central projections with sum 1). For such n,
az, cannot be T-measurable, since (X (n,00)(|a2n])) = T(3 52,41 Pr) and
T(Pn+1) = Do T(Pnt12) = 00, as an uncountable sum of positive numbers.
Hence, a ¢ LS(M, ), which ends the proof.

(9) “«<=” This is part of Proposition 2.44.

“=" Suppose M is not finite. We are going to build a closed and
densely defined operator a which is not locally measurable. Let Mz,
for a non-zero central projection z, be the properly infinite part of M. If
a¢ LS(Mz,T), then a ¢ LS(M, 7), so we can assume that z = 1. Choose
an orthogonal sequence of properly infinite projections (py) from M with
central support 1 (for example, by consecutive halving, starting with 1),
and let a := Y324 kp. Then a € M, but a ¢ LS(M), since z(a) = 1 and
for any central projection z the projection x(n oc)(|az|) = >2pZ, 11 Pr2) is
infinite. (]

2.3 Algebraic properties of measurable operators

In this section we show (in Theorem 2.50) that the space LS(M) of lo-
cally measurable operators forms, with strong sum and strong product (see
Theorem 2.48), a *-algebra, and that LS(M,7), S(M) and M = S(M, 1)
are its *-subalgebras. The importance of locally measurable operators
stems from the fact that they form, in a sense, the largest class that is
worth considering for measurability. If we want to include an operator
x € M in such a class, we should clearly require that ax is closable for
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any a € M, so that the strong product of ¢ and = can be defined. As
shown by Yeadon in a paper [Yea75| generalizing a former result of Dixon
[Dix71], this implies that x is, in fact, locally measurable. Another im-
portant application of the notion will be found in Section 3.3.

LEMMA 2.47. Ifa,b € "M are T-premeasurable (resp. premeasurable),
then a + b and ab are T-premeasurable (resp. premeasurable).

ProOF. By Proposition 2.30 and Lemma 2.38, both a+ b and ab have
7-dense (resp. strongly dense) domains, so it is enough to show that they
are closable. By Corollary 2.42, both [a]* and [b]* are measurable, hence
dom([a]* + [b]*) and dom([b]*[a]*) are dense and the operators ([a]* + [b]*)*
and ([b]*[a]*)* exist and are closed. Consequently, both

a+bCla] +[b] C ([a]" + [b]")"
and
ab C [a][b] < ([b]*[a]")"

are closable. O

THEOREM 2.48. The space M = S(M,7) (resp. S(M)) with the
operations (a,b) — [a+ b] of strong sum, (a,b) — [ab] of strong product,
together with the operation of multiplication by (complex) scalar (X, a) —
Aa and the adjoint operation * forms a *-algebra.

PROOF. If a,b,c € "M are 7-premeasurable (resp. premeasurable),
then by Lemma 2.47 (a +b) + ¢, a+ (b+¢), (ab)c, a(be), (a+b)e, ac+ be,
c(a+b), ca+ cb are all T-premeasurable (resp. premeasurable), and by
Proposition 2.40 one has

la+b]+c=la+[b+], [[ad]c] = [albe]],
[la + blc] = [[ac] + [be]], [c[a + b]] = [[ca] + [cb],
la+ b]* = [a* + b, [ab]* = [b*a’].

It is obvious that Aa is 7-premeasurable (resp. premeasurable) if a is 7-
premeasurable (resp. premeasurable), for any A € C. Similarly, Aa € M =
S(M,7) (resp. Aa € S(M)) for a € M = S(M,7) (resp. a € S(M)), for
any A € C. The result follows. O

NOTATION 2.49. In the sequel, we will denote the operations of the
strong sum and strong product by + and -, respectively. That is, a+b :=
[a 4+ b] and a-b := [ab]. Similarly, we write a—b for [a — b]. We shall write
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simply a + b for the strong sum and ab for the strong product whenever
the meaning is obvious from the context and does not lead to confusion.

THEOREM 2.50. If a,b € LS(M,T) (resp. LS(M)), then a + b,ab
are both closable, [a + b], [ab] € LS(M,T) (resp. LS(M)), and the space
LS(M,T) (resp. LS(M)) with the operations of strong sum, strong prod-
uct, multiplication by (complex) scalar (X, a) — Aa and the adjoint opera-
tion * forms a *-algebra.

ProoOF. If a,b € LS(M,7) (resp. LS(M)), then we can find one
sequence (z,) of central projections with z, ,* 1 such that az,,bz, €
S(M, 1) (resp. S(M)). Since (a+b)z, = az,+bz,, a+b € LS(M, 1) (resp.
LS(M)). For the product, note that az,bz, € S(M, 1) (resp. S(M)),
and that z,b C bz, by Lemma 1.121, which implies az,bz, C abz,. By
Proposition 2.40, az,bz, = abz,. This means that abz, € S(M,7) (resp.
abz, € S(M)) and ab € LS(M,7) (resp. ab € LS(M)). Finally, a € M
implies that z,a is densely defined and z,a C az,. Hence (azy,)* exists and
(azn)* C (zna)* = a*z,. By Proposition 2.40, a*z, = (az,)* € S(M,T)
(resp. a*z, € S(M)) and a € LS(M,T) (resp. a € LS(M)). O

The following proposition strengthens the conclusions of Proposition
2.40:

PROPOSITION 2.51. Let a,b € "M be T-premeasurable (resp. premea-
surable), and let x € "M. Then

(1) If D is a dense subspace of dom(a) Ndom(b) and a | D =01 D,
then [a] = [b]; in particular, if a,b € M = S(M,T) (resp. a,b €
S(M)) agree on a dense subspace, then a = b.

(2) If x is closable and a C z, then [x] = [a].

(3) If x is densely defined and x C a, then [x] = [a].

PROOF. (1) [a]—[b] is T-measurable (resp. measurable) and [a]—[b] 2
0 | D, so ([a]—[b])* € 0. On the other hand, ([a]—[b])* is T-measurable
(resp. measurable), so it must be 0, which implies [a] = [b] by Theorem
2.50.

(2) The assumptions ensure that z is 7-premeasurable (resp. premea-
surable), so we get the result from (1).

(3) follows from (2) by taking adjoints. O
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2.4 Topological properties of measurable operators

In this section, we will introduce the so-called measure topology (re-
spectively the topology of convergence in measure) in the *-algebra M
and show that it turns M into a complete topological *-algebra.

One can obtain similar results for other classes of measurability, but
that would require introduction of another topology, that of local conver-
gence in measure (see [Yea73]), which will not be used in the sequel.

NOTATION 2.52. We denote by .4 (e, d) the set {a € M: there exists
a projection p = p. s € M such that pH C dom(a), |lap| < € and 7(p*) <

0}.
LEMMA 2.53. Let a € M. Then:

(1) a € A(€,6) iff T(X(eo0)(la]) < 6. In particular, a € A (€,0) iff
la| € A (€,6).

(2) for alla € M and 6 > 0 there is an € > 0 such that a € A (€, 6).

PROOF. (1)“<=" Put p := X(c,0)(|a]) in the definition of 4 (e, d).
(1)“=" This follows directly from Lemma 2.34(2).

(2) follows immediately from (1), the definition of 7-measurability and
the normality of the trace. g

LEMMA 2.54. For all €,€1,€2,0,81,02 > 0 and A € C we have:

(1) A (€,0)* = N (€,0),

N (|, 8) = AN (€,0),

) €1 § €9 and 51 S 52, then JV(el,(Sl) g JV(GQ,(;Q),
</V(61,51) ﬁﬂ(eg,ég) D) JV(min(el,62),min(61,(52)),
N (€1,01)+ N (€2,02) C A (€1 + €2,81 + 02),
JV(61,51)TJV(62,52) - JV(€1€2,(51 + (52)

~

(2)
(3)
(4)
(5)
(6)

PROOF. (1) Assume a € M, and let a = ula| be its polar decomposi-
tion. Then v maps s(|a|) isometrically onto s(|a*|) and |a*| = u|a|u*. For
any & € H, we have

(la*[€,€) = /( Ndea(la" ). 8)

,O0
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and

(a°l6.€) = (alu'eue) = [ dfe(lalu'e, )

, OO

= Ad((uex(lal)u®)E, &)
(0,00)
By the uniqueness of the spectral decomposition, e (|a*|) = uex(|a|)u* for
each A > 0. Hence e «)(|a*]) = ue (o) (|al)u” and

T(X(e00) ([07])) = T(uX(e,00) (lal)u™) = T(u"ux(c 00 (|a]))
= 7(8(la))X(e,00) (la])) = T(X(e00) (lal))

for each € > 0, which implies (1).

(2) and (3) are obvious, and (4) follows immediately from (3).

(5) If a € A (e1,61) and b € A (e2,02), then there exist projections
p,q € M such that pH C dom(a), ¢gH C dom(b), |lap|| < e1, ||bg|| < e,
and 7(pt) < 61, 7(¢t) < So. Put r := p Aq. Then rH C dom(a+tb),
|[(a+b)r|| = |lar +br|| < €1 + €2 and 7(r+) < 61 + 2, which implies (5).

(6) Assume a € A4 (e1,61) and b € A (€2, d2). Choose projections p, q €
M such that pH C dom(a), gH C dom(b), [lap| < €1, [|bg]] < €2, and
7(pt) < 01, 7(¢F) < 82. Let e := n(ptbq) and f := eAq. Then, by Lemma
2.37, fH C dom(ab) and pbge = bge, so that abf = abgef = apbgef =
apbqf. Thus ||(a-b)f|| = |labf]| < €1€2. Similarly, again by Lemma 2.37,
7(fH) < 7(eh)+7(¢h) < 7(pt)+7(¢t) < 61402, which ends the proof. [

PROPOSITION 2.55. The sets A (€,6) form a basis of neighbourhoods

of 0 for a vector space topology on M, called the measure topology.

PROOF. By definition, a set A C M is open in the measure topology if,
for each a € A, there are €¢,0 > 0 such that a+.4 (¢, ) C A. It follows from
(4) of Lemma 2.54 that the sets .4 (¢, d) form a basis of neighbourhoods of
0 for a translation-invariant topology on M. The neighbourhoods .4 (¢, §)
are balanced (or circled) by (2) and (3) of the lemma, and absorbing by
using additionally Lemma 2.53(2). Together with Lemma 2.54, this yields
the result (see, for example, [SW99, 1.2]). O

THEOREM 2.56. The algebra M of T-measurable operators endowed
with the measure topology, is a complete metrizable topological *-algebra
in which M is dense.



Noncommutative measure theory — semifinite case 81

PRrROOF. The joint continuity of the multiplication follows easily from
Lemma 2.54(6) and Lemma 2.53(2). The continuity of the * operation
follows from Lemma 2.54(1). Note that {4 (1/n,1/n): n € N} forms
a countable base of neighbourhoods at 0 for the measure topology. The
topology is Hausdorff, since (N 5504 (€,0) = {0}. In fact, if, for a fixed
€, a € A (e,6) for each § > 0, then by Lemma 2.53(1), 7(X(c,0)(|al)) = 0.
Since this is true for all € > 0, we get a = 0. The countability of the base
at 0 of a Hausdorff vector topology implies its metrizability, see [SW99,
6.1].

Let us show that M is dense in M in the measure topology. Let
a € M and let (p,) be a determining sequence for dom(a). The normality
of 7 implies 7(p;-) — 0. Take any €, > 0, and choose ng so that 7(p.) < &
for n > ng. Then a — ap, € A (¢,0) for n > ng. In fact, it is enough to
take pe 5 := py, in the definition of .47 (¢, ) (see 2.52).

To show that M is complete in the measure topology, it is enough to
show that every sequence in M Cauchy in measure converges in measure
to an element of M. This follows directly from the metrizability of M (or,
even simpler, the existence of a countable base of neighbourhoods of 0 in
M). We can assume that the Cauchy sequence is taken from M. In fact,
for a sequence (a,,) from M we can pick a sequence (a),) from M in such
a way that a, —al, € A4 (1/n,1/n) for all n € N. Then (a},) is Cauchy, and
its limit (if any) is also the limit of (a,). By going to a subsequence, we can
also assume that a,, —a,11 € A (1/2""11/2"*t1). So let (a,) be a Cauchy
sequence from M satisfying the above condition. Then, by Lemma 2.54,
also af — a’,, € A (1/2"T1 1/27F1). Choose projections p/, and p/, from
M so that [[(ans1—an)p | < 1/2°, [[(ah g —a)plll < 1/240, 7(pit) <
1/27 and 7(plt) < 1/27HL Put p,, == p), Ap”. Then ||(ans1 — an)pnl <

n

1/2"+! and 7(py) < 1/2". For each n € N, put ¢, = NiZpn 41 Pk, SO that

T(gr) < S,y 1/2F = 1/27.
We calculate, for m >n+1 and ¢ € N,

m—+L—1 m—+L—1

[(@mre — am)anll < > k1 — an)anll < D (a1 — ar)pill
k=m k=m
m—+4—1

< Y 1Rt <aam

k=m
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and similarly
(a1 — am)anl| < 1/2™.

Hence, if £ € g, H, then both (a,€) and (a)€) are Cauchy sequences in
H. Thus we can define operators ag and by with domain D = {J,, ey ¢
by apé = limy, 00 amé and bpf = lim,, o0 ar,&. Clearly ag, by € "M
and their domain D is 7-dense in H. Moreover, for all £,n € D we have
(a0, n) = limpy o (@mé, n) = limp 00 (&, ay,n) = <§a/\b/077>7 so that ag C by
and ag is premeasurable. Put a = [ag], so that a € M.

We will show now that (a,) actually converges in measure to a. Take
any €,d > 0, and let ng be such that e > 1/2"0F! and § > 1/2" We claim
that a —ay, € A (€,0) for m > ng+1. In fact, it is enough to take p := gpn,
in the definition of .4 (e, §). We have 7(¢;;) < 1/2" < §. Moreover,

(@ = am)gn,|l = sup [[(a = am)gnyé]
§eH,[gl<1

< sup  limsup [[(amre = am)gno€ll
EEM,|€|<1 o0

< sup limsup||(amte — @m)aqn,ll|[€]]
EEH||E|I<1 £—00

< sup limsup(1/2™)||¢] <e.

E€H |[€]I<1 £—o0
This ends the proof of the theorem. O

2.5 Order properties of measurable operators

Up to now, we have defined the order < in a C*-algebra, in the set
of bounded and unbounded operators acting on a Hilbert , space H, and
another order < in the set of generalized positive operators M, associated
with a von Neumann algebra M. For semifinite von Neumann algebras and
measurable operators associated with them, the natural order is given by
the following:

NOTATION 2.57. For a,b € S(M);, we write a<b if b—a € S(M).
LEMMA 2.58. For a,b e S(M,7)4 (ora,b e S(M);) we have a < b
iff a<b.

ProoF. We have dom(z) C dom(z!/?) for any z € M. If a < b,
then (a&, &) < (b€, &) for all & € dom(b'/?) D dom(a) N dom(b), so that
a<b. To prove the reverse implication, note that by Propositions 2.30
and 2.40(2), dom(a) N dom(b) is a core for b'/2. Choose ¢ € dom(b'/?).
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Let &, € dom(a) N dom(b) be such that &, — & and bY/2¢, — bl/2€.
Then (a(&n, — &m),&n — Em) < (b(&n — &m), &n — &m) for all n,m, so that
|a/2€, — a'/2€,|| < ||bY/2€, — b'/2€,|| and (a'/2€,) is a Cauchy sequence,
and since a'/? is closed, £ € dom(a'/?). The inequality ||a'/2¢| < ||bY/%¢]|
holds for all ¢ € dom(a) N dom(b), and dom(a) N dom(b) is a core for b'/2,
so the inequality holds for ¢ € dom(b'/?) as well. O

COROLLARY 2.59. The inclusions M, = S(M,7); < S(M)y —
M, = M, are order-preserving.

It should be noted that one of the consequences of Lemma 2.58 is
that to prove a < b for (7-)measurable a,b it is enough to show that
(a&, &) < (b, §) for £ € dom(a) N dom(b).

We will now show that all the classes of measurable operators that we
have considered are hereditary with respect to the order.

PROPOSITION 2.60. If b € My = S(M,7)y (resp. b € S(M),,
b € LS(M,7)4, b € LS(M)4) and a € My is such that a < b, then
a€My=SM,T)y (resp. a € S(M)4,a € LSM, 7)1, a € LS(M)).

PROOF. Since b € M (resp. b € S(M),), the domain of b/2 is
7-dense (resp. strongly dense), so that the domain of a'/2 is 7-dense (resp.
strongly dense). Consequently, a = (a'/?)? is 7-measurable (resp. mea-
surable). If b € LS(M, 7)1 (resp. b € LS(M),), then for some sequence
(z) of central projections from M increasing to 1, bz, € S(M,7)4 (resp.
bz, € S(M)4). The first part of the proof shows that az, € S(M, 1)+
(resp. az, € S(M)4), so that a € LS(M, 1)y (resp. a € LS(M)4). O

PROPOSITION 2.61. Let b € M, (resp. b € S(M)y) and let (a;)
be an increasing net in My (resp. S(M)y) with a; < b for all i. Then
a := sup; a; exists in M (resp. S(M)). Moreover, we have dom(a'/?) =
{&: sup; [a}*¢]| < oo} and [a¥/%¢|| = sup; [la}/¢|| for € € dom(a'?).

PROOF. Let m € M.}r be the supremum of mg,,. Then m < my, so

by Proposition 1.139, there is an a € My (resp. a € S(M)) such that
m = mg. Evidently, a = sup; a;. We have dom(a) = {£ € H: my(we) <

oo} = {{ € H: sup;mg,(wg) < oo} = {{ € H: supiHag/QgH < o0}

The equality ||a'/2¢|| = sup; Haz/QfH follows from ||a'/2¢| = mg(we) =
1/2

sup; ma, (W) = sup; [la;"“¢||. O
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LEMMA 2.62. If a,b € LS(M)1 with a < b and d € LS(M), then
d*a-d < d*b-d.
PRrROOF. We need to check that
dom(|b"/d]) € dom(|a'/*-d]) and [[[b"/dl¢]| < [||p"/*dl¢]
for all £ € dom(|bY/?-d|). Since dom(b'/?) C dom(a'/?), we have that
dom(b'/2d) C dom(a'/?d) C dom(|a/?d])

and

Y2 dg]| < [la'2dg | < |I[b!/*dl¢]
for ¢ € dom(b'/2d). If (£,) is a sequence from dom(b'/?d) convergent to
¢ € dom(b"/%d) and b'/2dg¢, — (bY/%d)¢, then (a'/?dg,) is Cauchy in
H and since (a'/?<d) is closed, we have ¢ € dom(a'/?:d). The required
norm inequality now easily follows from the convergence of (a'/2d¢,) to
(a'/%d)€. O

PROPOSITION 2.63. If we have a;,a € M, (resp. aj,a € S(M),)
with a; / a, then for allb € M (resp. b € S(M)), b*-a;*b / b*-ab.

PROOF. It follows from Lemma 2.62 that b*-a;"b  d for some d € M
(resp. d € S(M)4), and by Proposition 2.61 we have d < b*-ab,

I(a*)E] = 1(b*as0)2€]| 7 |dV2¢]| for all € € D(d?),
and
lal/2bg || 2 ||a"/2b€]| for all £ € dom(a'/2b) C dom((b*ab)/2) C D(d"/?).
Note that for all i and all £ € dom(a'/?b), dom(a'/?b) C dom(ail/zb) and
(600" %¢l| = [lla;*ble] = lla; bé].

Hence ||dY/%¢|| = |la*/?b€|| for all € € dom(a'/?b), which implies (d¢, &) =
((b*ab)¢, &) for all & € dom(b*ab). This means that the 7-measurable
(resp. measurable) operators b*-a-b and d are equal on a 7T-dense (resp.
strongly dense) domain. By Proposition 2.51(1), b*-a-b = d. O

As an easy corollary, we get the consistency of notation when an op-
erator is treated both as a measurable one and as a generalized one.

COROLLARY 2.64. If d € M and a € M. (resp. a € S(M),), then

d*mMgd = Mgeg=4.
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PROOF. Let (a,) be a sequence from M such that a, , a. Then
d*mg,d S d*mqd and d*a,d / d*-a-d. We have d*m,,d = M g4, d /‘
M g+=a-d, SO the result follows from Lemma 1.140.

PROPOSITION 2.65. [Sch86, 2.2D] If a,b € M, (resp. a,b € S(M),)
with a < b, then there exists an operator d € My with d < s(b) such that
a = bY/2db/2.

PROOF. Assume first that s(b) = 1. By assumption, dom(b'/?) C
dom(a'/?). By definition (see 1.103(7)), we have the equality dom(b'/?) =
b=2dom(b1/2). For ¢ € dom(b'/?) put z(b'/2€) := a'/2¢. Then z =
al/2b=1/2 satisfies ||z€|| < 1 for all € in a dense subspace dom(z) =
dom(b=1/?). Thus [z] is bounded. Since z € "M (see Lemma 1.123),
we have [z] € M. Thus [z]b'/? = a/? on a 7-dense (resp. strongly dense)
domain dom(b'/?), hence they are equal (see Proposition 2.40). By Propo-
sition 1.111(7), ([z]bY/?)* = bY/?[z]*, so that, with d := [z]*[z] € M, we
get d < 1 and a = b'/2db/2.

If %(b) is not equal to 1, we can repeat the proof on the Hilbert sub-
space $(b)H, and note that a must vanish on the orthogonal complement
of the subspace. O

LEMMA 2.66. Let a € My be given with a € A (¢,8). Then a'/? €
N (Ve )

PROOF. Note that if a € N(e,d), then of course T(x(,c)(a)) < 9.
Since by the Borel functional calculus x(co0)(a) = X(ﬁ,oo)(al/Q), we in
fact have that a'/? € N(y/€, 0) O

LEMMA 2.67. Let a,b € M+ with a < b. If b € A (€,0), then also
a € N (€).

PROOF. Assume b € A (6,6). If 0 # & € X(co0)(@)H, then by Lem-
mas 2.33 and 2.66, ||bY/2¢|| > ||a'/2€|| > €'/2||€||. If, on the other hand,
€ € X[0.4(b) = X[o,a72(b"/?), then [[p7/%€]| < /2||¢]. Hence, x(co0(a)) A
X[0,¢](b)) = 0, which by Lemma 2.32(1) yields 7(X(e,00 () < 7(X(e,00) (@) <
d, so that b € A (e, 9). O

PROPOSITION 2.68. The positive cone M is closed in measure in M.

PROOF. Since M is metrizable in the measure topology, it is enough
to show that if a sequence (ay) from M converges to a, then a € M.
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Since the adjoint operation is continuous, we must have a € Mvh. Assume
that a ¢ M. Then a = [ Adey with J(—oo,—g Adex # 0 for some € > 0.
Put p := X(_Oq_e](a). Since pa,p — pap, we can take pap in place of a
and assume that a < —el. Put now § := min(1,7(1)) If b € M. belongs
to a+ N(e/2,0/2), then by Lemma 2.53(1)

6/2 2 T(X(e/2,00)(10—0l])) = T(X(e/2,00) (b= ) = T(X(e/2,00) (bF€1)) = T(1),

which is impossible. Hence we cannot have a,, — a, and consequently the
assumption that a is not positive leads to a contradiction. O

LEMMA 2.69. Let (a,) be a sequence in My converging to 0 in mea-

sure. Then there exists a subsequence (ay,) of (an) and some b € M,
such that 2kank <b for all k € N.

PROOF. Suppose that (a,) is a sequence in MJF converging to 0 in the
topology of convergence in measure. Observe that the collection of sets
U, = A4(27",27") (n € N) constitutes a countable neighbourhood base
at 0 for the topology of convergence in measure on M. The convergence
of (an) to 0 in measure now ensures that we may select natural numbers
ny, such that a, € 27*U;, for each n > ny,. Since for each k we clearly have
that 2*("‘“)Uk+1 C 27FU;, we may select the ng’s to be increasing. The
subsequence we seek is then (ayp, ). We proceed to show that this sequence
satisfies the hypothesis of the lemma. Firstly note that by construction
2kxnk € Uy, for each k € N. Now consider the sequence wy,, = > ;- 2kxnk
(m € N). Let .4 be an arbitrary neighbourhood of 0 in the measure
topology. For N large enough, we will then have that U,, C .4 for each
m > N. Observe that by Lemma 2.54(5), we have

m-+n
Wm+n — Wm = Z 2k$nk
k=m+1
m+n
e Y w@eFa2h
k=m+1
m—+n m-+n
c (Y 27k 2
k=m+1 k=m+1
c H#E2T2T) =Uy,
c



Noncommutative measure theory — semifinite case 87

whenever m > N. This clearly shows that (w,) is a Cauchy sequence in
M. By the completeness of M, (wy,) must converge to some b € M. But
since (wyy,) is by construction an increasing sequence in Mv+, we not only
have that b > 0 (by the closedness of Mv+ in the topology of convergence
in measure), but also that w,, < b for all m. This in particular also ensures
that Qkxnk < b for all k£ € N, as required. O

COROLLARY 2.70. Let M, N be semifinite von Neumann algebras en-
dowed with f.n.s. traces Ty, Tar. Assume T : M= N isa positive map,
and let (a,) C /\7+ be a sequence converging to 0 in Taq-measure. Then
there exists a subsequence (ap,) of (an) such that T(an,) — 0 in Tp-
measure.

PROOF. By Lemma 2.69 there exists a subsequence (ay, ) of (ay,) and
some b € /\7+ such that Zkank < b for all k£ € N. The positivity of T then
ensures that 0 < T'(a,, ) < 27*T(b) for all k € N. The sequence (27*7'(b))
trivially converges to 0 in 7a--measure. By Lemma 2.67, the same must
then be true of (T'(ay,)). 0O

2.6 Jordan morphisms on M

PROPOSITION 2.71. Let M1, My be semifinite von Neumann algebras
with f.n.s. traces 71 and Ty respectively, and let Z : My = My be a
Jordan *-morphism (see Remark 1.12). Then Z is positivity preserving.
Moreover Z maps M1 into Ms in a uniformly continuous manner.

PROOF. Since ¢ preserves squares of self-adjoint elements of ./Wl, it
easily follows from Lemma 2.66 that it is positivity preserving with _# (1)

a projection commuting with all elements of _# (le) since

Fa)=_7(1) Z(a) #(1) for all a € M;.
For any a € M{ we of course have that 0 < a < [la||1. It therefore
follows from what we have just noted that then 0 < #(a) < |la||_# (1).
Therefore ¢ (a) € M3 with ||_#(a)|| < |la]| < co whenever a € M{. We
then clearly have that ¢ (M) C My and also that the stated continuity
claim holds. O

COROLLARY 2.72. Let My, Mz be semifinite von Neumann algebras
with f.n.s. traces 71 and T2 respectively, and let ¢ : My — Ma be a Jordan
*-morphism. Then ¢ maps projections in My onto projections in Ma.
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PRrROOF. Easy consequence of the above proposition. O

PROPOSITION 2.73. Let M1, My be semifinite von Neumann algebras
with f.n.s. traces 1 and T respectively, and let ¢ : ./\/11 — ./\/lg be a Jordan
*-morphism. Then _# is continuous in measure if and only if ¢ is the
continuous (in measure) extension of a Jordan x-morphism Zo : My —
My for which 0 f#y is € — d absolutely continuous with respect to 1, in
the sense that for every e > 0 there exists a 6 > 0 such that 2(_Zo(e)) < €
whenever e € M1 is a projection satisfying 11(e) < 4.

PROOF. Suppose that ¢ is continuous with respect to the topology
of convergence in measure. We know from Proposition 2.71 that _# maps
M into M3 in a uniformly continuous manner with norm ||_#||. So we
only need to verify the claim about absolute continuity. Given a basic
neighbourhood of 0 of the form

Na(ea,€) = {a € My: To(X(eyo0) (al)) < €},
there exists 1,6 > 0 so that _# maps .41 (e1,6) N My where

</V1(6175) = {a € My: Tl(X(e1,oo)(|a’)) < 5}

into A5 (e, €). So given a non-zero projection e € M; with 71(e) < 9 it is
clear that (1 + e2)e € A1(e1,0) and hence that (1 + €2) 7 (e) € A2(e2,€).
Since _# (e) is again a projection, this is sufficient to imply m(_# (e)) < e.

Conversely suppose that we are given a Jordan morphism _#p : My —
M such that o _#j is € — § absolutely continuous with respect to 71. As
a positive map, _# is of course uniformly continuous with norm say | Zoll-
Let 0 < &0 be given and select § > 0 so that 72(_o(e)) < & whenever
e € M, is a projection with 71(e) < 25. We show that then

Fo(Ni(e,6) N M) C A3(€,9)

whenever /2||_#yl|le < €. This will be sufficient to establish the continuity

of #y (at 0). Thus let a € A4{(¢6,6) N My be given. Then of course

a* € A (e,0). Consequently we may find projections e, f € M; with
i(e),m(f) <4 and a(L —e)l],[[a"(1 - f)]| <e

Now let g = eV f. Then since 71 is a trace, T1(g) < 7i(e) + T1(f) <

26, and hence (_%o(g)) < 0 by the 7i-absolute continuity of m o #.

It remains to show that ||_Zo(a)(1 — Zo(9))|| < +/2||_Folle. Now since
1—-g=1—-(eVf)=(1-e)A(1— f)is majorised by both 1 — e and
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1 — £, it follows that [la(1 — g)]| = a(1 — €)(1 — g)|| < [la(1 —€)]| < ¢
and similarly that ||a*(1 — g)|| < e. The identities on p212 of [BR87a]
can easily be verified in the present context, and hence on using positivity
where necessary it follows from these identities that

| So(@)(@ = 2o = (1 - _Z9)l AL~ Zolg))
< (L= @) Ao(@)]? + | Zo(@)*) (L~ Folg))
= (- _Zo(9)(Follal* +|a" )L~ Lo(9))
= Jo((X = g)(laf* +|a**)(1 — 9))
= Jolla(l =)’ +]a*(L — g)*).
The fact that both a(1—g) and a*(1—g) are bounded, will when combined

with the above inequality, ensure that | Zo(a)(1 — Zo(g))|?, and hence
Fo(a)(I — _Zo(g)), is bounded. In fact it follows from the above that

I 7o) (X = Zo@)I* = [l 7(a)( = Fo(g)ll

I 7o(la(l = g)I* +]a* (1 — 9) )|
170l (la(L = g)I?[l + llla™ (L = g)I?I)
2 Aolle.

Since both M 1 and Mvg are complete linear metric spaces with M7 dense
in My, #o then allows for a continuous extension of _#j to all of M. It
is an exercise to see that the extension is still a Jordan *-morphism [

IN N IA

In closing we present an automatic continuity result of Weigt [Wei09],
effectively showing that all Jordan morphisms ¢ : M{ — M are con-
tinuous extensions of Jordan morphisms #o: M — Mo.

DEFINITION 2.74. For a linear map 7' : A — B between linear metric
spaces A and B, we define the separating space S(T, B) to be

S(T,B)={be B: z, — 0 and T(z,) — b for some sequence (z,) C A}.

It can easily be verified that S(T,B) is a vector subspace of B. The
following version of the Closed Graph Theorem is valid in this context:

THEOREM 2.75 ([KN63, p.101]). Let T : A — B be a linear map
between complete linear metric spaces A and B. Then T is continuous
whenever S(T, B) = {0}.



90 Noncommutative measure theory — semifinite case

We finally come to the promised automatic continuity result. Along-
side Proposition 2.73, this then provides a complete depiction of the nature
of Jordan *-morphisms from M to Ma.

THEOREM 2.76. FEvery Jordan *-morphism B2 le — Mg s auto-
matically continuous with respect to the topologies of convergence in mea-
sure, and is therefore the continuous extension of a Jordan x-morphism
F from My to My for which 70 # is € — 6 absolutely continuous with
respect to Ty.

PROOF. Once the first claim has been established, the second will
trivially follow from Proposition 2.73 and Proposition 2.71. We therefore
only need to prove the first claim. The Closed Graph Theorem is known to
hold for complete linear metric spaces [KN63, p 101]. Having established
earlier that M; and Mo belong to this category of spaces, the proof of
automatic continuity consists of nothing more than showing that / fulfills
the prerequisites of this particular flavour of the Closed Graph Theorem.
This amounts to showing that S(j My) = {0} where S(j My) is the
set consisting of all elements b € /\/lg for which we can find a sequence
(an) - /\/11 such that a,, — 0 and / ap) — b in measure. So let b €

(/, M) be given and let (a,,) € M;be a sequence such that a,, — 0 and
/a(an) — b in measure. We will show that b = 0. Notice that we now have
that Re(an) = 3(a, +a};) — 0 and 7 (Re(an)) = 3(_Z (an) + 7 (an)*) —
Re(b), and similarly Im(a,) — 0 and /%V(Im(an)) — Im(b). Thus for the
task of verifying that b = 0, we may without loss of generality assume
that b = 0%, and a,, = a}, for all n € N. By continuity of multiplication
and the fact that j preserves squares of self-adjoint elements, we have
that |a,|? = a2 — 0 and ;ﬂv(a%) = ﬂan)Q — |b]?> = b? in measure.
But by Corollary 2.70, there exists a subsequence (ay, ) of (ay) such that
ﬂa%k) — 0 in measure. For this subsequence we also surely still have
that / ) — |b|?. Thus the uniqueness of the limit ensures that |b|? = 0,
or equ1valently that b = 0, as required. U



CHAPTER 3

Weights and densities

3.1 Weights
Let M be a von Neumann algebra acting in the Hilbert space H.

DEFINITION 3.1. A map ¢ : M4 — [0,00] is a weight on M if

(1) p(a+b) =p(a)+ p(b) for all a,b € My;
(2) p(Aa) = Ap(a) foralla e M4, A>0.

A weight ¢ is finite if p(1) < oc.
NoTtATION 3.2. For a weight ¢ on M
Ny :={aeM:¢(a*a) =0}
py = {a € My :p(a) < oo}
n, = {a € M: p(a*a) < oo}
m,, := linear span of p,.
PROPOSITION 3.3.(1) p,, is a hereditary subcone of M ;
(2) N, and ny, are left ideals in M;

(3) my, is the linear span of nin, and my, C ng NNy,
(4) my, is a *-subalgebra of M;
(5)

5) ¢ | py extends to a positive linear form on m, (denoted also by

@) and my N My = po,.

PROOF. The proof is almost identical to the proof of Proposition 2.13,

the only difference is that both N, and n, are only left ideals. This is
in fact the only place where the tracial property (see Definition 2.6(3)) is

used in the proof of Proposition 2.13.

THEOREM 3.4 ([Haa75al). For any weight ¢ on M the following con-
ditions are equivalent:

91
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(1) If (a;)icr is a bounded from above, increasing net from M., then
p(supser ai) = sup;e; p(aq).

(2) ¢ is completely additive; that is, whenever {a;}icr is a family
from ML such that ) ,c;a; exists in the strong topology of M,
we have p(Xier ai) = Yier p(ai).

(3) ¢ is o-weakly lower semicontinuous (i.e. for all X > 0 the set
{a € My : p(a) < A} is o-weakly closed);

(4) ¢(a) = sup,,cpw(a) for some F C M, for alla € M;

(5) ¢(a) =sup{w(a) : w € MF,w <} foralla e My ;

(6) w(a) = Xicrpila) for all a € My, for a family {p;}icr with
©; € M forallieI.

DEFINITION 3.5. A weight ¢ is normal if it satisfies any of (1)—(6). ¢
is faithful if p(a) = 0 implies a = 0 for a € M.

ExamPLE 3.6 ([Haa75a]). Complete additivity on projections does
not imply normality. Indeed, let M = I*° with ¢((n)nen) = D pen n
if #{n : a, # 0} < oo and ¢((an)nen) = o0 otherwise. Then ¢ is not
normal: for a = (o) := (27") and o™ = (ay,...an,0,...), we have
@(a™) =1-2"" and ¢(a) = oo, so that a(™ * a but ¢(a™) does not
converge to ¢(a). On the other hand, condition ¢(>;c;pi) = > icr @ (i)
is satisfied for any orthogonal family of projections from M.

PROPOSITION 3.7. If ¢ is a normal weight on M, then there exists a
unique projection p € M such that ¢ is faithful on M1 and (the extension
of) ¢ equals zero on M.

ProOF. Note that, according to Theorem 3.4(5), we have

Ny,= () N
WEM . ,w<lp
Since all N,,’s are o-weakly closed (see Lemma 1.62), N, is also o-weakly
closed. By Proposition 3.3(2) and Proposition 1.61(5), there is a projection
p € M such that N, = Mp. If p(a) = 0 for some 0 # a € ptM_pt, then
al? € Ny, so that a € pMp — a contradiction. We leave the proof of
uniqueness as an exercise. [l

DEFINITION 3.8. For a normal weight ¢, the projection p from the
proposition above is called the null projection of ¢ and is denoted by e ().
The orthogonal complement of ey(¢p) is called the support projection of ¢
and is denoted by supp .
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It is clear that ¢ is faithful if and only if ep(¢) = 0.

The definition of semifiniteness of a weight might not seem the most
natural at first. Below we introduce versions of the notion that correspond
to various conditions in Proposition 2.13.

DEFINITION 3.9. A normal weight ¢ on M is called:

(1) semifinite if p, generates M as a von Neumann algebra.

(2) orthogonally semifinite if there is an orthogonal family {e;};cs of
projections from M such that > ,.;e; = 1 and for all 4,

p(e;) < oo.

(3) strictly semifinite if ¢ =Y, ; for a family of functionals from
M with orthogonal supports.

(4) strongly semifinite if for every non-zero projection e from M there
is a non-zero subprojection f of e such that ¢(f) < oo; in other
words, if the set of projections of finite weight is order-dense in
the set of all projections in M.

Strictly semifinite weights were introduced by Combes in [ComT71].
Strongly semifinite weights were defined by Trunov [Tru78|, who called
them locally finite, and Gardner [Gar79], more or less at the same time.
They were called densely semifinite in [GP15]. We decided to use the
name strongly semifinite, since the paper of Trunov is in Russian and not
easily accessible. The name orthogonally semifinite was coined in [GP15],
but main results on such weights had been obtained earlier in [STS02] and
[HKZ91]. This notion may in fact become redundant — it follows from
the paper [HKZ91] of Halpern, Kaftal and Zsid6 that for o-finite algebras
there is no difference between semifinite and orthogonally semifinite.

This material will not be used in future chapters. Nevertheless, the
reader may profit from a thorough understanding of those special families
of weights. The importance of the notion of locally measurable operators
was mentioned at the beginning of Section 2.3. In Section 3.3 we shall see
the importance of Radon-Nikodym-type theorems. In particular, we are
going to show that each normal weight ¢ on a semifinite algebra M with
a f.n.s. trace T possesses a density with respect to the trace (see Theorems
3.23 and 3.24). The properties of the weights correspond to appropri-
ate properties of the densities. Theorem 3.30 states that the property
of a weight which corresponds to the local measurability of its density is
exactly strong semifiniteness.
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LEMMA 3.10. A weight is strongly semifinite if and only if it is orthogo-
nally semifinite on each reduced von Neumann algebra M, with e € P(M).

PRrROOF. “=7" Let {e;} be a maximal family of mutually orthogonal
non-zero subprojections of e of finite weight (use Zorn’s lemma and strong
semifiniteness to show its existence). If 3" e; < e, then we could enlarge
the family by adding to it a non-zero projection subprojection of e — > e;.
Hence > e; = e and ¢ | M, is orthogonally semifinite.

“<=" Let 0 # e € P(M). If ¢ is orthogonally semifinite on M., then
e =Y e; with e; € P(M), p(e;) < 0o, and at least one of the e;’s must be
non-zero. (]

THEOREM 3.11.(1) Every finite weight is both strongly and strictly
semifinite.
(2) Ewvery strongly semifinite or strictly semifinite weight is orthogo-
nally semifinite.
(3) Ewvery orthogonally semifinite weight is semifinite.

PROOF. (1) is obvious by definition.

(2) If p is strictly semifinite, then ¢ = 3" ¢; with ¢; € M. It is enough
to take e; := supp ;. If ¢ is strongly semifinite, then it is orthogonally
semifinite by Lemma 3.10.

(3) Assume {e; };¢r is the family from the definition of orthogonal semi-
finiteness. For J C I, J finite, put f; = > ;c;e;. We are going to show
that for any a € M, fjaf; € m, and fjaf; — a strongly, which shows
that ¢ is semifinite. In fact, for any ¢, j € I we have e;,e; € n, N ny, and
n, is a left ideal, so that e;ae; € nin, C my,. Now, f; — 1 strongly and,
for any £ € H,

I(frafs = a)éll < I fsa(l = £2)E + (1 = fr)ag]]
< lalli(t = £l + 11X = fr)all = 0,
which ends the proof of (3). O

Hence, for an arbitrary algebra and a normal weight we have
strictly semifinite

N
finite N orthogonally semifinite — semifinite

strongly semifinite
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PROPOSITION 3.12. Let ¢ be a faithful orthogonally semifinite weight
on M. Then there exists a countable family {e,}nen such that e, € P(M)
and ¢(ep) < oo for each n € N, with 3, cnen = 1, if and only if the
algebra M is o-finite.

PROOF. “=" Let {f;}icr such that for all i € I, 0 # f; € P(M),
Yicr fi = Land #1 > Rg. Suppose that there is a countable family {e, } of
mutually orthogonal projections from M such that ¢(e,) < oo for all n and
> en = 1. As in the proof of part (3) “=" of Theorem 3.11, e, fie, € m,
for any i,n. By normality, Yyc; @(enfien) = @(en(Xier fi)en = 9len) <
o0, so that for each n there is a set I, such that #I \ I, < Yo and
o(enfien) = 0 for i € I,,. Thus the intersection of I,,’s is non-empty and
there is 79 € I such that (e, fi,en) = 0 for all n. We have |p(ey, fisem)| <
o(enfiven)/*p(en) /2 = 0 for all m, m. Hence ¢(fiy) = Y @ (€n fivem) =
0, which contradicts the faithfulness of ¢.

“«<=" is obvious from the definitions of o-finiteness of the algebra. [

REMARK 3.13. For a normal trace ¢ = 7 on M the four notions
of semifiniteness from Definition 3.9 are equivalent. This is exactly the
content of Proposition 2.13.

PRroOPOSITION 3.14. If ¢ is a normal weight on M, then there exist a
unique projection ¢ € M such that the weight qpq := ¢(q - q) is semifinite
with p(a) = oo for every a € My with (1 — q)a(1 — q) # 0.

PRrROOF. By Proposition 3.3(2) and Proposition 1.61(5), there is a pro-
jection ¢ € M such that 07" = Mgq. The same argument as was used
in the first part of the proof of Proposition 2.16, can now be used to show
that span(p,;) = ¢Mgq. On setting q.0.q = ¢(q - q), it is now an exercise
to see that ng,q = n, ® M(1 — ¢) and hence that ng,,” " = M. This in
turn ensures that span(pgpq) = span(ny, ngpq) = M, and hence that gpg
is semifinite.

If on the other hand (1 — ¢)a(1 — ¢) # 0 for some a € M, then a'/?
clearly does not belong to 1,7~ = Mg, which ensures that p(a) = co as
required. We leave the proof of uniqueness as an exercise. O

DEeFINITION 3.15. For a normal weight ¢, the orthogonal projection ¢
from the above proposition above is called the semifinite projection and is
denoted by e ().

It is clear that ¢ is semifinite if and only if ex(¢) = 1. Obviously,
eo(p) < eoo(®)-
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NOTATION 3.16. For a weight on M f.n.s. abbreviates faithful normal
semifinite.

DEFINITION 3.17. Representation (m,, H,) induced by ¢ is defined as
follows: H, = (n,/N,)~, where the completion is with respect to the
scalar product given by (n,(a),n,(b)), = ¢(b*a), where 1, : n, = n, /N,
is the quotient map, and 7,: M — B(H,,) is given by 7, (a)n,(b) = 1, (ab)
for a € M,b € n,.

Note that the representation 7, is normal if ¢ is normal, faithful if 7,
is faithful and non-degenerate if 7, is semifinite.

PROPOSITION 3.18. If ¢ is f.n.s., then my: M — B(H,) is a *-iso-
morphism of M onto m,(M).

3.2 Extensions of weights and traces

THEOREM 3.19. Any normal weight ¢ on M has a unique extension
to My (denoted also by ¢) such that
(1) p(Am) = Ap(m);
(2) p(m +n)=p(m)+e(n);
(3) if mi S m, then o(m;) 7 p(m).
PrOOF. Take any normal weight ¢ on M and any m € M\+. Then

by Theorems 3.4 and 1.133, ¢ = Y ,c;w; with w; € M, and m =
Jo° Adex 4+ o0 - p, so that

p(m) = nlbngon,(a:n sz ) for z, = / Adey + np.
i€l i€l
(1), (2), (3) are easily checked; if ¢’ is another extension of ¢ to M., then
=D wi(m) = p(m).
el
U

DEFINITION 3.20. Let M be semifinite and let 7 be a f.n.s. trace on

M. For a,b e My,
a-b:=a'?ba'/?.

TueoREM 3.21. The map (a b) — 7(a+b) has a unique extension
(m,n) — T(m “n) to /\/lJr x M. such that

(1) 7(m «n) = 7(n « m) for m,n € M, ;



Weights and densities 97

(2) 7 is homogeneous and additive with respect to both m and n;

(3) if mo /S m and ng S, then T(mq « ng) S 7(m « n).
This extension satisfies .

(4) 7((ama*) » n) =71(m « (a*na)) for m,n € M4,a € M.

PrROOF. For m € /ﬂ+ as in Theorem 1.133, put m,, := f(? Adey +
np. For m,n € M., put (m «n) = sup,, , 7(Mp ). Evidently, 7
satisfies (1). For m € M, put Tm(a) := 7(m-a) for a € M. Since
Tm(a) = sup, T(mi/ 2ama 2), it follows that 7, is a normal weight. By
Theorem 3.19, the extension of 7, to M\+ is given by

Tm(a) = s%p Tm(ar) =sup7(my,-ar) = 7(m +a).
77/7
By Theorem 3.19, n +— 7(m +n) is homogeneous, additive and nor-
mal. As 7(m.n) = 7(n+m), (2) and (3) are satisfied. Uniqueness
follows from the uniqueness in Theorem 3.19. If m,n € L*(M,T),
then 7((ama*)-n) = 7(m+(a*na)). Any m € My is the limit of an
increasing sequence from L?(M, 7). (To see this let e, € M be such
that e, ' 1 and 7(e,) < oo, and put m,, = mY%e,m? # m. Then
7(m2) = r(e,me,me,) < ||m|?7(en) < o0.) But this implies the valid-
ity of the formula for m,n € M. By 1.137 we have (4). O

PROPOSITION 3.22. Ifa,b € LS(M)4, then
T(ma:mb) = T(a1/27b7a1/2) = T(b1/27a7b1/2).

PROOF. Let u € M be such that u*u = s,(a'/2b'/?). Using the Spec-
tral Theorem 1.113, we can form an increasing sequence (d,) from M
such that d,, * b'/%a-b'/? and that s(d,,) < s,(b"/%ab'/?) = s,(Ja"/>b/?|?) =
$,(|a/2b/2]) = ,(a'/Zb/2). Now ud,u* 7 u(b'/?a-b"/?)u* by Proposi-
tion 2.63. We have, by the last statement of Theorem 1.117,

T(a1/27b7a1/2) _ T((al/QTbl/Q)(al/QTbl/Q)*)
— T(u(a1/2jb1/2)*(a1/2jb1/2)u*)
=7(u(b*ab ) )u*) = nh_)rrgoT(udnu )
= lim 7(dY?u*udy?) = lim 7(dy)
n—00 n—00

= 7(b"*ab/?).
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Next, let (a,,) and (by,) be increasing sequences from M such that a,, /* a
and by, ' b. Then, by the first part of the proof and Proposition 2.63,

T(mag :mb) = ml}gloo T(an »bm)

= lim lim 7(b"/%a,bL/?)
m—0o0 N—00

= lim T(b},{Zabir{Q)
m—00

= lim T(al/QTmeal/Q)
m—00

= T(a1/27b7a1/2),
which ends the proof. U

From now on, we shall write 7(x+y) instead of T(:U:y) for z,y € /\7+,
and 7(a+b) instead of 7(b'/%a-b'/?) for a,b € LS(M),. Note that now
7(x+1) = 7(x), as expected.

3.3 Density of weights with respect to a trace

The next result is a version of the Radon-Nikodym theorem that is
most useful in applications. It is an easy corollary from the already pow-
erful Pedersen-Takesaki theorem [PT73] on the Radon-Nikodym theorem
for two weights (further generalized by [Vae01]), a difficult theorem using
the full apparatus of modular theory. We felt that the tracial version of
the theorem should be proved in an “elementary” way.

THEOREM 3.23. Let M be a semifinite algebra equipped with a f.n.s.
trace T. Then for any normal state w there is a T-measurable operator g,
such that w(a) = 7(gw+a) for all a € M.

PROOF. We claim that the space of functionals {7(f-) : f € m;} is
norm dense in M,. To see this suppose that we are given a € M such that
7(fa) =0 for all f € m,. So for any f of the form f = zz*u* where u is
the partial isometry in the polar decomposition a = u|a| and = € n., we
have that 0 = 7(fa) = 7(2*|a|z). In other words z*|a|z = 0 for all z € n,,
which can only be the case if ¢ = 0. This is enough to ensure the norm
density of {7(f-): f € m;} in M,.

We may therefore select (g,,) C m; such that (7(g,-)) converges to w
in norm. Since (7(g;:-)) will then also converge to w, we may replace each
gn, with its real part if necessary, and assume that g, = g, for each n. Now
let en = X[0,)gnll (gn) for every n. By passing to a subsequence if necessary
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we may assume that (e,) converges o-weakly to some eq. Since for every
x € M we have that

|7 (gnen) — w(eor)| < |7(gnenw) — w(enw)| + |wlens) — wleor)|  (3.1)
< l7(gn-) =l - [lz]] + lw(enz) — wleoz)l,

it clearly follows that (7(gnen-)) converges weakly to w(ep-) in M,. But
that ensures that 7(gn(1—ey)) — w(1—ep). Since by construction 7(g, (1—
en)) < 0 for every n with w(1 — eg) > 0, this can only be the case if in
fact |7(gn(1 — ep))| — 0. But by construction each a — 7(gn(en, — 1)a) is
a positive functional with norm 7(g, (e, — 1)) = |7(gn(1 —€5))|. So in fact
(7(gn(1 — ep)-)) converges to 0 in norm in M., ensuring that (7(gnen-))
actually converges in norm to w. We have therefore shown that we may
assume that (g,) C m}. It is a fairly straightforward exercise to see that
T(lgn — gm|) < [|7((9n — gm)-)|| for each pair (m,n). Given € > 0 and
selecting N € N so that ||7((gn — gm)-)|| < €2 for every n,m > N, we may
now use the Borel functional calculus to see that

T(X(Qoo)(’gn = gml)) < 6_17(‘971 — gml) < 6_1“7((971 —gm) )| <€
for every n,m > N. In other words (g, — gm) € A4 (¢,¢) for all n,m > N.
So (gn) is Cauchy in M, and must therefore converge in measure to some

g€ My

Now let m € N be given and let p, = Xjo,m)(g). We clearly have
JnPm — gpm in measure, and hence given € > 0, there exists some N € N
such that (gpm — gnpm) € A (€, €) for all n > N. This in turn ensures
that we can find projections (gn)nen so that ||(gpm — gnpPm)an| < € and
7(1 — g) < e for all n > N. For any € m, we then have

7((9Pm — gnPm)anz)| < [[(gPm — gnpm)anl|7(|2]) < er(|z[) for all n > N.

Thus limy, 00 7((gPm — gnPm)qnz) = 0. However, we also have

7(9Pm (L = gn)x))| = [T(2pmg(1 — qn)))| < [[2]|7(9(1 = ¢n)) = O

as n — oo, which ensures that lim,, o0 7(gnPmanz) = 7(gpma). By passing
to a subsequence if necessary we may assume that (g, ) converges o-weakly
to some o as n — oo. For any y € n, we then have that 7(y*(1 —¢,)y) —
7(y*(1 — qo)y) as m — oo as n — oo. But we also have that

7(y* (L —qn)y)| < l|lyl[>7(1—gys) and hence that 7(y*(L—g,)y) — 0asn —
0o. The faithfulness of 7 now guarantees that y*(1—gqo)y = 0 for all y € n,,
and hence that go = 1. It is clear that 7(gnpm*) = w(pm+) in norm. So on
arguing as in equation (3.1), it follows that 7(gnpm@n:) — w(pm-) weakly
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in M,. Thus for z € m, we have as before that lim, oo T(gnPm@nx) —
w(emx), and hence that 7(gpmz) = w(pmz). That ensures that for any x €
m} we have that 7(g.z) = sup,,~; 7((gpm)-z) = limy,>1 w(gpmr) = w(zx),
which is enough to ensure that g = g,,. O

THEOREM 3.24. Let M be semifinite and let T be a f.n.s. trace on M.

(1) The map m — T, where Ty (a) == T(Mma) fora € My, is a
homogeneous and additive bijection of M onto the set of normal
weights on M. Moreover,

Toma* = 0 Tma
m<n iff tm < To

m; S iff T, S T

(2) Letm = [ Adeyx+oo-p € ./T/l:r. Then eg(Tm) = eo and exo(Tm) =
pt, 50 that T, is faithful iff eg = 0 and T, is semifinite iff p = 0.

ProOOF. (1) All but bijectivity follows from Theorem 3.21. Surjectivity
follows from Theorem 3.23: If w € M, then w = 7(m-) for some m €
./(/lv+. Let ¢ be an arbitrary normal weight. Then by Theorem 3.4(4),
© = Y wier for some w; € M. Now w; = 7(m;-) so that ¢ = 7(m-),
where m = > ,c;m; € M\+. For injectivity, assume that 7, = 7, for
some m, 1 € M. Then 7o, (a) = 7 (a) forall a € M, so that 74(m) =
To(n) for all @ € M. By Theorem 3.23, w(m) = w(n) for all w € M,
which implies m = n. (Similarly, if 7, < 7, thenm < n;if7,, ~ Tm,
then m; / m).

(2) eo(Tm) = eo: Put my, = [ Adey + np. Then 74, / Ty For
a projection ¢ € M, we have 7,,(q) = 0 iff for all n one has 7,,,(q) =0
iff 7(gmnq) = 0 for all n iff $(m,) L ¢ for all n € N iff ¢ < ey. Hence
eo(Tm) = €p.

oo(Tm) = pt: Define e, := ejo,n)(m), and let k; € M, j € J be
such that k; € n; and k; — 1 o-strongly. Then kje, € n,, for all
J € J,n € N, so that e, = limje; kje, belongs to the o-strong closure
of n,, , which implies that p* is in the o-strong closure of n,, . Thus,
there is a net (d;);e; such that d; € n,, for all i € I and d; — p* o-
strongly. By Kaplansky’s density theorem 1.60, we can choose the d;’s
so that |d;|| < 1. For any a € M, d;ad; € n.,,, so that d;ad;—p-ap*
o-strongly. Hence pt < eqo (7).
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Put now q := eso(Tm) — p-. Again, there exists a net (d;);c; from
n,, such that d; — ¢ o-strongly. Since m > gmgq (in M\+), we have
Tm(qdidiq) = T(m - qdidiq) = T(gmq-did;) < T(mdid;) = T (didi) <
00. On the other hand, if ¢ # 0, then for sufficiently large i € I one has
d;q # 0, hence

Tm (qdidiq) = T(m -qdjdiq) = lim _7(mmy - qd;diq)
= lim 7(¢mmq-qdidiq) = lim m7(qd;diq) = oo.
Thus ¢ = 0 and exo (T ) = p. O
Fix a faithful normal weight ¢ on M.

DEeFINITION 3.25. If m € M\+ is such that ¢ = 74, then m is
called the Radon-Nikodym derivative of ¢ with respect to 7 and we write
do/dr == m.

At this point we need to sound a warning. Theorem 3.24 is a theorem
about elements of //\/\l+ which may without loss of generality be regarded
as positive quadratic forms. Hence when claiming that Tomq = a*Tma
and that T4, +m, = Tm, +Tm,, the product ama™ and the sum mq +mo
is a statement about quadratic forms not operators, and should therefore
be interpreted in the sense of the definitions made at the start of sec-
tion 1.6. It therefore behoves us to see how in the case where h, h; and
ho are self-adjoint positive operators affiliated to M, the operator ver-
sions of these statements compare to the quadratic form versions. For this
we need the technology of form sums. We will here only summarise the
essentials. Readers who wish to see a more complete treatment, are re-
ferred to [Tarl3|. Each of h; and hy induce closed sesquilinear forms
t(£,¢) = (hl-l/gf, h;ﬂC) (1 = 1,2) on their respective domains, where
€ and ( are vectors in the underlying Hilbert space. When speaking
of representing such operators as elements of M, it is more properly
these sesquilinear forms that we have in mind. These forms have an ob-
vious action on vector states pge : M — R : a — (a&, &) with such
a pe¢e being mapped to (£, €) if £ € dom(h;), and oo if not. This ac-
tion may then in a natural way be extended to an action on the cone
of positive normal functionals. The sum t; + t5 is again a sesquilinear

form, and in the particular case where dom(hi/ N dom(hé/ %) is dense,
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there exists a unique densely defined positive self-adjoint operator g char-
acterised by the requirements that dom(g) = dom(h}/ 2) N dom(hé/ 2),
and that (g¢,¢) = (hy/2¢,h2¢) + (ha/?¢, h3/*¢) for all € € dom(g) and
¢ e dom(h}/z) N dom(h;ﬂ). This operator g is called the form sum of hy
and hg, and will be denoted by g = hy + ha. The natural domain of hy + ho
is moreover precisely dom(hi/ N dom(hé/ %) (see [Tar13, Theorem 3.5]).
Thus in the case where the terms we add in Theorem 3.24 correspond
to positive self-adjoint operators h; and hg with dom(h}m) N dom(h;m)
dense, the sum will correspond to the operator hi -+ hs. Even in the case
where dom(hi/ 2) ﬂdom(h;/ 2) is not dense, it is still possible to give expres-
sion to hi + hg, but in that case hi + ho turns out to be a linear relation
(a multi-valued map), rather than an operator. Similar comments apply
to the expression a*7Txa in Theorem 3.24, where we actually have what
may be called a form product. Given a bounded operator a and a closed
positive definite sesquilinear form t, we may define an associated sesquilin-
ear form a.t.a* by the formal prescription a.t.a*(&, () = t(a*{, a*(). If then
t corresponds to the densely defined self-adjoint positive operator h, we
may write a*h*a* for the unique, possibly not densely defined, self-adjoint
positive operator corresponding to the closed positive definite sesquilinear
form a.t.a™. The relevance of this for Theorem 3.21, lies in the fact that if
a,h € My, then a'/?7,a'/? actually equals Toeh

PROPOSITION 3.26.(1) If hy and he are self-adjoint positive operators
for which dom(hiﬂ) N dom(hé/z) is dense in H and hy + ho is
essentially self-adjoint, then the unique self-adjoint extension of
hi + hg is precisely hi + h.

(2) If h is a self-adjoint positive operator and a a bounded operator
such that dom(h1/2a*) is dense and aha™® essentially self-adjoint,
then the unique self-adjoint extension of aha™ is precisely a-h-a*.

PROOF. Let hi, ho be self-adjoint positive operators affiliated to M
for which dom(h}/ 2) N dom(hé/ 2) is dense in H and h; + ha is essentially
self-adjoint. Now let ¢ € dom(hy) N dom(hg) and ¢ € dom(hy + hs) =
dom(h}/ 2) N dom(hé/ 2). By the Borel functional calculus we will then also
have that € € dom(hi/?) N dom(hi/?) = dom(h; +hs). Tt then clearly
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follows that

((h1 +h2)§,¢) = (hi&, Q) + (ha&, ()

= (26 m"2¢) + (g%, hy%¢)
((h1 F ho) /2, (hy F ho) /%)

= (& (h1Fh2)Q).

It follows that hy + hg C (hy +ha)* = h1+ he. But since by assump-
tion hi + heo is essentially self-adjoint, it must have a unique self-adjoint
extension. This extension must then clearly be h; F ho.

Next let h be a self-adjoint positive operator and a a bounded opera-
tor for which dom(h'/2a*) is dense and aha* essentially self-adjoint. Let
h correspond to the sesquilinear form t(€,¢) = (h'/2¢, hY/2¢). Then by
definition a*h*a* will correspond to the sesquilinear form a.t.a*(&,¢) =
(RY2a*€, h1/2a*¢). In other words a*h*a* = |hY/2a*|?, in which case
dom(a*h*a*) = dom(h'/%a*). Now let £ € dom(aha*) = dom(ha*) and
¢ € dom(a*h*a*) = dom(h'/2a*) be given. Observe that we will then also
have that ¢ € dom(h!/2a*). Consequently

(aha*¢,¢) = (ha*&,a*¢) = (h2a*€, ' 2a*¢) = (€, |h/?a*2C).

This proves that aha* C (|h'/2a*|?)* = (a*h*a*)* = a*h%a*. Thus
a~h*a* is a self-adjoint extension of aha*. But since aha* is essentially
self-adjoint, that extension must be unique, and must therefore agree with
a~h-a*. 0

The following proposition is useful when comparing different traces on
the same von Neumann algebra.

PROPOSITION 3.27. Let 7 be an f.n.s. trace on a semifinite von Neu-
mann algebra M. Given any other semifinite normal trace 7" on M, we
have that

(1) 7+ 7' is an f.n.s. trace;

(2) there exists a central element 0 < a < 1 such that 7(x) = (T +
Y(a-x) and 7' (x) = (1 + 7)) (1 — a)+x) for all x € M, with
$(a) =1 and (1 — a) = supp 7.

PROOF. The functional 79 := 7 + 7’ is clearly a faithful normal trace.
Now observe that m,-m C m,Nm. C m,, with m,-m, o-weakly dense in

M. Thus m;, is o-weakly dense, hence 79 is semifinite. Now set a = j{o €
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M\+ (see Definition 3.25). Since 7 < 79, the Radon-Nikodym Theorem for
fn.s. traces (see Theorem 3.24) yields 0 < a < 1. The inequality 7 < 79
implies that n;, C n,. Using this fact a suitable polarisation identity now

shows that for all z,y € n, and any v € M, we have that

(T (W) Try (@)0(2), (V)7 = (7 (@)1(), M(0*Y)) g

= 7(y ux) = (e, (@)n(uz), n(y))ry = (mr (au)1)(), 7(2))7-
This clearly ensures that 7, (a) € 7, (M)" and hence that a € M’, since
the representation 7, is faithful.
We have thus far proven that

1o(ay*z) = 7(y*x) for every x,y € ng,. (3.2)

For any b € M we may select a net (b;);er in m, increasing to b. When
combined with what we have just noted, the normality of the traces in-
volved now shows that 7(b) = sup;c; 7(b;) = sup;c;0(a=b;) = 10(axb).
This proves that 7 = (74 7')(a--). The fact that $(a) = 1 is a trivial con-
sequence of the statement regarding supports in the preceding theorem.
Note that it follows trivially from equation (3.2) that 7o((1—a)-y*x) =
7/(y*z) for every x,y € n,. Thus a similar proof to the one above shows
that 7/(-) = (7 + 7")((1 — @) +-). The element 1 — a clearly plays the role
of a Radon-Nikodym derivative. The uniqueness of the Radon-Nikodym
derivative therefore ensures that 1—a = g—;. The claim about the supports
therefore follows from the preceding theorem. O

PROPOSITION 3.28. Let T be a f.n.s. trace on M. For any normal trace
7' on M we have that ‘3—7;/ € Z(M),.

PRrROOF. First let 7 be semifinite and let 79 := 7+7" and a := “C’%. We
claim that a=1(1 — a) = %, which by the fact that a € Z(M) will then

=4
show that % € Z(M) in this case (cf. Proposition 1.106(5)). To see this,
notice that for any b € M we have

(a7 (1 = a)]+b) = (a-b"2la” (1 = a)b"?) = (1 — a) +b) = '(b).

Now let 7/ be an arbitrary normal trace. Then ex = ex(7') € Z(M).
Since €T €s is semifinite, we know from the first part of the proof

that W € Z(M). For simplicity of notation we will write hoo for

d(ecoT €c0)
dr
Suppose that heo

(haoh) = (coenc)(b)

[ Adey. Since for any b € Mex we have that
= 0, it is clear that $(he) < es. Hence the
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prescription h = [Adey + 00 - (1 — en) yields a well defined element

of Z(M)_. It is now an exercise to see that for any b € M, we have
that 7(hy +b) = T(hoo*b) + T([00 - (1 — €x0)]*b) = (€00 €c0)(b) + ([0 -
(1 —exo)]=b) = 7/(b). It is therefore clear that ‘fl—i = h,, which proves the
claim. O

We finish the section with showing how the density of a weight with
respect to a trace depends on the properties of the weight. Theorem
3.30 below has been obtained by Trunov [Tru82], using modular theory.
Again, the proof presented here is elementary, and is based on the proof
from [GP15].

LEMMA 3.29. Let M be a semifinite properly infinite von Neumann
algebra endowed with a fn.s. trace T, and let h € M. Assume there
exist: an increasing sequence of natural numbers 1 =n; < ng < ... and
e € P(M) such that Xjn, m, ,)(h) Z e for each k. Then the weight Ty, is
not strongly semifinite.

PRrROOF. First, find projections e; ~ e such that
ek < Xngnpsr) () for all k € N.

Choose uy € M so that ujur = e1,upuj = ey. Let (o) be a sequence of
positive reals such that 332, a2 = 1 and Y32, a2ny, = oo; this is easy,
using ny > k. For any € > 0 there is an mg such that for each m > mg

o0 oo o0
1> anunl® =11 Y afupurll = || Y- afer] < e
k=m k=m k=m
Hence v := Y72, ajuy exists (with convergence in norm topology) and

belongs to M. Put p := vv*. Since v*v = e1, p is a non-zero projection.
We will show that if 0 # ¢ < p, then ¢(q) = oo. Put g := v*qu. Then
g < v*v = e; and ¢ = vgv*. From spectral theorem we easily get h >
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Y ome_1 Nmem. We calculate:
¢(q) = 7(h+q) = 7(h+pgp) = T(h-vv"quv™)

= 1(hevgv*) = 7(v* hv=g) = 7((Y_ aju;)h(Y_ apui) - g)
j=1 k=1
> (D aui) (D nmem) (D awuy) - g)
j=1 m=1 k=1
> 7(( Z ajagnmuienuy)g) = 7(( Z 2 Nt emtim ) * 9)
7,k,m=1 m=1

%S) [e's)
= > amnmt(errg) = Y amnnT(g) = oo.
m=1 m=1

O

THEOREM 3.30. Let M be a semifinite von Neumann algebra endowed
with a f.n.s. trace 7. Assume ¢ is a f.n.s. weight on M. Then ¢ is strongly
semifinite iff dp/dt is locally measurable.

PROOF. “=7 Assume h := dg/dr is not locally measurable. We are
going to show that 7y is not strongly semifinite. By assumption, there
exists a (largest) projection z € Z(M) such that for any projection 2’ €
Z(M), if 0 # 2/ < z, then hz’ is not measurable. We can assume that
z = 1. In fact, if ¢ is strongly semifinite, then it is strongly semifinite on
each Mz, with z € P(Z(M)).

By the structure theorem for semifinite von Neumann algebras (1.86,
M = 3P Mz, with z, € P(Z(M)), S, 2o = 1, where a runs over
infinite cardinals < #M (with some of the z, possibly zero), and each
Mzy ~ No®@F, with N, finite and F, a factor of type I,. As above,
we can assume that M = N®F, where N is finite and F is an infinite-
dimensional type I factor. Note that Z(M) = Z(N) ® Clz. Let 7pr be
a normalized trace on N (i.e. 7(1) = 1) and Tr a normalized trace on F
(i.e. the trace of any minimal projection from F is 1). Let f be a minimal
projection from F and e := 1 ® f. It is clear that e is finite.

Let us fix n € N. Then, for each m > n, there is a largest central
projection w,, = u;, ® 1x such that

Xinm) (R)wm Z €wn.
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As m increases, w,, has to increase to some w. Suppose w # 1. Then, for
each m > n,

Xpnm) (R)wt 3 ew™.
By [Tak02, Lemma V.2.2],

X[n,o0) (h)wL = \/ X[n,m) (h)wL N €U}L,

so that X[moo)(fL)fwL is finite. This implies that hw' is measurable, which
contradicts the first paragraph of the proof. Hence w = 1. That means
that we can successively choose 1 = n; < ny < ... and projections z; =

zj(\l;) ® 17 in such a way that

X[nk,nkﬂ)(h)zk = ez, with TN(Z/(\];)) >1— 1/2’““.

Now we put zn = Aje, zﬁ) and z = zy ® 1r. We have myr(zp) > 1/2,
whence z # 0. Moreover,

Xinemierr) ()26 2 €2,

which implies

X[nk,nk+1)(h>z = (X[nk,nk+1)(h)zk)z i €Z,

Now, as in the first paragraph of the proof, we can assume that z = 1 and
then use Lemma 3.29 to show that ¢ is not strongly semifinite.

“<” Let h be locally measurable. Choose non-zero p € P(M). Since
T is strongly semifinite (see Remark 3.13), there is a non-zero ¢ € P(M)
with ¢ < p and 7(¢q) < oo. From the definition of local measurability of
h we get the existence of a z € P(Z(M)) such that hz € S(M) and
qz # 0. Put e, := x[o,n)(hz). Note that e;- is finite for sufficiently large
n. If gz 3 e,LL for each n, then applying the centre-valued trace .7 (on
the reduced algebra M 6%) to both sides, we get gz = 0, a contradiction.

Hence, for some ng, 7 := gz AX[,no)(h2) # 0 (see Lemma 2.32). Obviously,
r < g < p. Moreover, using Theorem 3.21(4) and Proposition 3.22,

o(r) =7(h+(gzNeny)) = T(hz«(gzNeny)) < noT(gzNen,) < no7(q) < oo.
d

ProrosITION 3.31. If M is finite, then any semifinite weight ¢ on M
is both strictly and strongly semifinite.
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PROOF. Let 7 be a normal faithful semifinite trace on M. By Propo-
sition 2.44, dp/dr € M = LS(M), hence by Theorem 3.30, ¢ is strongly
semifinite.

Assume now additionally that M is o-finite, and choose 7 to be finite.
Put e, = X[p,n41)(h). Then 3°7° e, = 1, and ¢(en) = T(heyp) <
(n+1)7(e,) < co. Thus e, pe,, are positive normal functionals on M with
mutually orthogonal supports. We shall show that ¢ = > e pe,. First
of all, for a fixed a € M, eyae, < |allen, so that e,ae, € m;f. Hence

all?e, € n, for all n, so that e,ae, € m, for all m,n. If m # n,
olemazen) = 7(h %emae,h’?) = 7(a'?e,h /2 h e,a?)
= T(al/Qenhl/Qenemhl/Qemal/z) =0.

Consequently, p(a) = > (enpen)(a), which shows that ¢ is strictly semifi-
nite.

Let finally M be an arbitrary finite von Neumann algebra. Then
there exists a family {z;} of non-zero central projections in M such that
>z = 1 and each of the reduced von Neumann algebras M, is o-finite.
Note that Pol(M.,)r = PoZi- Hence, for any i, ¢ [ (M,)+ is semifinite,
thus also strictly semifinite. It follows directly from the definition of strict
semifiniteness that ¢ is also strictly semifinite. U



CHAPTER 4

A basic theory of decreasing rearrangements

In this chapter we develop a noncommutative theory of decreasing
rearrangements. This will prove to be an indispensable tool for developing
a theory of LP and Orlicz spaces for not just tracial von Neumann algebras,
but also general von Neumann algebras.

4.1 Distributions and reduction to subalgebras

We start by introducing the concept of decreasing rearrangements for
T-measurable operators.

DEFINITION 4.1. Given f € M , we define the so-called decreasing re-
arrangement of f, to be the function my : [0,00) — [0,00] : ¢ — my(?)
given by my(t) = inf{||felloc: e € P(M),7(1 —e) < t}, and the dis-
tribution function of f by [0,00) — [0,00] : s — d(s) where d¢(s) =

We note that what we call the decreasing rearrangement of f € M,
is referred to as the generalised singular value function by many authors.
However in order to emphasise the analogy of the theory developed with
the classical theory of decreasing rearrangements and Banach function
spaces, we prefer the term decreasing rearrangement. We collate the basic
properties of distributions of elements of M, and then pause to illustrate
an interesting application of this theory, before proceeding with the de-
velopment of the theory of decreasing rearrangements. For this task we
need the following lemma. A stronger version of this fact was first proved
for bounded operators by Akemann, Anderson and Pedersen [AAP82].
However the validity of the weaker version below, extends to the class of
T-measurable operators. The proof we present is due to Kosaki.

LEMMA 4.2 ([Kos84b)). Let f,g € M be given. Then

e there exists a partial isometry w € M so that Re(f)+ < w|f|w*,
where Re(f)+ is the positive part of Re(f)

109
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e there exist partial isometries u,v € M such that | f+g| < u|f|u*+
v|glv*.

PROOF. We prove the first claim. Let f = u|f| be the polar decompo-
sition of f with e the support projection of Re(f). Now set a = %e(]l +u),
and let a|f|'/? = w|a|f]'/?| be the polar decomposition of a|f|'/2. Each of
e, u, a and w of course belongs to M, with a*a = $(1 + u*)e(1 +u) < 1.
We note that in addition

al fla* = wlal f["/2Pw = wlf|?a*al f|'Pw* < wlflw.
Here we made use of the fact that if g = ugy|g| is the polar decomposition

of g, then gg* = ugg*guy, from which it follows that [g*| = u,|g|uy. In

view of the fact that Re(f)+ = eRe(f)e = 3e(|f|u* + u|f|)e, we therefore
have that

w|flw* —Re(f)+ = alfla® -
1
Ze

Jel (L + ) = 21l + ul fl)e

Ll —u)lfI(1 - u)e

> 0.

Se(lflut +ulfl)e

(Ll I+ e = el flu + ul e

as required.

We pass to proving the second claim. Let (f + g) = v|f + g| be the
polar decomposition of (f+g). Given that |f+g| = v*(f+g) = (f*+g*)v,
we have that

1 * * *
[f 9l =50 (f+9)+ (" +97)0)
= Re(v" f) + Re(v"g)
< Re(v"f)+ + Re(v'g)+.
By the first part we may now select partial isometries wy; and ws in M
so that Re(v*f) < wi|v* flw] < wq|flw] and Re(v*g)+ < walv*glws <
wa|g|ws. Therefore

|f + gl <Re(v" )+ + Re(v"g)1 < wi|flwy + walglws

as required. O
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We will shortly see that there is a close link between decreasing rear-
rangements and the distribution function. We therefore pause to investi-
gate the properties of the distribution function.

PROPOSITION 4.3. For any f € M, the function d : R — [0,00] : s+
d¢(s) is non-increasing and right-continuous. This function satisfies the
following properties:

(i) For any f € M and any non-zero scalar a, we have that d¢(s) =
dp(s) = d|f|(§l and that do¢(s) = d¢(s/|a|) for all s >0
(ii) Given a,b € M with a > b > 0, we then have that dq(s) > dp(s)
for any s > 0. Moreover if (aq) C M+ s a net increasing to a in
M, then sup,, da, (s) = da(s) for any s > 0.
(i) For any t,s >0 and any a,b € M, dayp(t + 5) < dg(t) + dy(s).

(iv) For any f € M and any a,b € M, dagp < dja||jps-

PrROOF. Assume that M acts on the Hilbert space H. It is clear from
the definition that R — [0,00] : s + ds(f) is non-increasing. Now let
Sn, s € (0,00) be given such that s, \ s. It then follows from the spectral
theorem that X (s, o0)(If]) /* X(s,00) (| f]) strongly as n — co. The normality
of the trace 7, then ensures that ds, (f) /* ds(f) as n — oo. Hence R —
[0,00] : s — ds(f) is right-continuous.

Claim (i): The fact that dy = d|s|, is clear from the definition. The
further fact that x(s ) (|f]) = X(s/|al,00)(|f]), and hence that duf(s) =
d¢(s/|a|) for any s > 0, follows from the Borel functional calculus.

Next let f = u|f| be the polar decomposition of |f|. As noted in
the previous proof, we then have that |f*| = u|f|u*. By the unique-
ness of the spectral decomposition we must then have that x (s .o)(|f*) =
UX(s,00) (| fl)u™ for all s > 0. Consequently df«(s) = T(X(s,00)(|[*])) =
T(UX (5,00) (| F)U) = T(X(s,00)(If])) = dy(s) for all s > 0. This then proves
the claim.

Claim (ii): First suppose that a > b > 0. If x[g g (@) (H) N X (s,00)(0) (H)
contained non-zero elements, then for any § € x(o,5)(a)(H) N X(s,00)(b) (H)
with [|£]| = 1, it would follow that (b¢,&) > s, and that (a&,§) < s. But
this is impossible since the inequality a > b demands that (b¢, &) < (ag,&).
Thus we must have that x[o s (a)(H) N X(s,00)(0)(H) = {0}. Equivalently
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X[0,5](@) A X(s,00)(P) = 0. This then enables us to conclude that

X(s,00) (D) = X(s,00)(0) = X[0,6(@) A X(5,00) (D)
~ X[0,5(@) V X(5,00) () = X[0,5] (@)
< X(so0)(@)-
Consequently dp(s) = T(X(s,00) b)) T(X(s,00) (@) < da(s) for all s > 0.

Next suppose that (aq) C M, is a net increasing to a in M. From
what we have already proved, it is clear that d,(s) > sup,, dq,, ($).
To prove the converse inequality, we first show that

X(s,00) (CL) A (/\OCX[O,S] (aa)) = 0.
If X (5,00) (@) (H) N (NaX(0,5) (@) (H)) contained non-zero elements, then for
any & € X(s,00)(@)(H) N (NaX|o,s)(aa)(H)) with [[£]] = 1, it would follow
that ||a&||? = (a%¢,€) > s%, with in addition |la.&|? = (a2¢,€) < s%. But
since a, " a strongly, we then have that ||a&|| = limg, [|aa€]| < s, which is
a clear contradiction. Thus X (soc)(@) A (AaX[o,s](¢a)) = 0 as claimed. But
in that case we have that

X(5,00) (@) = X(5,00)(@) = X(s,00) (@) A (NaX[0,5](Ca))
~ X(s,00)(@) V (NaX[0,5](Ga)) = AaX0,5] (Ga)
< 1- AozX[O,s}(aa)
= \/OéX(s,oo)(aOé)‘

The normality of the trace now ensures that

da(8) = T(X(s,00) (@) < T(VaX(s,00)(Ca)) = sup T(X(s,00) (@a)) = sup da, (5).

Claim (iii): Given a,b € M, we use the preceding lemma to select
partial isometries u,v € M such that |a + b| < wl|a|u* + v|b|v*. Then
of course dayb < dyjafur4vfpo*- Let t,5 > 0 be given. For any norm one
element & of X (11 00)(ulalu® + v|blv*)(H), we then have that ||(ualu®* +
v|blv*)(§)]| > t+s. But then at least one of the inequalities ||u|a|u*(£)| >t
or ||v|blv*(§)]| > s must hold, or else we will by the triangle inequality have
that [|(ulalu® + v[blv*)(§)|| <t + s. In other words & & xo 4 (ulalu®)(H) N

X[0,s] (v[0[v*)(H ), or equivalently {0} = X(4s 00)(ulalu™ + v][blv*)(H) N
X[0,4)(ulalu®)(H) N x[o,¢ (v[b|v*)(H). So by definition

X (t+s,00) (ulalu® +v[b[v") A xjo,¢(ulalu®) A xjo,s)(v[b]v") = 0.
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This in turn ensures that
X (t-+s,00) (Ul a|u” + v[b]v")
= X(t+4s,00) (U|alu™ 4 v[bv™)
—X(t+3,00) (ula|u” 4+ v[b|v™) A X[, (ulalu®) A xp,s (v]b[v7)
~ X(t+s,00) (ulalu® + v[bv") V (X0, (ulalu”) A x[o,¢ (v[b]v7))
— (X0, (ula|u®) A x[o,5 (v[b]v"))
<1 — (X[o,9 (ulalu™) A Xjo,5)(v]b]0"))
= X(t,00) (U]alt™) V X(s,00) (v[b]V7).

But then
da+b(t + 3) < du\a|u*+v|b|v* (t + 8)
= T(X(t+5,00) (ulalu” + v[b[v"))
< T(X(to0) (ulalu®) V X (s,00) (v]b]V7))
< T(X(to0) (ulalu®)) + 7(X (s,00) (v]B]07))

dujafu* (1) + dyjpjos(5)

Recall that for example |u|a|u*|* < |au*|? and hence that |u|a|u*| < \au*]
Similarly |ua*| < |a*|. We may therefore use part (i) to see that dyjq),+ <
dow = dug < dg+ = d, and similarly that dy(p < dp. The claim now
follows.

Claim (iv): Given f € M and a € M, we may use parts (i) and (ii)
to see that d,; = d|af| =d, lalf] < d”aH Ifl = d”a”f. It then follows from this
inequality and part (i) that dy, = doxp+ < djjq) 5+ = djja - O

The properties of the distribution function allow us to realise M as
an F-normed space.

DEFINITION 4.4. Let X be a complex vector space.

e A functional || - || : X — [0,00) is called an F-norm on X if it
satisfies the following criteria for z,y € X and o € C:

— ]|0]] = 0 and if ||z|| = 0, then x = 0.

— |lefz|| = ||z|| for any t € R.

~ iz +yll < 2l + gl

— Given sequences (zr) C X and (ag) € C such that ||z —
x|l — 0 and |a — ag| — 0 as k — oo, we will then have that
|lax — agz|| — 0 as k — oo.
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e A functional p : X — [0, 00] is called a semimodular (alt. modu-
lar) on X if it satisfies the following criteria for x,y € X:
(a) p(0) = 0 and = = 0 whenever p(ex) = 0 for all ¢ > 0 (alt.
x = 0 whenever p(x) = 0).
(b) p(ef'z) = p(z) for any t € R.
(c) For any € € [0, 1] we have that p(ex+ (1—¢€)y) < p(x)+p(y).

We say that p is a convex modular if instead of (c¢) we have
that p(ex + (1 — €)y) < ep(z) + (1 — €)p(y) for any € € [0,1] and
any =,y € X.

If the (semi-)modular on X satisfies lim¢_,o p(ex) = 0 for each
x € X, X is said to be a modular space .

REMARK 4.5. There is a very close link between F-normed spaces and
modular spaces. Any F-norm on a vector space X for which e — |lex||
is a non-decreasing function of € on [0,00) for every z, is a modular.
Conversely if X is equipped with a semimodular with respect to which it
is a modular space, then the prescription ||z| = inf{e > 0: p(e~'z) < €}
yields an F-norm on X such that for any sequence (x;) C X, the claim
that limy_, o || — 2k - || = 0 is equivalent to the claim that limg_, . p(e(x —
xr)) = 0 for each € > 0. The interested reader may find proofs of these
facts in section I.1 of [Mus83].

With the above as background, we are now able to make the following
conclusion.

THEOREM 4.6. The functional p : M — [0,00] defined by p(f) =
d¢(1), is a semimodular on M with respect to which M is a modular
space. Moreover the prescription ||f|| = inf{e > 0: df(e) < €} defines

an F-norm on M. The topology induced by this F-norm, is exactly the
topology of convergence in measure.

Proor. We clearly have that p(0) = do(1) = 7(X(1,00)(0)) = 0. In
addition if for some f € M we have that 0 = p(ef) = def(1) = dg(e7h) =
T(X(e-1,00)(|f])) for all € > 0 (hence X (-1 )(|f]) = 0 for all € > 0), we
must clearly have that |f| = 0 (and hence f =0).

It also follows fairly immediately from Proposition 4.3 that p(e'z) =
p(x) for any ¢t € R, and that for any € € (0,1) and any f,g € M, we
have that p(ef + (1 — €)g) = d(cfr(1-9)(1) < deg(€) + da—eg(l —€) =
d¢(1) 4+ dg(1) = p(f) + p(g). Thus p is a semimodular as claimed.
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Next note that by definition any element f of M must satisfy the
property that lim, .. df(y) = 0. But since for v > 0 we have that
df(y) = dy-14(1), this corresponds to the claim that lime o p(ef) = 0
for each f € M. Thus M is a modular space. The fact that the prescrip-
tion || f|| = inf{e > 0: d¢(e) < €} defines an F-norm on M, now follows
from the preceding remark. It therefore remains to show that the F-
norm topology agrees with the topology of convergence in measure. Both
topologies are metric topologies, and hence the equivalence will follow if
we show that convergence of sequences in the one is equivalent to con-
vergence of sequences in the other. In this regard recall that convergence
of a sequence (f,) € M to f € M in the F-norm topology, is equiva-
lent to the claim that lim, . p(e(f — fn)) = 0 for each ¢ > 0. In other
words, given € > 0, and some § > 0, there must exist N € N so that
T(X(e100)([f = fal)) = dp—p, (e71) = de—p) (1) = p(e(f = fn)) < 6 for
all n > N. But this is exactly convergence in measure. Hence the result
follows. g

The following result establishes the link between the distribution func-
tion and decreasing rearrangements, hinted at earlier.

PROPOSITION 4.7. For any f € M, we have that my(t) = inf{s >
0: ds(s) < t}. Moreover the infimum is attained and dy(my(t)) <t for all
t>0.

PrOOF. Assume that M acts on the Hilbert space H. The second
claim follows from the right continuity of s — ds(s). For the first let a be
the point where the infimum is attained. Then the inequality d¢(a) <t
amounts to the claim that 7(1 — x[g4(|f])) < t. In view of the fact that
170 (Dl = 11 £xi0.(1f1)loe < . it clearly follows that m(1) < a.
It remains to prove the converse.

Let € > 0 be given and select e € P(M) such that 7(1 — e) < t with
| felloo < my(t)+e. For the sake of simplicity we will write a.c for my(t)+e.
Our task is of course to show that a < «a.

For any & € e(H) N X(a.,00)(|f)(H) with [|{]| = 1, the fact that
X(ae,00) ([F]) = X(a2,00) ([ f) ensures that (f*f£,&) > a?. But on the other
hand the fact that || fe|| < a. ensures that (f*f&, &) < ae. This cannot be,
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and hence we must have that e A X (4. ,00)(|f]) = 0. But in that case

X(ag,oo)(|f’) = X(ag,oo)(|f’) —eN X(ae,oo)(’f‘)

~ e\/X(ae,oo)(‘fD — ¢
< 1-—e

Consequently dy(ae) = T(X(ae,00)([f])) < 7(1 — €) <t, which amounts to
the claim that a < ae = m¢(t) + ¢, as required. O

The following remark captures an important consequence of the above
result — the fact that decreasing rearrangements are in some sense com-
mutatively realised.

REMARK 4.8. e Let f € M be given. For any von Neumann subalge-

bra Mg of M containing both f and the spectral projections of
| f], the above result actually shows that m(t) = inf{|| fe||oc: € €
P(My), 7(1 —e) < t}

e The preceding proposition also shows that the quantity is a faith-

ful extension of the classical concept of a decreasing rearrange-
ment. To see this observe that in the case M = L*>(X, ¥, v) with
7 = [ -dv, the formula in the preceding proposition corresponds
to the claim that m¢(t) = inf{s > 0: v({z € X: |f(z)| > s}) < t.

We pause to present a particularly elegant application of the above
facts, which proves to be a useful tool in lifting the classical theory to the
noncommutative context.

PROPOSITION 4.9. Let M be a von Neumann algebra with no minimal
projections. Then the following holds:

(a)

(b)

For any non-zero projection e € M, any maximal abelian von
Neumann subalgebra My of eMe, also has no minimal projec-
tions.

Whenever eMe admits a faithful normal state w, then any maz-
tmal abelian subalgebra My of eMe, corresponds to a classical
L>(Q, %, v,), where (2,%,v,) is a nonatomic probability space,
with the measure v,, defined by v,(E) = w(xg) for each E € X.
In particular if M is a finite algebra equipped with a finite faithful
normal trace T, then given any f € M4, we may select a maxi-
mal abelian subalgebra My containing all the spectral projections
of f. The element f corresponds to a Borel function on (Q, X, v;),
and the classical decreasing rearrangement of f as Borel function
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corresponds _exactly to the decreasing rearrangement of f as an
element of M.

(¢) Suppose that M admits a faithful normal semifinite trace T. For
any non-zero projection e € M, eMe admits an abelian subal-
gebra Mg, which has no minimal projections, and on which the
restriction of T is still semifinite. The algebra Mg corresponds
to a classical L (2, X, v;), where (2,3, v;) is a nonatomic mea-
sure space, with the measure v, defined by v.(E) = 1(xg) for
each E € 3.

PROOF. Part(a): If M has no minimal projections, then the same is
true of eMe. Hence we may for the sake of simplicity replace M with
eMe throughout. Let My be a commutative von Neumann subalgebra of
M. Suppose that ey is a minimal projection in M. By hypothesis, there
must exist a projection fo € M\ My with 0 < fy < eg. Now given any
other projection e in My, we have by commutativity that epe € My is
a subprojection of ey. So by minimality

either ege =0 (i.e. eg L e) or epe=c¢y (i.e. ey <e).
Thus since fy < eg we also have that
either fy Le or fog<e

for any projection e in M. But this means that f; commutes with all
the projections in M. Since the span of these projections is dense in My,
fo commutes with My. Therefore M cannot be maximal abelian, since
{fo, Mo} generates a commutative subalgebra which is strictly larger than

M.

Part(b): The first part of (b) follows from the fact that any commu-
tative von Neumann subalgebra Mg will correspond to some L*°(€2, 3, p)
(see Theorem 1.100). In particular given a faithful normal state w on M,
it is an exercise to show that the restriction of w to My = L*°(Q, %, p)
defines a probability measure v, = v on (£2,X) (with the same sets of
measure zero as ) by means of the prescription v(E) = w(xg) E € X.
Replacing p by v if necessary, all that remains is to note that the sub-
algebra Mo = L*°(,X,r) has no minimal projections precisely when
(©, %, v) is nonatomic.

The final part of (b) follows by combining what we have just observed
with the preceding remarks and the Borel functional calculus.
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Part (¢): To prove (c) we firstly note that the semifiniteness of the
trace T on M, ensures that each projection f in M, admits a subprojection
with finite trace. To see this recall that the semifiniteness of 7, ensures
that there exists 0 < 2 < f with 0 < 7(z) < co. For € > 0 small enough,
€e = X(e,00)(7) Will be a non-zero projection with ee. < x < f. But then
7(e) < e '7(x) < oo, with in addition e, = lim,_,o0 €2 e, < f. Here
we used the fact that the square root preserves order. Given a projection
e, we may now apply Zorn’s lemma to obtain a maximal family {e,} of
mutually orthogonal subprojections of e, each with finite trace. It must
then hold that e = > eq, since if e — > eq # 0, we would be able
to select a subprojection ey of e — )", e, with finite trace, which would
contradict the maximality of {e,}. For each a, we then select a maximal
abelian subalgebra M, of e,Me,. By part (a), there are no minimal
projections in any of the M,’s. The algebra we seek is then given by
Mgy = ®oM,. Since 7 is finite-valued on each M, it is an exercise to see
that the restriction of 7 to My, is semifinite. The final part of (c¢) may
now be proven using the same sort of argument as in part (b). U

4.2 Algebraic properties of decreasing rearrangements

As before M is a von Neumann algebra equipped with a faithful nor-
mal semifinite trace 7. To start off with we present yet another way of
realising the decreasing rearrangements described earlier.

LEMMA 4.10. For each t > 0, we let R; be the set of all T-measurable
operators f satisfying T(s(|f])) < t, where s(|f|) is the support projection
of |f|. For any g € M, we then have that

my(t) = inf{|lg — fl|: f € R}

PROOF. Let t > 0 be given and let g = u|g| be the polar decomposition
of g. With A — e) denoting the spectral resolution of |g|, we set

f= u/ Adey
(00)

where @ = mg(t). Then by construction ||g — f|| < o = my(t), with
7(s(]f])) = dg(a) = dg(my(t)) < t by Proposition 4.7. Therefore
inf{jlg — fIl: f € Ri} < my(t).

For the converse let f € R; be given, and set e = 1 — s(|f|). Then
llgell = [[(g—fell < |lg— fl- In view of the fact that 7(1 —e) < ¢, it follows
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that m,(t) < |lge|| < ||g — f||, and hence that m,(t) < inf{|lg — f||: f €
R} O

COROLLARY 4.11. For any f € M and any projection e € M, we have
that my.(t) = 0 whenever t > 7(e).

The following Proposition collates several important properties of de-
creasing rearrangements. The reader is encouraged to take careful note of
these properties, as they will repeatedly be used without comment from
here on.

PROPOSITION 4.12. Let f, a and b be T-measurable operators.

(i) The map my : (0,00) = R : t — my(t) is non-increasing and
right-continuous. Moreover limp o my(t) = || fco-

(ii) For any t > 0 and any o € C, my(t) = my«(t) = myy(t), and
mf(t) = [amg(2).

(iii) If a > b > 0, then m,(t) > my(t) for any t > 0. Moreover if
(aa) € My is a net increasing to a in M, then sup, m,, (t) =
m,(t).

(iv) For any s,t >0, mqip(t +5) < mg(t) + my(s).

(v) For any s,t >0, mg(t +s) < m,(t)my(s). We have, in particu-
lar, mag () < [l [bllm, (2)

(vi) Let ® : [0,00) — [0,00] be a non-decreasing function which is
continuous on [0,bg] where by = sup{t € [0,00): ®(t) < oo}. If
(| f[) is again T-measurable, then ®(my(t)) = mg( g (t) for any
t>0.

PrOOF. Claim (i): The fact that m; is non-increasing follows by
definition. Next suppose that at some point o > 0, my is not right-
continuous. There must then exist some a > 0 so that my(ty) > o >
my(to + €) for all e > 0. We may then combine the fact that s +— dy(s) is
non-increasing with Proposition 4.7, to conclude from this that d¢(a) <
dg(my(to+€)) < to+ € for any € > 0, that is d(a) < to. But if that were
the case we ought to have that m(¢y) < a — a clear contradiction. Hence
the claim regarding right-continuity holds.

It remains to prove the claim regarding the left limit at 0. It is clear
from the definition that || f|| > my(t) for all ¢ > 0. Suppose that for all
€ > 0 we have that || f|| > o > m¢(e). A similar argument to the one used
above then leads to the conclusion that d¢(«) < € for any € > 0, and hence
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that ds(a) = 0. But if that were the case we ought to have that || f|| < «
— a clear contradiction. Hence the remaining claim follows.

Claim (ii): The fact that my(t) = my;(t) = my«(t) for all ¢ > 0,
is a clear consequence of part (i) of Proposition 4.3 considered alongside
Proposition 4.7.

Claim (ii1): First suppose that a > b > 0. A simple application of
Proposition 4.7 to part (ii) of Proposition 4.3, then yields the first conclu-
sion.

Next suppose that (a,) € My is a net increasing to a in M. Given that
by Proposition 4.3 d(s) = sup, dq, (s) for all s > 0, the claim similarly
follows from Proposition 4.7.

Claim (iv): Let € > 0 and s,t > 0 be given. By Lemma 4.10, we may
find ag, by € M such that

la —aoll < mq(t) + €, 7(s(]|aol]))

<
16— boll < my(s) +e  7(s([lbo]l)) <

t
s
We have that

(@ +b) — (ap + bo)|| < [la—ao| + ||b — bo|| < mg(t) + myp(s) + 2e.
In addition we also have that

T(s(la+0b]) = 7(s(|a]) vs(|b]))

7(s(lal)) + 7(s(|b]))
t+ s

It follows that mg1(t+s) < m,(t)+my(s)+2e. Given that e was arbitrary,
it is clear that m,(t + s) < m,(t) + my(s) as required.

<
<

Claim (v): Let € > 0 and s,t > 0 be given, and select ag and by as in
the proof of the previous claim. Now set ¢ = (a — ag)by + apb. We then
have that

lab— el = flab~ (@~ ao)bo — aob|
= la—a)b— o)l
< i@ —=ao)-I(b—bo)|
< (mg(t) + €)(my(s) + €).

Moreover we also have that
e s(|c|) <s(|(a —ao)bol) V s(lagd]),
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e s(|(a — ao)bol) < s(|bol),
o s(|b*ajl) < s(|aj|) together with s(|agb|) ~ s(|b*aj|) and s(|aj|)
~ $(/aol)-
It follows from this that 7(s(|c|)) < 7(s(|bo|))+7(s(|ao|)) < t+s. Therefore
myg(t + 5) < (mg(t) + €)(my(s) + €), whence mgp(t + 5) < mg(t).my(s).

Claim (vi): We may replace M by a maximal abelian von Neumann
subalgebra My to which both |f| and ®(|f|) are affiliated (see Remark
4.8). Let e be any projection in this subalgebra. Now notice that sp(|f|) C
[0, 00).

First suppose that ® is bounded on sp(|f|e). (By the Borel functional
calculus ®(| f|e) will then of course be bounded.) Since lim, oo P(u) = o0,
we must then have that sp(]|f|e) itself is a bounded subset of [0, c0). Thus
| fle must be bounded. By the spectral theory for positive elements, we
now have that || |fle|| = max{A: A € sp(|fle)}. Since ® is increasing and
non-negative on [0, 00), the Borel functional calculus also ensures that

(|| | flell) = max{®(A): A € sp(|fle)} = |B(|fle)ll.
If @ is not bounded on sp(|f|e), then

12| fle)]] = sup{®(A): A € sp(|fle)} = oo.

We proceed to show that then ®(|||f|e||) = oco. If now sp(|fle) was an
unbounded subset of [0,00), we would already have |||fle| = oo, and
hence ®(|||f|e||) = oo as required. Thus let sp(|f|e) be a bounded subset
of [0,00). As noted previously, this forces || | fle|]| = max{A: X € sp(|f|e)}.
Since @ is increasing on [0, co] with ®(0) = 0, we must have ®(|||fle||) >
®(A) > 0 for any A € sp(|f|e). The fact that ® is unbounded on sp(]|fle)
therefore forces ®(|||flel|) = oo as required.
The above observations clearly show that

inf{®(| |flel]): e € P(Mo) with 7(1 —e) < ¢}
= inf{||®(|fle)]|: e € P(Myp) with 7(1 —e) < t}.
But since @ is increasing and continuous on [0, bp], we also have that
inf{®(|| [fle]]): e € P(Mo) with 7(1 —e) <}
= O(inf{|| | fle[|: e € P(My) with 7(1 —e) < t}).

When combined with the observation in Remark 4.8, this yields the con-
clusion that mg s (t) = ®(mf(t)) = ®(my(1)). O
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4.3 Decreasing rearrangements and the trace

We saw in Theorem 3.21 that the trace may be extended to the ex-
tended positive cone M\+ of M by means of the following prescription:
Given m € ]\/ZJr with spectral resolution m = [7° XAdey + p.oco, we de-
fine the trace of m to be 7(m) = sup,, ey 7(1my,) where the m,,’s are the
bounded elements of M given by m,, = [;* Adex+p.n. Our goal in this sec-

tion is to show that on M, this extension exhibits more subtle behaviour.
This first step in realising that goal, is the following proposition.

PROPOSITION 4.13. For any f € M.,

T(f) = /OOO my(t) dt.

The above proposition provides us with a powerful alternative for
defining the trace on M . On considering this result alongside for ex-
ample Proposition 4.12, we may then fairly directly deduce highly refined
properties of the trace on M from matching properties of the decreasing
rearrangement. We will briefly address this issue in Proposition 4.17, and
then revisit this topic in chapter 5.

PROOF. Let f € /\A/Lr be given. For each n € N, let f, = fx[on(f)-
By definition we then have that 7(f) = sup,cy7(fn). It is clear from
the Borel functional calculus that the f,’s increase to f. So by part (iii) of
Proposition 4.12 considered alongside the monotone convergence theorem,
we also have that [°my(t) dt = sup,cy [o° my, (t) dt. It is therefore clear
that the proposition will follow for //\/lv+, if we are able to prove it for M.
Hence assume that f € M.

It is well-known that any positive measurable function may be writ-
ten as the increasing limit of a sequence of positive simple functions. If
we combine this fact with the Borel functional calculus, it is clear that
f may written as an increasing limit of a sequence of operators (fx) of
the form Y p_; aper where the ay’s are positive real numbers, and the
exr’s mutually orthogonal projections. By the normality of the trace on
M, 7(f) = supy 7(fn). On once again considering part (iii) of Propo-
sition 4.12 alongside the monotone convergence theorem, we have that
JoTmy(t)dt = supy [y my, (t)dt. The result will therefore follow for
M, if we are able to verify its validity in the case where f = >"}'_; ageg.
We proceed with the verification of this case. We may assume without
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loss of generality that a; < as < --- < . It then follows from the Borel
functional calculus that

0 if s > oy
X(s,00)(f) = Xhemirr  ifam <s<ami
> h—1€k if s <

and hence that

0 if s>«
dp(s) = Lk=mr17(er) if am <5 <oy
>op—1T(ex) if s <oy
Now consider the case where each 7(ey) is finite. It then follows from
Proposition 4.7 that

an ifr(e,) >t >0
{ QS TleR) > 2 Yy 7(er)

0 if t > ZZ:I T(ek)
It is now clear that then [°my(t)dt = Y 1_; ap7(er) = 7(f) as required.

Now suppose that some of the 7(eg)’s are infinite-valued, and let myg

be the largest index for which 7(e;,,) = co. Suppose for the sake of the
argument that n > mg > 1. (The proof for the case where my = n is
similar.) In this case we of course have that Y ;_, . 7(ex) = oo whenever
m < myg, and hence the formula for m¢(t) becomes

a,, if 7(ep,) >t>0
my(t) = { am YR T(er) > 02 Y T(ek),  m > mo
am,  ifoo>t>30 v 7(ex)
But then [7°my(t)dt = oo, which accords with the fact that 7(f) =
> k=1 T (eg) = oo. -

my(t) =

COROLLARY 4.14. Let ® : [0,00) — [0,00] be a non-decreasing func-
tion which is continuous on [0, bg| where by = sup{t € [0,00): ®(t) < oo},
and let f e M be given such that ®(|f|) is again T-measurable. Then

(/1) = Jo© ®(mu(]f]) dt

PROOF. Apply Proposition 4.13 to part (vi) of Proposition 4.12.
We briefly comment on the use of the above corollary.

REMARK 4.15. Let M be a semifinite algebra with a faithful normal
semifinite trace 7. Any element a of M is of course of the form a =
Jo° Ade(X) + oo.p for some spectral resolution e(A) and projection p. For
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the extension of the trace to M\+, we will by the discussion at the start of
this section clearly have that 7(a) = oo if p # 0. So if 7(a) < oo, we must
have that p = 0, and hence that a is in fact an operator affiliated to M.
But more is true in this case. For any n,m € N with n < m, we will then
have that

1

< < .
T(e(nm)) < —7(aemm) < —7(a) < oo

S|

If now we let m — oo, we get that 7(e(, o)) < 27(a) < oo. Thus if

7(a) < 0o, a must in fact correspond to a T-measurable element of M. So
given a € M., it follows that 7(a) < oo if and only if a corresponds to
a positive element of M with finite trace.

Now given an element a of M and a function ® : [0,00) — [0,00]
of the type described in the preceding result, ®(|a|) will in general not
be a member of M (unless of course sp(|al) C [0,be)). However we are
able to give meaning to ®(|a|) as an element of M. If we apply the
observation made previously to this setting, then given a € M , it follows
that 7(®(Jal)) < oo if and only if ®(|a|) corresponds to a positive element

of Mv with finite trace.

COROLLARY 4.16. Let f,g € Mv+ be given. Then the following are
equivalent:

(i) my(t) <my(t) for all t > 0;
(ii) df(s) < dg(s) for all s > 0;
(iii) for any mon-decreasing function ® : [0,00) — [0,00] which is
continuous on [0, bg| where by = sup{t € [0,00): ®(t) < oo}, we
have that 7(®(f)) < 7(®(g)).

PROOF. The implication (ii)=-(i) is a direct consequence of Proposi-
tion 4.7, with (i)=-(iii) following from the preceding Corollary and Re-
mark. To prove the implication (iii)=(ii), we first select a sequence (vy,)
of continuous functions on [0, oc) which increase monotonically to X (s oo)-
(In fact given any € > 0, we may select this sequence so that each v,, agrees
with X(s,0) 00 [0,8] U [s +¢€,00).) Then by the Borel functional calculus,
n(f) /" X(s,00)(f) and v (g) / X(s,00)(9) as n — co. The normality of the
trace therefore ensures that 7(v,(f)) /* dy(s) and 7(v,(g)) 7 dg(s) as
n — oo. The validity of (ii), now follows from the fact that by assumption
T(vn(f)) < 7(vn(g)) for every n. O
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As promised we now pause to briefly present a (fairly standard) sam-
pling of the basic properties of the trace on /{/IVJF. The interested reader may
easily use the techniques demonstrated in the following proof to deduce
further properties.

PROPOSITION 4.17. The extension of the trace T to ./{/lv+, is faithful,
additive, and positive homogeneous. For any g € M we have that 7(g*g) =
7(gg*). In addition T is normal on ./\74” in the sense that if (fo) C M+
is a net increasing to f € MV+, then 7(f) = sup,, 7(fa)-

PROOF. The proof of each of these properties relies on a repeated use
of Proposition 4.13. To see that 7 is faithful, observe that if 0 = 7(f) =
JoT my(s)ds, then my = 0 almost everywhere. But since my is non-
increasing, we have that m¢(s) = 0 for all s > 59 whenever m¢(sg) = 0.
Thus my = 0 on (0,00), with the right continuity of my, now ensuring
that in addition || f||oc = limg\ omy(s) = 0.

The positive homogeneity of the trace is a direct consequence of part
(ii) of Proposition 4.12.

The fact that 7(g*g) = 7(gg*) for any g € M, is similarly an easy
consequence of the fact that part (ii) of Proposition 4.12 ensures that
my-g = My = mf.| = My

Next let (f,) C Mv+ be a net increasing to f € MV+. For each n € N,
let e, = Xjo,n)(f). We know from Proposition 2.63 that (e,faen) then
increases to fe,. But fe, belongs to M, and hence the same must be
true of {e, foen}. It then follows from the normality of the trace on M,
that 7(fen) = sup, 7(en fa€n). We next use part (v) of Proposition 4.12 to
see that 7(ey faen) = [o° Me, foe, (s)ds < [57my (s)ds = 7(fa) for each
n and each .. But then 7(fe,,) < sup,, 7(f«). By the definition of 7(f), we
then have that 7(f) < sup, 7(fa). But by part (iii) of Proposition 4.12,
we must have that 7(f,) < 7(f) for each a. Hence we must have that
7(f) = sup, 7(fu).

__ We now prove the additivity of the extension of the trace. Given f,g €
M, the Borel functional calculus ensures that the sequences (fy), (gn) C
M defined by f, = fX[o,n(f) and gn = gX[0,n)(9) Tespectively, increase to
f and g. Then (f,+gn) will increase to f+g. So by what has been proved
we have that 7(/ + ) = Subpen (o + 9n) — SUPen(7(fn) + 7(90)) =
() +7(9)- O
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LEMMA 4.18. Let f € M be given. Given any o > 0 with a = dy(s)
for some s > 0, let so = inf{s: dy(s) < a}. Denoting fx(s..0)(If])) by
Ja, we then have that myg, = mgx|o -

PROOF. Let «, s, and f, be as in the hypothesis. From the right-
continuity of s — d¢(s), we have that ds(s,) = «, with by construction
d¢(s) > o whenever s < s,. It is clear that in computing the decreasing
rearrangements we may pass to the abelian von Neumann subalgebra gen-
erated by the spectral projections of f. This then allows us access to the
Borel functional calculus. Using this calculus, it is now an easy exercise
to show that

X(sa,00)(f) i 0 <s <54

Therefore

_ [ dg(s)  ifs>sa
dya(s) = { di(sa) f0<s< s,
From these formulae it now clearly follows that if ¢ < «, then my(f,) =
inf{s: dy,(s) < t} = inf{s: dg(s) < t} = my(f), and similarly that if
t > a, then my(f,) = inf{s: dfa(s) <t} =0. 0

The following result presents a very elegant way of realising what is
sometimes called the “second” decreasing rearrangement in the context of
“non-atomic” von Neumann algebras.

PROPOSITION 4.19. Let M have no minimal projections. For any
f € M and any t > 0, we then have that [ m¢(s)ds = sup{7(e|fle): e €
P(M),7(e) <t}

PROOF. We may clearly assume that f > 0. For any e € P(M)
with 7(e) < ¢, we may next apply Proposition 4.13 and Corollary 4.11
to see that 7(efe) = [3mese(s)ds < [T my(s)ds. Clearly [fmy(s)ds >
sup{7(e|fle): e € P(M),7(e) < t}.

To prove the converse inequality, we will consider two cases. Firstly
let so = inf{s > 0: d¢(s) < oo}, and o = dy(s0).

Case 1 (t > ap): In this case we clearly have that oy < oo. Since
d¢(s) = oo for all s < s, it is now also clear that

my(v) = inf{s > 0: d¢(s) < v} = s¢ for all v > ap.
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It then follows that
t ao
/ my(v)dv = m(v) dv + (t — ap)so-
0 0

If in fact t = ag then for eg = X(s9,00)(f), it follows from the lemma that

@0

T(fff())_/ooomv(feo)dv— ; m,(f) dv.

Therefore in this case [j my(s)ds < sup{T(e|f|e): e € P(M), 7(e) < t} as
required.

Next consider the case where t > aq. Let € > 0 be given. By construc-
tion 7 (X (sg—e,00) (f)) = df(s0—€) = 00. Since by assumption 7 (X (s,00)(f)) =
ap < oo, we must therefore have that 7(x(sy—e,s0)(f)) = o0. The fact
that M has no minimal projections, now ensures that there must exist
a subprojection e of X(sy—e s (f) With 7(et) = (¢ — ap). The easiest way
to see this is to use Proposition 4.9 to select an abelian subalgebra of
X(s0—e,50] (f)MX(s0—e,50] (f) with no minimal projections. Proposition 4.9
then informs us that this abelian subalgebra corresponds to a classical
L°-space living on a nonatomic measure space. The existence of a sub-
projection e; for which 7(e;) = (¢t — «ap), therefore follows from classical
measure theory. By construction eg and e; are mutually orthogonal, with
eo + e; therefore a projection with 7(eg + €;) = t, and with

T(f(eo+et)) = 7(feo) +7(fer)
> i my(v) dv + (sg — €)7(er)
- an my(v) dv + (so — €)(t — ap)

= /Dt my(v) dv — €(t — o).

Since € > 0 was arbitrary, it is clear that here too

/Ot my(s)ds < sup{7(|fle): e € P(M),7(e) <t}

as required.

Case 2 (t < ap): Let s; = inf{s > 0: d¢(s) < t}, and set oy = dy(s¢)-
By the right-continuity of s — d¢(s) we must have a; = d¢(s;) < t, with
d¢(s) >t for all s < s; by construction.
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If in fact t = oy then we may set e1 = X(s,,00)(f), and argue as before

to see 7(fe1) = [i m,(f)dv, from which it then follows that [j m(s)ds <
sup{7(|fle): e € P(M), 7(e) <t} as required.

Next consider the case where ¢t > «y. Despite the similarity of this
proof to the earlier case, we will for the sake of the reader provide relevant
details. Since for all s < s; we have by construction that ds(s) > ¢, with
d¢(s) < ay otherwise, it is clear that for any oy < v < ¢, we must have that
m;(v) = inf{s: df(s) < v} = s;. Therefore [J my(v)dv = [ my(v)dv +
(t—au)st. Let € > 0 be given. By construction 7(x(s,—e,00)(f)) = df(t) > t,
and 7(X(s,,00)(f)) = caz. Hence 7(X(s,—e5,)(f)) > t — at. As before, the
fact that M has no minimal projections, ensures that there must exist
a subprojection e; of X (s,—c 5, (f) With 7(e;) = (t—au). Let e1 = X(s,.00)(f)-
Arguing as in the former case it now follows that e; 4+ e; is a projection
with 7(e1+e) = ¢, and with 7(f(e14€.)) > [57° my(f) dv+(so—e€)(t—ao).
Since € > 0 was arbitrary, it is clear that fg my(s)ds < sup{r(e|fle): e €
P(M),7(e) <t} as required. O

The applicability of the above Proposition ranges wider than just von
Neumann algebras with no minimal projections. This follows from the
following observation.

PROPOSITION 4.20. Let M be a semifinite von Neumann algebra
equipped with an fn.s. trace 7. Then the trace Too = T @ [ 41()dm(?)
(where m is Lebesgue measure) is an f.n.s. trace on the von Neumann alge-
bra tensor product M®RL>[0,1]. The algebra M®L>[0,1] has no minimal
projections, and if we use the trace T to define a topology of convergence
in measure on M®L*>[0,1], the x-isomorphism So, : M — MRL>®[0,1] :
a— a®1 extends to a homeomorphism between /W, and the closure of
Foo(M) in the topology of convergence in measure on M&L>|0, 1]. Specif-
ically for any a € ./\7, the simple tensor a ® 1 will then be To-measurable,
with me(t) = meg1(t) for any t > 0.

We pause to point out that as far as M ® L*°[0,1] is concerned one
may certainly make sense of the algebraic tensor product. Simple tensors
of the form a ® 1 where a € M certainly belong to this algebraic tensor
product. However since M is in general not locally convex, there is no
natural metric or topological structure we can equip this tensor product
with. The action of 7o, on simple tensors of the form a ® 1 is therefore
derived from the fact that these tensors may also be realised as elements
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of M®L>|0,1]. To see this notice that given (a,) C M such that a,, — a
in M, we will then have that (a, ® 1) = (a ® 1) in M®L>[0,1]. There
is a theory of tensor products of locally convex algebras of unbounded
operators (see for example [FIW14]), but these algebras are typically not

all that closely related to M.

PROOF. We leave the claim that 7., is a faithful normal semifinite
trace as an exercise. The claim that .# extends to a homeomorphism
between M, and the closure of .7, (M) in the topology of convergence in
measure, is a direct consequence of Proposition 2.73 applied to the fact
that 7o 0 S = 7. Given a € M, the fact that m,(t) = mggi(t) for
all t > 0, will easily follow if we are able to show that d,(t) = dag1(t)
for all t > 0. To see this one may check that |a ® 1| = |a| ® 1, and that
p(Jla®1|) = p(|a]) @1 for any polynomial in one real variable. Now use the
Stone-Weierstrass theorem to see that f(la®1|) = f(|a|)®1 holds for non-
negative continuous functions f on [0, c0), and then use that fact to deduce
that this equality also holds for non-negative Borel functions on [0, c0).
Given ¢ > 0 it then trivially follows that dug1(t) = Too(X(t,00)(la ® 1])) =
ooty (18] © 1) = 7o (X (D) © 1) = 7(x.00)(a])) = da(t)- Tt
remains to prove that M®L>|0, 1] has no minimal projections. So let p €
P(M®L>][0,1]) be given, and consider the set P = {e € P(L*°[0,1]): p <
1®e}. We need to find a non-zero subprojection of p, which is distinct from
p. Let e, = A{e: e € P}. The measure space ([0, 1], %([0,1])) is of course
non-atomic under Lebesgue measure, and hence we may find a non-zero
projection ey € P(L>°[0, 1]) for which we have that ey # e, and ey < e, It
is not difficult to see that 1 ®ey is a central element of M®L>[0, 1]. Hence
(1®ep)p is a subprojection of p. Note that we must have that (1®eg)p # p,
since equality would ensure that p < (1 ® eg), which would contradict the
minimality of e,,. If now we can show that (1 ® ep)p # 0, this projection
would be the subprojection of p we seek. Assume by way of contradiction
that (1 ®eg)p = 0. That ensures that p < (1®1)— (1®ey) = 1@ (1 —ep),
and hence that (1 — ep) € P. The minimality of e,,, then ensures that
em < (1 —ep). Since by assumption ey < e,,, the only way both statements
can be true, is if eg = 0, which contradicts the assumption that ey # 0.
Thus as required, (1 ® eg)p # 0. O

The next result and the one that follows it, will prove to be very useful
when we get to the analysis of Orlicz spaces.
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THEOREM 4.21 ([HLP29]). Let f,g be non-negative Borel measurable
functions on [0, 00) which are finite almost everywhere. Then the following
are equivalent:

(i) Jo f(s)ds < [3g(s)ds for all t > 0;

(ii) any non-negative, non-decreasing, convex function ¥ : [0,00) —
[0, 00], which is neither identically zero nor infinite valued on
(0,00), and which is continuous on [0, by|, satisfies the inequality
[3W(f(s))ds < [y U(g(s))ds for allt > 0. (Note that ¥ may be
infinite-valued at by.)

PRrOOF. Hardy, Littlewood and Polya [HLP29] (see also [HLP88,
§249]) proved that on a bounded interval [0, a], one has that [ f(s)ds <
J5g(s)ds for all t € [0,a] if and only if [ U(f(s))ds < [ ¥(g(s))ds
for any convex and continuous function ¥ on [0,a]. (They actually used
a different criterion to (i) above, but their criterion can be seen to be
equivalent to the one stated here. See Exercise 1 of [BS88, Chapter 2].)
However for our purposes we need to know that the claims in [HLP29]
hold for functions on the half-line. The thrust of the proof will then be
the verification of this extension.

First assume that ¥ is finite-valued on all of [0,00). For any fixed
r > 0, criterion (i) of course holds for any 0 < ¢t < r. So by the Hardy, Lit-
tlewood, Polya result applied to the interval [0, 7], we have [5 ¥(f(s))ds <
Jo W(g(s))ds. Since r > 0 was arbitrary, we are done. It now remains to
show that the (ii) still holds if ¥ is infinite-valued on part of (0,00). We
may therefore pass to the case where by < oo. Observe that on replac-
ing U with ¢ — ¥(¢) — ¥(0), we may without loss of generality assume
that ¥(0) = 0. Since VU is convex, we know that it is left-differentiable at
all points of (0,by). In fact this left-derivative 1 turns out to be a left-
continuous non-negative non-decreasing function on [0, bg). On defining 1
to be infinite valued on (by,cc), it follows that ®(t) = [i1(s)ds for all
t > 0 (see §1.3 & 1.6 of [NPO6]). Now select a sequence (t,) C (0, by)
increasing to by, and define ,, by

¥(t) forall 0 <t <t,
P (t) = { U(ty) for all t,, <t < by
exp(n(t — by))y(t,) for all t > by

On setting ¥, (t) = fot ¥n(s)ds it is an exercise to see that each ¥, is
finite-valued on all of (0, 00). From what we have already proved, we then
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have that f(f U, (f(s))ds < fg U, (g(s))ds for all ¢ > 0 and all n. Now
observe that for any fixed ¢ > 0, the sequence (¢, (t)) will by construc-
tion monotonically increase to v (t). We may therefore use the monotone
convergence theorem to see that lim, o ¥y (t) = limy, o0 fot Un(s)ds =
J34(s) ds = W(t). Since by construction the sequence (¥,,) is itself increas-
mg, we may now once again use the monotone convergence theorem to see
that [{ U(f(s))ds = limy oo fy Un(f(s))ds < limy oo fi Un(g(s))ds =
J3®(g(s))ds for any ¢ > 0. Thus (ii) holds in general. O

4.4 Integral inequalities and
Monotone Convergence Theorem

The proof of the following result illustrates how the reduction de-
scribed in the Proposition 4.20 may be used in practice.

THEOREM 4.22. Let a,b € M be given and let @ be a convex function
D of the type described in the preceding theorem. Then the following holds:
o [imyp(s)ds < [{my(s) + [ my(s) for any t > 0;
o for any convex function ® of the type described in the preceding
theorem, we have that

/t D(myp(s))ds < /t O (my(s) +my(s))ds for all t € (0, 00].
0 0

PROOF. We observe that for ¢ € (0,00) the second claim will follow
from the first on setting f(s) = mg15(s)X(0,(s) and g(s) = (mg(s) +
my(s))X[o,4(s) in the preceding theorem. The case t = oo will then follow
by letting ¢ — oo. It therefore remains to prove the first claim. It is
clear from Proposition 4.20 that we may assume that M has no minimal
projections. This observation then gives us access to Proposition 4.19.
With this fact in mind, let e € M be a projection with 7(e) < ¢t. Now
use Lemma 4.2 to select partial isometries v and v so that |f + g| <
ul flu + vlglo.

We may now apply Proposition 4.19 to see that

T(elf +gle) < T(eulflu"e) + T(ev|glvTe)

/ myf- (5) ds + / g+
/mf(s)ds+/ my(s)ds
0 0

IN

IN
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To conclude the proof we once again use Proposition 4.19 to see that taking
the supremum over all projections e with 7(e) < ¢, yields the required
conclusion. (]

We are now ready to describe the topology of convergence in measure
in terms of decreasing rearrangements.

ProproSITION 4.23. The basic neighbourhoods of 0 of the topology of
convergence in measure on M, are given by N (¢,8) = {g € M: my(0) <
€} where €, > 0. Hence given a net (f,) C M and f € M, we have
that fo — f in the topology of convergence in measure if and only if
my_y (t) = 0 for every t > 0.

ProoF. If g € A (¢,6) then by definition there exists a projection
e € M such that 7(1 —e) < 0 and |[fe|]| < e. But then m,(§) < e by
Definition 4.1.

Conversely suppose that m,(d) < €, and consider the projection e =
X[0,05](19]), Where ps = my(J). We then clearly have that |[gel| = |, [gle]| <
my(0) < e. It moreover follows from Proposition 4.7 that the projection e
satisfies 7(1 —e) = T(X(p5,00)([9])) = dg(my(5)) < 9. But then g € A (¢, 0)
as required. O

PROPOSITION 4.24. Let f € M be giwven. Then the following are
equivalent:
(i) ds(s) < oo for all s > 0;
(ii) m¢(t) = 0 as t — oo;
(ili) there exists a sequence (f,) C M with 7(s(f,)) < oo for each n,
converging to f in the topology of convergence in measure.

PROOF. (i) = (iii) : Let f € M be given with d(s) < oo forall s >0,
and let |f| = 77 Adex(|f|) be the spectral resolution of |f|. If f = u|f]
is the polar decomposition of f, then clearly f = u [;° Adex(|f]). Now
set fn = ufln/n)\de)\(m) for each n € N. For each n, the left support
projection of f,, is just X1 /0] (|f]). By assumption 7(x(s,00)(|f])) < oo for
any 0 < s < 1/n, and hence 7(x[1/nn)(|f])) < 0o as required.

Next set e, = X(n,00)(|f]). The 7-measurability of f ensures that
7(en) = df(n) — 0 as n — oo. In addition

1
o

1/n
I = Fd(E = en)ll =l | Adex(If1)] <
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Hence as required, (f,) converges to f in measure.

(iii) = (ii) : Assume that (iiz) holds. Given € > 0, we may then apply
Proposition 4.23 to select ng so that my_y, (1) < € for all n > ng. Since
by Corollary 4.11 my, (t) =0 for all t > 7(s(fy,)), it now follows that

my(t) < my, (t—1)+ mf,fno(l) <eforallt >71(s(fn,)) + 1.
Thus (ii) follows.

(ii) = (i) : Suppose that (i7) holds, and let € > 0 be given. Select tg >
0 such that my(t9) < e. Using the fact that s — dy(s) is non-increasing,
we may then conclude from Proposition 4.7 that ds(e) < df(my(tg)) <
to < 00. O

The following useful Fatou-like lemma was proved in [Kos84b|.

LEMMA 4.25. Let (f,) C M be a sequence converging to f € M in the
topology of convergence in measure. Then
(i) my(t) < liminf, oo my, (t) for allt > 0;
(i) my¢(t) = limpoo my, (t) if either s — my(s) is continuous at
s=1t, ormy, <my for all n.

PROOF. (i): Let € > 0 be given. On observing that my(t 4+ €) <
my, (t)+mys_¢, (€), we may apply Proposition 4.23 to see that my(t+e¢) <
lim inf,, o my, (t). Since this holds for any € > 0, it follows from the right-
continuity of ¢ — my¢(t) that m¢(¢) < liminf, .o my, (¢) as required.

(ii): Given ¢ > 0 select ¢ > 0 with ¢ < ¢. Arguing as before we
firstly note that my, (t) < mgs(t—e€)+my,_¢(e), and then use Proposition
4.23 to conclude from this that limsup,,_,,, my, (t) < m¢(t —€). If indeed
s — my(s) is continuous at s = t, letting e decrease to 0 yields the
conclusion that lim sup,,_,., my, (t) < mg(t). On combining this inequality
with what we have proved in part (i), it follows that lim,, . m¢, (¢) exists
and equals m¢(t). The second claim easily follows from part (i). O

The above Fatou-lemma yields the following analogue of the Monotone
Convergence theorem.

THEOREM 4.26. Let (f,) C M be a sequence of positive operators
converging to f € M in the topology of convergence in measure. Then

(i) (Fatou’s lemma) 7(f) < liminf, oo 7(fn);
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(i) (Monotone convergence) 7(f) = limy oo 7(fn) whenever my, <
my for all n.

PROOF. (i): We may use the above lemma alongside the usual Fatou’s
lemma to conclude that

f) = /OOO m(¢) dt

< / liminfmy, (t)dt

n—oo

< hmmf/ my, (t

n—oo

= hmlnfT (fn)-

(ii): The fact that 7(fn) = [y~ my, (t)dt < [Cmg(t)dt = 7(f) for
each n € N, ensures that limsup,,_,., 7(fn) < 7(f). Considered alongside
part (i), this inequality in turn ensures that lim,,_,., 7(f,) exists and equals

7(f). O



CHAPTER 5

L? and Orlicz spaces for semifinite algebras

We will here use the technology of decreasing rearrangement to develop
a comprehensive theory of LP-spaces for tracial semifinite algebras, before
finally indicating how that theory may be extended to allow for a theory
of noncommutative Orlicz spaces.

5.1 LP-spaces for von Neumann algebras with a trace
5.1.1 Definition and (p-)normability
We start with

DEFINITION 5.1. Given 0 < p < oo, we define the space LP(M,T) to
be the set of all f € M satisfying 7(]f|?) < oo. The (p-)norm on such
an L is defined to be ||f|l, = 7(|f|P)/?. In the case p = oo, we define
L>*(M, 1) to be M itself.

Our first task is to show that each LP(M,7) is a well-defined Banach
space when p > 1, and a complete p-normed space when 0 < p < 1.
For the case p = oo, there is of course nothing to prove. We start our
analysis by proving a very general noncommutative version of Hoélder’s
inequality. Here the Weyl-type inequality established in part (ii) of the
following theorem, proves to be crucial. Given f € M , we formally define
the quantity A.(f) by

Ay(f) = exp (/Ot log(m(s)) ds) £ 0.

In order to ensure the well-definiteness of this quantity, we will restrict
our analysis of this quantity to the class of all f € M for which there
exists some a > 0 and C' > 0 for which m¢(t) < Ct= for all t > 0. We

write .2 (M) for this class. It is an interesting exercise to use Proposition
4.12 to prove that this class is closed under finite sums and products. In

135
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addition any f € M for which 7(|f|P) < oo for some 0 < p < oo, is in this
class. To see this, observe that for such an f we have that

my(t) = (mypp ()P < (1 /Otmlfw(S) ds)l/P

) 1/p
<t ([Tt ds) = o)
for all ¢ > 0.

THEOREM 5.2. Let f, g € M be given.
(i) Let p,q,r > 0 be given. If L = % + é, then || fgllr < | fllpllgllq-

(i) If in fact f,g € L (M), we have that Ai(fg) < A(f)A(g) for
any t > 0.

(iii) If F: [0,00) — R is a function for which F oexp is continuous,
convex and non-decreasing, we have that

t t
| Py ds < [ Fomp(sim(s)) ds

for any f,g € L(M).

We will first prove (ii) for the case where f,g € M, then show how
the general version of (ii) may be deduced from this case, before finally
deducing the general versions of (i) and (iii) from (ii). We will need the
following technical result regarding the holomorphic functional calculus.
A proof may be found in [FK52].

LEMMA 5.3. Let M be a von Neumann algebra equipped with a finite
faithful normal trace. Let F be an analytic function defined on some do-
main A in the complex plane, bounded by a curve I', and let t — x(t)
(0 <t <1) be a norm-differentiable family of invertible operators in M,
such that the spectrum of each x(t) lies in A. Then F(x(t)) is differentiable
with respect to t on (0,1), and

r(Erem) = (D ).

We gather some technical facts regarding rearrangements, before start-
ing the actual proof of Theorem 5.2.

LEMMA 5.4. Let f € M be given.
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(i) If f > 0, then mpi(t) = my(t) + € for any t < 7(1) and any
e> 0.

(ii) Given a projection e € M with T(e) < oo, we have that m;, =
m| ., where m® denotes the decreasing rearrangement of |fel
with respect to the von Neumann algebra eMe.

PROOF. Part (i): Given s > 0, it follows from the Borel functional
calculus that X(sieo0)(f + €l) = X(s,00)(f)- It then clearly follows that
dy(s) = d(y4er)(s +€) for all s > 0, with d(ppq)(r) = 7(1) if 0 <7 <.
Therefore in the case where 0 < ¢ < 7(1), we will have that

my(t) = inf{s > 0:dy(s) <t}
= inf{s > 0: disye)(s+¢€) <t}
= inf{r > e: dpyeq)(r) <t} —e (set r =s+¢)
= inf{r > 0: dipyeny(r) <t} —e
= mi(t) — e

Part (ii): Observe that |fe| commutes with e, and that | fe|(1—e) = 0.
If now we apply the Borel functional calculus to the commutative von
Neumann algebra generated by e and the spectral projections of |fel, it
follows that X(so0)(|fe]) < e for all s > 0. In other words each such
X(s,00) (| fe|) belongs to eMe. We therefore clearly have that dff€|(s) =
dfe|(s) for all s > 0, where dfs,) denotes the distribution computed with
respect to the compression eMe. This fact suffices to prove the claim. [

LEMMA 5.5. Let f € £ (M) be given with f > 0. If M has no minimal
projections, we may select an abelian von Neumann subalgebra My of M
so that

e M contains all the spectral projections of f,
e T is semifinite on My, and
o M also has no minimal projections.

PROOF. Let f € Z (M) be given with f > 0. By definition of the class
#(M) we can find C > 0 and o > 0 so that my(t) < Ct=* for all £ > 0.
But then each x(,00)(f) (s > 0) must have finite trace by Proposition 4.24.
Write eg for x(p,)(f)- The trace 7 must therefore be semifinite on the
commutative subalgebra of egMeg containing these spectral projections.
It is a fairly straighforward exercise to see that the trace will still be
semifinite on any randomly selected maximal abelian subalgebra Mg of
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epMeg, containing the former commutative subalgebra. (This follows from
the fact that for any non-zero subprojection e of ey, there must be some
s > 0 for which the subprojection e A x(550)(f) of e is non-zero.) In
addition My has no minimal projections by Proposition 4.9.

Finally observe that we may use part (c) of Proposition 4.9, to select an
abelian subalgebra M. of (1 —eg) M (1 —eg) on which 7 is still semifinite.
The algebra we seek is then M1 = Mgy @ M.. O

PROOF OF THEOREM 5.2. The first fact we note, is that we may with-
out loss of generality assume that M has no minimal projections (see
Proposition 4.20.)

Phase 1 of the proof of part (ii) (bounded case): Let f,g € M be
given. We first consider the case where f,g > 0, and 7(1) < oo. For each
t €[0,1] set

z(t) = exp(tlog(g + €1))-(f + €1)* exp(tlog(g + 1)),
where € > 0 is arbitrary. We may then apply Lemma 5.3 to see that

r (5 1o8e)) = T ®)
= 7(z(t) ' (log(g + €l)z(t) + x(t)"log(g + €1)))
= 27(log(g + €1))
But then
1
27(log(g + €l)) = /0 . (i log(:v(t))> dt

= 7(log(x(1))) — 7(log(x(0)))
= 7(log((g+ el)(f + €1)*(g + €1))) — T(log((f + €1)?)).

We may rewrite this last equality as

T(log(|(f + €el)(g + €l)|)) = 7(log(f + €1)) + 7(log(g + €1)).

Since by assumption 7(1) < co, we may use log-rules and Corollary 4.14
to see that

T(log(f +e€l)) = 7(log((f/€) +1)) +log(e)7(1)

(1)
— /0 log(ms/e)(s) + 1) ds + log(e)7(1)

(1)
= / log(my(s) + €) ds.
0
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A similar claim obviously also holds for 7(log(g + €1)). If we combine this
with what we have just shown, it then follows that for any € > 0, we have
that

(1)
T(log(|(f + €1)(g + €1)])) :/0 (log(my(s) + €) + log(my(s) + €) ds

Now pass to the general case where 7(1) = oo is allowed. Let € > 0
be given. Notice that |(f + €l)(g + €1)|?> = (g + €1)(f + €l)?(g + €l) >
€2(g+ €1)?2 > €*1. Thus |(f + €l)(g + €l)| is of the form p + €*1 for some

p € M. It then follows from Proposition 4.19 and Lemma 5.4, that

sup{7(e(log|(f + €1)(g + €l)[)e): e € P(M),7(e) =
= sup{7(e(log|(p + €*1)|)e): e € P(M),7(e) = t}
= sup{7(e(log |(p/€* + 1)|)e): e € P(M),7(e) =t

B /ot[log(mp(s)/62 +1]ds + tlog(e?)
_/mgmp( )+ ) ds
_/ log(m (f+el)( +611)(5)) ds

It is a straightforward exercise to see that |(f + el)(g + €1)|> — ¢* =
(g +€l)(f +el)?(g + el) — €* is a linear combination of finite products
of elements of Z (M), and hence itself an element of Z(M). Thus by
Remark 4.8 and Lemma 5.5, there exists an abelian subalgebra M; of M
containing all the spectral projections, on which 7 is still semifinite, and
which contains no minimal projections. In terms of the formula for com-
puting fg log(m ¢4 c1)(g4¢1)(5)) ds that we have just verified, this means
that we may restrict attention to projections e with 7(e) = ¢, which com-
mute with |(f + €1)(g + €1)|. Let e be such a projection. Then of course
e(log|(f+e€l)(g+el)|)e = e(log|(f+€l)(g+el)e|)e. Now by construction
s(|(f +el)(g+el)e]) <e If (f+el)(g+el)e=ul(f+el)(g+el)elis
the polar decomposition of (f + €1)(g + €l)e, this means that

[(f + ) (g + el)e] = e|(f + L) (g + el )e| = ew”(f + e1)(g + el )e.

Now let (g + el)e = v|(g + €l )e| be the polar decomposition of (g + €l)e.
On similarly using the fact that s(|(g + €l)e|) < e, we may rewrite the
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above equality in the following way:
[(f +€l)(g + el)e| = eu™(f + €l)(g + €l )e = e[u”(f + eL)v]e|(g + eL)e].

An application of the technology we developed for the case 7(1) < oo to
the compression eMe, now shows that

7(e(log |(f + €1)(g + €1)|)e)
= 7(e(log |(f + €1)(g + el)e|)e)
(e(log le[u”(f + eL)v]e|(g + €l )e)e)
(e(log [e[u™(f + eL)v]e|)e) + T(e(log (g + eL)el)e)
= T(e)l ¢ d T(e)l i d
— [ gty ds+ [ Tog(mily a5 ds
By Lemma 5.4 this in turn ensures that
(e(log|(f + €l)(g + €l)|)e)

t t
:/0 10g(me[u*(f+eﬂ)v]e(s)) ds +A log(m‘(gﬂﬂ)e‘(s)) ds

< /Ot log(my(s) +€)) ds + /Ot log(my(s) + €) ds.

If now we take the supremum over all projections e commuting with
|(f + €1)(g + €1)| for which 7(e) = ¢, it follows that

t t t
/0 log M ¢ e1)(g4e1)(8) ds < /0 log(my(s) +€)) ds —i—/o log(my(s) +¢€) ds.

Observe that for any two bounded positive elements f, g of M, we may
use log-rules to write the inequality proven above as the claim that

=T
-

(&
e

t
A log m(€_1f+]l)(5_1g+]l) (5) ds

< /Ot log(e 'my(s) + 1)) ds + /Ot log(e 'my(s) + 1) ds

for all € > 0. Given r > 0, we may then apply Theorem 4.21 to the fact
that t" o exp is convex and increasing on R, to conclude that

t t
/0 M 1) (e-1g41)(8) ds < /0 (e 'my(s) +1)" (e tmy(s) +1)"ds

or equivalently that

t t
/0 m7(‘f+6]l)(g+eﬂ)(s) ds < /0 (mf(s) + E)T(mg(s) + G)T ds
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for all € > 0. Observe that msic1)(gter) = My(gien) since |(f + el)(g +
el)| > [f(g + el)|. Similarly mg, q); > mgys. So since (gf)* = fg and
[(g 4+ €l) f]* = f(g + €l), we have that mp(,q) > my,, and hence that
M/ q)(gte1) = Myg. It therefore follows that

¢ ¢
| mjy(s)ds < [ my(s) + o (my(s) + )7 ds
0 0
for all € > 0, and hence that

/Ot m?,(s)ds < /Ot (1m0 (s)my (5))" ds.

For general possibly non-positive elements f and g of M, we observe that
|fgl = |fulg|| =||ful-lg||, where g = ul|g| is the polar decomposition of g.
Using what we have just verified, it will then follow that [} m’ (s)ds =

f(f log mrful " (s)ds < fg(m|fu|(s)m|g‘ ()" ds < fg(mf(s)mg(s))T ds.

Phase 2 of the proof of part (ii) (general case): We proceed with using
what we have just verified, to prove the general version of (ii). We now
modify the technique used in the proof of Proposition4.24 to show that
claim (ii) follows from the inequality proved above for bounded elements.
Let f,g € Z(M) be given, and let |f| = [7° Adex(|f]) be the spectral
resolution of |f|. If f = u|f]| is the polar decomposition of f, then clearly
f=u [y Xdex(|f]). Now set fr, = u [3' Adex(]f|) for each n € N. Each f,
will clearly be bounded, with |f,,| < |f] for each n (so also my, < my). We
proceed to show that f,, — f in measure as n — co. For each n, the left
support projection of f,, is just x[on(|f]). On writing e, = X(n,00)(|f]);
the 7-measurability of f ensures that 7(e,) = djs(n) — 0 as n — oo.
In addition by construction ||(f — fn)(1 — e,)|| = 0. Hence as required,
(fn) converges to f in measure. We may similarly construct a sequence
(gn) € M such that g, — g in measure with m,, < m, for all n. Of
course then also fngm — fgm in measure as n — oo, with my, 4 < my,
for all n and m. It is now an easy exercise to see that we may then use
Theorem 4.26 to conclude that

t
| i, (5)ds = i [, (5)ds
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Again by Theorem 4.26, now taking the limit as m — oo, yields
I m’ (s)ds < I m';(s)mg(s) ds. Using the known fact that

t t 1/r
exp(fl/ log [w(s)| ds) = lim [tl/ |w(s)|rds}
0 ™0 0

if [i |w(s)|" ds < oo for some 7 > 0 (see for example exercise 5 of [Rud74,
Chapter 3]), it now follows from the above that

Bulfg) =exp( [ loglmyy (s)) ds)

< exp [ Tog(mny (s)my () ds)
= 81)Ag).

as required.

Proof of parts (iii) & (i): By part (ii) we know that fg log(myy(s))ds <
J3log(m(s)my(s)) ds. Thus to see that (iii) holds, we simply need to con-
sider this fact alongside Theorem 4.21. Finally let p,q,7 > 0 be given.
Hoélder’s inequality clearly holds if one of || f]|, or [|g|/q is 0. On assum-
ing both to be nonzero, the inequality will then similarly hold if one of
|| fllp or |lgllq is infinite. Hence we may assume that both are finite. But

then f, g € £ (M). It then follows from part (iii) that (/3 mY (s) ds)!/ <
(Jo(my(s)mgy(s))" ds)"/" for any t > 0. On letting ¢ — oo and applying
the classical Holder inequality, we have that

I fall- = (/OOO m},(s) d8>1/r . (/Ooo m?(s) d8>1/p' </Ooo (s d5>1/q
= I£llp - lgllg,

as required. O

The proof of a noncommutative Minkowski inequality, is a lot more
straightforward than was the case for Holder’s inequality.

THEOREM b5.6. Let f,g € M be given. For any 1 < p < oo, we then
have that | f + gll, < [ fllp + llgllp-

PROOF. For this result the hard work was done in Theorem 4.22. To
see that the stated claim holds, simply apply that theorem to the function
t = tP, to see that [ myy,(s)Pds < [i(my(s) +my(s))? ds for any ¢ > 0.
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If now we let t — oo and apply the usual Minkowski inequality, we will
have that

([ mf+g<s>pd8>1/p < /0°°<mf<s>+mg<s>>pds)1/p

(/OOO mf(s)pds) v + (/OOO my(s)? ds) l/p.

By Proposition 4.13, this boils down to the statement that (7(]f+g[?)/? <
7(|fIP)VP + 7(|g|P) /P, 0

A

IN

We next start the process of proving that |||, is a p-norm if 0 < p < 1.
This requires some careful preparation.

LEMMA 5.7. Let [ be a positive element of Mv, u € M a contraction,
and F : [0,00) — [0,00] a positive non-decreasing function with F(0) =0,
which is continuous on the interval [0,br] where bp = sup{t > 0: F(t) <
oo}. Then

o if F' is conver we have that F' o myfy» = Mp(py) < Myp(fus
whenever F(f) is again T-measurable,
e and F'omyfy« = Mp(ypy+) = Myp(pye if Fis concave.

Note that it is only in the conver case that bp can be finite.

The proof relies on the classical fact that a convex function of the type
described above, is of the form F(t) = sup.cp(cyt+d,) for some collection
of affine linear functions where d. < 0 for each -y, with a concave function
of the above type of the form F(t) = inf,cr(cyt + d,) where in this case
d, > 0 for each +.

Proor. We prove only the first claim. The second can be proven
by appropriately modifying the current proof. Hence let F' be a convex
function of the type described above and let f € M be given with F (f)
again T-measurable. Suppose that M acts on the Hilbert space H. For
each unit vector £ € H and each v € I', we then have that

(WF(fHu&, &) = (uleyf + dy)u*e, €)
= (cyufu&, &) +dy|ug|?
> (cyufu™€, &) +d,
((cyufu” 4 dy1)E, )
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since d,, < 0. Now take the supremum over 7 to see that (uF'(f)u*§,§) <
(F (ufu )¢, &) for each £ € H. This in particular shows that if wF'(f )u*
is bounded on a subspace of H, then so is F(ufu*). Since uF(f)u* is
T-measurable, the same must therefore be true of F'(ufu*). The fact that
Fomyp, = mp,f,-) therefore follows from earlier results (Proposition
4.12.)

Now observe that for any g € Mv, the formula for the decreasing
rearrangement in Definition 4.1 may be expressed in the form

m,(t) = inf su .
4(1) . N L@(H),p|g||=1”g£”]

In the case where g > 0, this formula may be rewritten as

t) = inf N, .
my(t) = oo LEe(sup <g§,€>]

H),|Igll=1
If we apply this fact to the above inequality, it is clear that we must then
have that m JaF P > m Nizoras Squaring both sides, now yields the
fact that myp(fyu« > Mp(y ). as required. Given that F' o myp, =
My fy+), this proves the claim. (|

We are now finally ready to prove that in the case 0 < p < 1, the
LP(M, T)-spaces are p-normed spaces. This fact follows from part (i) of
the following theorem applied to the function ¢ — ¢P.

PROPOSITION 5.8. Let f,g € M be given. Also let F : [0, 00) — [0, 00
be a positive non-decreasing function with F'(0) = 0 which is continuous
on the interval [0, br] where bp = sup{t > 0: F(t) < oo}, and let a,b € M
be given with a*a + b*b < 1.

(i) Let I be concave. If f,g are positive, then Mg« p(f)atpF(f)p <
M p(g+ fatbe fb); S0 that T(a*F(f)a) + 7(b*F(g)b) < 7(F(a*fa +
b*gb)). For general f and g, we have T(F(|f +g|)) < 7(F(|f])) +
T(F(lg)-

(ii) Let I be convex. If f,g are positive, then Mg«p(fyatisF(f)p =
My (g fatbefp) Whenever F(f) and F(g) are again T-measurable,
whence T(a*F(f)a) + 7(b*F(g)b) < 7(F(a*fa + b*gb)). If f and
g are positive, we have T(F(f + g)) > 7(F(f)) + 7(F(9)).

PROOF. Both proofs run along similar lines, and hence we will only
prove part (i). To prove the first claim of part (i), we pass to the von
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Neumann algebra M&M>(C) of 2 x 2 matrices of elements of M. In this
algebra positive elements are of the form [ % ;], where a,b € M. It is
a semifinite algebra, with the prescription 7 ([ & §]) = 7(a + b) defining
a faithful normal semifinite trace. Given a,b € M with a*a+b*b < 1, it is

now an easy exercise to see that [?} 8} is a contraction. Hence for any two
positive elements f, g of M, we may apply Lemma 5.7 to the pair [¢ 8]

and [{; 2}, to see that

mqa*F(f)agb*F(g)b 8D§m({F(a*fao+b*gb) 8D

These decreasing rearrangements are of course with respect to 7. However
for any h € M, on writing m(h) for [ 9], it is an easy exercise to see

that
dny(5) = ?(X<s7w><[g 8}))
|

~ [ X(s7o(<)>) (h)

- 7—(X(s,oo) (h))
= dn(s)

Thus by Proposition 4.7, the above inequality may be rephrased as

My F(fatb* F(g)b < ME(a* fatb* gb)-

~ We will prove the second claim in two stages. First suppose that f,g €
M are positive. It then follows from Proposition 2.65 that there exist
contractions ¢y, c, € M supported on s(f + g), so that (f + g)Y/2¢;(f +
9)'/? = f and (f+9)"/2¢y(f+9)"/? = g. Since (f+9)'/*(cs+cg) (f+9)/* =
[+ g, we must have that cf + ¢, = s(f + g). Since \c}/z(f +g)1/2\ = f1/2
and \c;ﬂ(f + g)1/2| = g*/2, we may select partial isometries u; and u, so
that for a = u]cc}/2 and b = ugc;ﬂ, we have that a(f + ¢)'/? = f/2 and
b(f + g)'/? = g'/2. By construction a and b satisfy a*a + b*b = s(f + g).
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We may therefore apply what we have just proven, to see that
P(F(f)) +(F(g)) = m(F(a(f + g)a*)) + 7(F(b(f + 9)b"))
> 7(aF(f +g)a®) + T(bF(f + g)b%)
=7(F(f+9)"a"aF(f +9)'/%) +
T(F(f +9)'/20°bF (f + 9)'/%)

=7(F(f+9)"s(f + 9)F(f +9)'?)

=7(F(f +9))
To see the validity of the last equality above, observe that on any interval
of the form [0, ] where 8 < oo, the fact that F'(0) = 0 ensures that

we may use the Stone-Weierstrass theorem to uniformly approximate /' F
with polynomials with no constant term on that interval. For any such

polynomial p we have that p(f +g) = p((f+g)s(f + 9)) = p(f +9)s(f +9)
on the subspace X(o,5)(f + ¢)(H). But then by the continuous functional

calculus F(f+9)'/%s(f+g) = F(f+g)"/? on the subspace x[o g)(f+9)(H).
Hence we have that F'(f+g)s(f+g) = F(f+g) as T-measurable operators.

For general f,g € /ﬁ, we use Lemma 4.2 to select partial isometries
u,v € M so that |f+g| < u|f|u*+v|g|v*. We may then use what we have
just proven, to see that

T(F(f +9) = (F(ulflu” +vlglv™))
< T(F(ulflu®)) + 7 (F(v]glv”))

= /0 mF(u|f|u*)(s) ds + /0 mF(v|g|v*)(s) ds

/OOO F(mu|f\u*(8)) d8+/[)oo F(mv|g\v*(8)) ds

< [Ty dst [ Plmy(s))ds
< /OOO mp sy (s)ds + /OOO mpg)(s) ds
< T(F() +7(Fg)

O

We pause to note the following easy corollary before concluding this
subsection with a preliminary investigation of the action of the trace on
LY(M, 1) and L*(M, ), and of the bounded elements of LP(M, T) spaces.
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THEOREM 5.9. Let f,g € M be given. For any non-decreasing con-
tinuous concave function F' on [0,00) with F(0) =0, we have that

/OF(merg(s))dsg/o F(mf(s))ds+/0 F(my(s)) ds
for allt > 0.

PrOOF. As we have done many times before, we apply Proposition
4.20 to reduce the proof to the case where M has no minimal projec-
tions, thereby gaining access to Proposition 4.19. We firstly select partial
isometries v and v in M so that |f + ¢g| < u|f|u* + v|g|v*. Next ob-
serve that on any interval of the form [0, 5] where 5 < oo, the fact that
F(0) = 0 ensures that we may use the Stone-Weierstrass theorem to uni-
formly approximate F' with polynomials with no constant term. For any
such polynomial p we have that p(e|f + gle) = ep(|f + g|)e on the sub-
space X[o,g(|f + g|)(H). But then by the continuous functional calculus
eF(|f +gl)e = F(e|f + gle) on the subspace xo 5 (|.f + g|)(H). Hence we
must have that eF'(|f + g|)e = F(e|f + gle) as T-measurable operators.
Given any projection e € M with 7(e) = ¢, we may then apply part (i) of
the preceding theorem, and Corollary 4.11, to see that

T(eF(|f +gle) (F'(elf +gle))
(F(eul flu"e + ev|g|v™e))
T(F(eu|flu”e)) + T(F(ev|g|v™e))

| P () ds + [ P (9) ds
[ F o) s+ [ Flmeec()ds

< [ POy ds+ [ P () ds

= [ Py ds+ [ Fomy(s) ds

By Proposition 4.19 taking the supremum over all projections e with
7(e) = t yields the conclusion. O

T
T

I IAIA

REMARK 5.10. Given p > 0, it easily follows from Propositions 4.12
& 4.13 that || fll, = || |f] I, = | f*|l, for any f € LP(M, 7). In addition for
any f € LP(M,7), it will in the case p > 1, follow from Theorem 4.22 and
what we have just noted, that 7(|Re(f)[P)Y? < 2|1 fllp + IF*1lp) = 1 £]lp-
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In the case 1 > p > 0 we may replace Theorem 4.22 with Proposition 5.8 to
obtain the conclusion that 7(|Re(f)[P) < 27P7(|f + f*|P) < 27P(7(|f|P) +
T(If*IPllp) = 217P7(] f|P). A similar conclusion clearly holds for Im(f).

Now let f € LP(M,7) be self-adjoint, and consider the elements
f+ = FX0,00)(f) and f= = = fX(_00,0)(f)- Both fy and f_ are positive by
construction. Moreover since for any ¢ > 0, my, < my, it is clear from
Proposition 4.13 that 7((f+)?) < 7(|f|?), and hence that fy € LP(M, ).
In fact since by construction f} f— = 0, we have that |f[P = f¥ + ¥, and
hence that || ]2 = |1/ I2 + || f- 2.

ProproSsITION 5.11. e The canonical trace 7 on M extends to a lin-
ear functional on LY(M, 7). In its action on L*(M,T) we have
that 7(a) = 7(a*) and |7(a)| < 7(|a|) for any a € LY (M, 7).
e The space L?(M, T) is an inner product space with the inner prod-
uct given by {a,b) = 7(b*a) for all a,b € L*(M,T).

PROOF. We start by proving the first two claims regarding L'(M, 7).
Given any self-adjoint element a of L'(M,7), it is clear that a = ay —a_
where a1 = ax|o,0)(a) and a_ = —ax (o0 0)(a). Both ay and a_ are positive
by construction, with a+ € L'(M, 7)by Remark 5.10. Now let py and p;
be any other two positive elements of L'(M, ) for which a = pg — p1.
Since then a4 + p1 = po + a—, an application of the trace reveals that
ras) + 7(p1) = T(as +p1) = 7(p0 +a_) = 7(po) + 7(a_), and hence
that 7(ay) — 7(a—) = 7(po) — 7(p1). Thus for any self-adjoint element
a € LY(M, 1), we may uniquely define 7(a) to be 7(py) — 7(p1) where pg
and p; are any two positive elements of L!'(M,7) for which a = py — p1.

Now let b be another self-adjoint element of L'(M,7) of the form
b = qo — q1 where qo and q; are positive elements of L'(M,7). Then by
definition 7(a +b) = 7(po + qo) — 7(p1 + 1) = [T(po) + 7(q0)] — [7(p1) +
7(q)] = [7(po) — 7(p1)] + [7(q0) — 7(q1)] = 7(a) + 7(b). We may similarly
use the fact that 7(af) = ar(f) for any @ > 0 and any f € M, to show
that for any a in the self-adjoint portion L'(M, 7)), of L1(M, 7), we have
7(aa) = ar(a) for any a € R. Thus 7 is real-linear on L'(M, 7)p,.

Given a general element a € L'(M,7), it follows from Remark 5.10
that Re(a),Im(a) € L'(M, 7). We therefore have that

LYM, 1) = LY (M, ) + LY (M, 7).

On defining 7(a) to be 7(a) = 7(Re(a)) + i7(Im(a)), it is now an exercise
to see that this definition ensures that 7 is complex-linear on L'(M, 7).
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From this definition, it is now clear that
7(a) = 7(Re(a)) + it(Im(a)) = 7(Re(a)) — it(Im(a)) = 7(a*).

We pass to proving the claims regarding L?(M, 7). It easily follows
from Theorem 5.2 that b*a will belong to L' (M, 7) whenever a,b € L*(M, 7).
Thus (a,b) = 7(b*a) is well-defined. It follows from what we have already
proven that (a,b) = 7(b*a) = 7((b*a)*) = 7(a*b) = (b,a). All the other
properties of an inner product are easy to verify, including the fact that
(a,a) = (|af?) = [|all3

To prove the final claim regarding L'(M, 7), we will make use of the
Cauchy-Schwarz inequality for the inner product on L?(M, 7). Given any
z € LY(M,7), we may let a = |z|'/?u* and b = |z|'/?, where = = ulz|
is the polar form of x. It then clearly follows that ||b|j2 = 7(|z|)"/? and
that [|lallz = [|a*|]2 = 7(|z|Y?u*u|z|/?)/? = 7(|z|)/2. Thus we have that
a,b € L*(M,7), with |7(z)| = |r(ulz[)| = [7(a*)| = [{b,a)| < [Ibll2]lall2 =
7(|x|), as required. O

PROPOSITION 5.12. For any 0 < p < 1, (LP N L>®)(M, 1) is dense
in LP(M, 7). In the case 1 < p < oo, (L' N L*®)(M, ) is a norm-dense
subspace of LP(M, ).

PROOF. We first prove that (LP N L*°)(M, 1) is dense in LP(M,T)
for any 0 < p < oo. To see this, it is enough to show that any pos-
itive element of LP(M,7) is in the closure of (LP N L*)(M, 7). Given
f e LP(M,7) with f > 0, it follows from the normality of the trace
that 7(f7) = limg oo 7(fPXj0n (f")) = SUPner T(PX(0 (/7). There-
fore lmysoe 7((F — Fjon)(F)P) = o0 T(FX(ne) (7)) = 0. Since
1 X0 (fP)lloo < 0P, we have that (fx(om)(f7)) C (LP N L®)(M, ),
and hence we are done with the first part.

We now pass to the case 1 < p < oo. In the case where 7 (X (,o0) (7)) <
00, the sequence (f,,) constructed above actually lies in (L' N L*>®)(M, 7).
To see this note that in this case 7(fn) = 7(fnX(0,00) (/7))
< [[fnllooT(X(0,00) (f7)) < 00.

Next consider the case 7(X(0,00)(f*)) = 00. It then follows from Propo-
sition 4.24 that dy»(s) < oo for each s > 0. By the Borel functional calculus
we have that fPX(1/n,00)(f?) increases to fP. So by the normality of the
trace, limy, o0 T(fPX[0,1/n) (7)) = 7(f?) — limy—s00 T(fPX (1 /n,00) (fF)) = 0.
It follows that the sequence fxjo1 /n]( fP) converges to 0 in LP-norm. By

what we have already shown, the sequence f,, = fx[o,n](f?)—fX[0,1/m)(f?) =
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X1 nn)(fP) (n € N) must then converge to f in LP-norm. It remains
to show that (fx(1/nn(f?)) € (L' N L>®)(M, 7). We clearly have that
X1 /nn (FP)lloo < nY/P. To see that each fx(1/nmn(fP) is in LY(M,7),
recall that for C,, = n(l_(l/p)), we have that \/? < Cp\ whenever \ > %
But then

fX(l/n,n}(fp) = /17n A\L/P dex(f?) < Cy /1;Ln)‘d€)\(fp) = Cnpr(l/n,n](fp)v

whence 7(fx(1/nn] (7)) < CoT(fPX(1/nn)(fF)) < 00, as required. O

5.1.2 Convergence and completeness

Before proceeding with the proof of the completeness of these spaces, we
pause to establish a Dominated Convergence Theorem appropriate to the
present context.

THEOREM 5.13. Let f,, (n € N) be a sequence of T-measurable opera-
tors converging to f € M in the topology of convergence in measure on M.
Suppose there exist operators g, (n € N) and g in LP(M, 1) (0 < p < c0),
for which we have that

(i) my, <my, for alln,
(i) limp—oo [lgnllp = llgllp,

(ili) and mgy(t) < liminf, o my, (t) for each t > 0.

Then f, (n € N) and f are all in LP(M, 1), with lim,_,o || f — fullp = 0.
In the case p = 1, we additionally have that 7(f) = limy,—eo 7(fr).

PROOF. Tt is palpably clear from (i) that for each n, we have that
o0

) = [T (s)ds < [Tl (s = (1),

0

and hence that each f, belongs to LP(M, 7). We may next apply Lemma
4.25 and the usual Fatou lemma to see that

(| fP) = /OOO m';(s) ds < /OOO liminf m?% (s)ds

n—0o0

o0 o
o P o e P (lallp
< /0 hnnggéf mj (s)ds < hnrgg.}f ; mj (s)ds = hnrggéf lgnllh = llgll-

Therefore f € LP(M, ).
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We proceed to prove that lim,,_, || f — fnl|lp, = 0. Firstly note for any
t >0,
my_y (t) < my(t/2) + my, (t/2) < mg(t/2) +my, (t/2).
Hence for C,, = max{1,2P~1}, we have that
m§_; () < (my(t/2) +my,(t/2))F < Cp[m(t/2) +mj (t/2)].

Thus t — Cy[m’(t/2) + m} (¢/2)] —m}_, (t) is a non-negative function.
Now observe that for any t > 0 we must have that lim,, ,oomy_y, (t) =0

by Proposition 4.23. If we combine this with assumption (iii), it now
follows that

lim inf {C ) (£/2) + ), (¢/2)] —m_, (1)} > Cylmi(t/2) + md(t/2)

for each ¢t > 0. The standard Fatou lemma now ensures that

2C,(I1F15 + Nlglly) = C/ B(t/2) + my(t/2)] dt
< / lim inf {C, [} (t/2) + m) (£/2)] —m"_, (1)} dt
< liminf / {Cylm®(t/2) + P, (¢/2)] —m¥_, ()} dt

— lminf G171 + gl) - I = fall)

or equivalently that 0 < —limsup,,_, || f — fxlb. This clearly suffices to
prove that lim, o || f — fullp = 0 as required.

To see the claim regarding the case p = 1, observe that in this case we
may use Proposition 5.11 to see that |7(f) — 7(fn)| < 7(|f — faul)- O

LEMMA 5.14. Fach of the spaces LP(M, 1) (0 < p < 00) injects con-
tinuously into M.

PROOF. In the case p = oo the claim is obvious. So assume that
0 < p < oo, with (f,,) converging to f in LP(M, 7). For any ¢t > 0 we may
now use the fact that my_y, is non-increasing to see that

/me i (/ mf 1. (8 )ds)l/p

< (/0 m}_, (s) ds> v

= If = fullp-
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The claim now follows from Proposition 4.23. U

As a consequence of Theorem 5.13, we obtain the following important
description of convergence in LP(M, 7):

THEOREM 5.15. Let f, (n € N), f be elements of LP(M,T), where
0 < p < oo. Then the following are equivalent:
(i) limy, oo [|f = fullp = 0;
(i) limp—oo || fullp = || fllp, and fn — f in the topology of convergence
in measure.

PRrROOF. The fact that (i)=-(ii) easily follows from the lemma, whereas
(ii)=(i) follows from Theorem 5.13 with g, = |f,| and g = | f]. O

We proceed with the proof of the completeness of the LP-spaces.
THEOREM 5.16. Fach of the spaces LP(M, 1) (0 < p < 00) is complete.

PROOF. In the case p = oo there is of course nothing to prove, so let
p < 00. We prove the case where p > 1. A similar proof, suitably modified,
holds for the case 0 < p < 1. Let (f,) be a sequence in LP(M, 7) for which
Yoieq 1 fxllp < co. We need to show that Y72 f converges in LP(M, 7).
By separately considering the series > poq Re(fx) and > 5o Im(fx), we
may and do assume that each fj is self-adjoint. Now let z,, = > 1, fx and
Zn = Y_p—1 | fx| for each n € N. Given n > m, we have that ||z, — 2|, =
ISt allly < Smsn il Since by assumption S5, [ felly —
0 as m — oo, the sequence (z,) is Cauchy in LP(M, 7). By Lemma
5.14, (z,) is then Cauchy in M. But M is a complete linear metric
space. So there must exist some z € M which is the limit of (z,) in
the topology of convergence in measure. But (z,) is an increasing se-
quence of positive operators. So by part (iii) of Proposition 4.12, we have
that m,(t) = lim, oo m;, (t) = sup,cym,, (t). Equivalently m_»(t) =
m2(t) = limy, 0o m¥ (t) = lim,, oo M, (¢). It therefore follows from Lemma
4.25, that ||z, = 7(2P)P = limy,_y0o T(22)YP = lim, 00 || 24]|. But then
Theorem 5.15 ensures that in fact z, — 2z in LP(M, 7).

Next observe that the self-adjointness assumption on the f’s, ensure
that 0 < z, + z, < 2z, for each n (and hence that m,, . (t) < ma,, (t)
for each n). Using the fact that for n > m, we have ||z, — zp], =
| > ket fullp < 2202 mit I fxllp, we may argue as before, to conclude
that the sequence (x,) is Cauchy in LP(M, 7). Again as before the fact

that LP(M, 7) continuously injects into M, ensures that (x,) is Cauchy in
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M, and hence must have a limit z in M. The sequence (z,, + z,) therefore
converges to x + z in the topology of convergence in measure. We may
therefore apply Theorem 5.13 to the pair of sequences (z,, + z,) and (2zy,),
to conclude that (z,, + z,) converges to z + z in LP(M, 1), and hence that
() converges to x = (v + z) — z in LP(M, 7). This then proves the
claim. 0

REMARK 5.17. It now follows from Proposition 5.11 and the preceding
theorem, that L?(M, 1) is a Hilbert space.

5.1.8  LP-duality

We now come to the final ingredient in the development of the rudimen-
tary theory of LP(M, 1) spaces, namely duality theory. A more refined
understanding of the action of the trace on L'(M,7) is crucial to this
endeavour.

PROPOSITION 5.18. For any x € M and y € L*(M,T), we have that
7(zy) = 7(yx). Similarly for any a,b € L*(M,7), we have that T(ab) =
7(ba).

PROOF. First let a,b € L?(M,7) be given. By the polarization iden-
tity
3 3
dab="Y"i*(a* +i*b)*(a* +i*b)  4dba = i*(a* +i"b)(a* +i*b)*
k=0 k=0
with each term in each of the sums an element of L!(M, 7). Hence by the

linearity of 7 on L'(M,7) and the known action of 7 on M, we have
that

3
7(ab) = ikzoi’%((a* + i"b)*(a* + i*D))

3
1
== > iFr((a* + i*b)(a* + i"b)*) = 7(ba).
4
k=0

Now let z € M and y € L*(M,7) be given. With y = u|y| being
the polar form of y, it is now an exercise to see that each of u\y|1/ 2 and
ly|'/? belong to L*(M, 7). Observe that for any a € L?>(M, ), Holder’s
inequality ensures that ax,za € L*(M, 7). If we combine this fact with
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what we have already proven regarding L?(M, 1), it follows that
7(xy) = 7((@uly| ) y"?) = 7|y (zuly|"?)
= 7((ly"*x)uly["?) = T(uly"*(|jy'*2)) = 7(yx)
as required. O

The following Lemma is now an easy consequence of the above result
considered alongside Holder’s inequality.

LEMMA 5.19. For any x € LY(M, 1), we have that
[zlly = sup{[r(yz)|: y € M, [lyl| < 1} = sup{|7(zy)[: y € M, [lyl| <1}

PROOF. We prove the first equality. Holder’s inequality combined
with the fact that |7(yz)| < 7(|lyz|) for each z € LY(M,7), y € M,
ensures that sup{|7(yz)|: y € M, |yl < 1} < [z1. Since for y = v*
where x = wulz| is the polar decomposition of z, we have that 7(yx)
7(|z|) = ||=||1, it is clear that equality must hold.

Ol

THEOREM 5.20. The bilinear form
LYM,7) x M = C: (z,y) — T(yz)
defines a dual action of M on L*(M, 1) with respect to which M is identi-
fied with (L*(M,7))*. Specifically for each x € L'(M,T), the prescription
y — T(yx) defines a o-weakly continuous linear functional w, on M.

Moreover the mapping x +— w, is a surjective isometry from L'(M,T)
onto M.

PRrROOF. The lemma ensures that the mapping ¢ : LY(M, 1) — M, :
T — wg, is a linear isometry. We therefore merely need to verify the
surjectivity of this map, and that each w, is o-weakly continuous. We saw
in Remark 5.10 that L'(M,7) is spanned by its positive elements. So to
prove the claim regarding the o-weak continuity of the w,’s, it is enough
to do this for the case where z > 0. Hence let this be the case, and let
(y;) be a net in M increasing to some y € M. Then (z'/?y;z/?) will
of course increase to z'/2yz/2. So by the normality of the trace on M,
we get that

sup wy(yi) = sup 7(y;x) = sup (a2 /?)
7 K3 7

= e 2y = ) = ().

So w; is, as required, a positive normal functional.
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Since L'(M,7) is complete and ¢ : L'(M,7) — M, an isometric
embedding, ¢(L'(M, 7)) = {w,: 2 € LY(M,7)} is a closed subspace of
M., If therefore we can show that +(L'(M, 7)) is dense in M., we will
have that ((L'(M,T)) = M., which would conclude the proof. Since
t(LY(M, 7)) is a linear subspace, the norm closure will agree with the
(M., M)-closure. By the bipolar theorem [(¢(L'(M,7)))°]o in turn cor-
responds to the o(M.,, M)-closure. (For any A C M, and B C M, A°
denotes the polar of A in M, and B, the polar of B in M,.) We show
that (¢(L*(M,7)))° = {0} from which the theorem will then follow. For
the sake of contradiction suppose that (¢(L'(M,7)))° contains a non-zero
element a. Let a = ula| be the polar decomposition of a. By the semifinite-
ness of the trace, there exists a non-zero subprojection e of x (g )(|a|) with
7(e) < oo. Then e|ale must of course be non-zero, and hence 7(e|ale) # 0.
Next observe that for z = eu* we have that 7(|z*|) = 7(e) < co. Hence z*,
and therefore x, belongs to L' (M, 7). But by the assumption on a we must
in that case have that w,(a) = 0. Since w,(a) = 7(za) = 7(e|al) = 7(elale),
this is a clear contradiction. The space (t(L'(M,7)))° can therefore con-
tain no nonzero elements. g

COROLLARY 5.21. The space L'(M,7) N M is o-weakly dense in M.

PRrROOF. It is enough to show that any a € M, is in the o-weak
closure of LY(M, 1) N M. Given a € M, the semi-finiteness of the trace
ensures that we may select a net of projections (e, ) each with finite trace,
increasing to X(0,00)(@). The existence of such a net is fairly well-known,
but for the sake of the reader we pause to indicate how its existence may
be verified. Firstly recall that the semifiniteness of the canonical trace 7
on M, ensures that each projection e in M, admits a subprojection with
finite trace. (This fact was verified in part(c) of the proof of Proposition
4.9.) One may then use Zorn’s lemma to select a maximal family {f,} of
mutually orthogonal projections each with finite trace. The property just
noted ensures that 1 = )" fo. The net we seek, consists of finite sums of
elements of { f,}.

But then (en) converges to X(o,0c)(a) in the o-strong® topology, and
hence also in the o-weak topology. For any x € L'(M, ), the duality
established in the preceding theorem therefore ensures that

licr!n T((aeq)r) = licryn 7(ea(ra)) = T(X(0,00)(a)Ta)

= 7(ax(o,00)(a)7) = 7(ax).
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Since for any a we have that |aes| < ||al|cc€q, it is clear that 7(ae,) =
T(eaaes) < |lal|ooT(ea) < 0o for each a, and hence (aeq) C (L (M,7) N
M). This proves the claim. O

The following theorem significantly sharpens Proposition 5.18, and
greatly improves our understanding of the action of the trace on L'(M, 7).
The proof presented here of the first statement is due to Brown and Kosaki
[BK90, Theorem 17], with the proof of the second due to Dodds, Dodds
and de Pagter [DDdP93, Proposition 3.4].

THEOREM 5.22. Let x,y € M be given with xy,yx € LY(M, 7). Then
T(zy) = 7(yx). If in addition v > 0 and y > 0 with x satisfying the
requirement that lim;_,o, m,(t) = 0, then 21 2yat /2yt 212 ¢ LY(M,T)
with

7(xy) = 7(xPya'?) = 7(y" Py ).

PROOF. Let z,y € M be given with xy,yz € LY(M,7). For p =
X(0,00)(|2]) and g 1= x(0,00)(|2*]), We define p, = X(1/nn(|2[) and ¢, =
X(1/nn)(|7*|) for each n € N. By construction pz = zq and p,z = 2gn,
with (p,) and (g,) respectively increasing to p and ¢ in the o-strong*
topology. Since p, < n|z| for any n, we have that |p,y| = (y*pny)/? <
n(y*z*zy)'/? = |zy|. In addition since by assumption zy € L'(M, 1), we
have that (p,y) € L'(M, 7). The fact that L'(M,7) is an M-bimodule
by Theorem 5.2, additionally ensures that (p,yx) C L'(M,7). Clearly
gn,pn € M for each n. On repeatedly using Proposition 5.18, it now
follows that

T(gnzy) = 7(gm@Pny) = T(PrYdnx) = T(Pryzpn) = 7(Pnyz).

The fact that both zy and yx are in L'(M, 7), now enables us to conclude
from Theorem 5.20 that 7(zy) = lim, o0 T(gnxy) = limy, oo T(pryz) =
T(yx).

Now pass to the case where z,y > 0 with in addition lim;_,o, m,(¢) =
0. We remind the reader that in this case d;(s) < oo for any s > 0
(Proposition 4.24). We clearly have that p = ¢ and p, = ¢,. Since
1p, < x, we then have that lpnazt/?y? = ya'/?p,at/?y < nlzy|?. But
then 7(|pnz'/?y|) < /n7(|lzy|) < 0o, whence (p,z'/?y) € LY (M, 7). Since
each ppz'/? is clearly bounded, we may now use Proposition 5.18 to see
that

T(paxy) = T(pur *puat/?y) = T(pux Pypnat’?) = 7(pa'Pyz?p,,).
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If we are able to show that z'/?y2'/2 € L'(M, ), we would be able to
use Theorem 5.20, to conclude from the above that 7(zy) = 7(pry) =
limy, 00 T(Ppzy) = limy 00 T(pnxl/nyl/Qpn) = limp, 00 T(pnxl/nyEl/Q) =
7(pa'Pyz'/?) = 7(xY/?yx'/?). Since in this case

Py 22 R) = 7o 2yt < o,

we would then clearly have that y/2z1/2 e L*(M, 7). We could then
use Proposition 5.18 to see that 7(x'/2yx'/?) = 7(y'/2xy"/?). It therefore
remains to prove that z!/2yz1/2 ¢ LY(M, 7). To this aim, notice that an
easy modification of the argument used to prove the implication (i)=-(iii)
in Proposition 4.24, shows that (p,z'/?) converges to z'/? in measure.
Hence (ppz'/?yz'/?p,) converges to z'/?yz'/? in measure. From what
we have already proven, it is clear that 7(p,z'/2yz'/?p,) = T(ppxy) <
T(Ipnzy|) < 7(|zy|). (Here we used Proposition 5.11 and the fact that
xy € LY(M,1).) This fact combined with Theorem 4.26 would then ensure
that
7(@!Pya'?) <liminf r(ppa'Pya'p,) < 7(lzy|) < oo

Thus as required z'/2yz'/2 € LY (M, 7). O
We pass to developing the duality theory for the case 1 < p < 0.

LEMMA 5.23. Suppose 1 < p < oo. For any x € LP(M,T), we have
that

|z]l, = sup{|7(yx)|: y € LI(M,7), |lylly < 1}
= sup{|7(zy)|: y € LI(M, ), |lylly < 1}

1,1
wherel—p+q.

PrROOF. We prove the first equality. Holder’s inequality combined
with the fact that |7(yz)| < 7(Jyz|) for each z € LP(M,7), y € LY(M,T)
ensures that sup{|7(y2)|: y € LM, 7), [yl < 1} < 2l

For the converse let 0 # x € LP(M, 7) be given. With x = u|z| the po-
lar decomposition of z, set y = Hx||;p/q|x]p_1u*. By Propositions 4.12 and
413, we have that 7(|y|?) = 7([y*[?) = [l=||7P7(|2[*~7) = [lz|[,7([=[") =
1, and hence that y € LY(M, 1) with ||y|| = 1. By construction

T(ya) = ||z, 7 (jaf?) = ||z ][ = ||]l,.

Hence equality must hold. O
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LEMMA 5.24. Let 1 < p < o0, and let a,b € LY (M, ) be given. Then
21 7Pl|a + bl[p < [|all} + (]I} < [la + b|l5.

ProoFr. We know that |la + b||, < |la|, + ||b]|p- Since 1 < p < oo,
t +— tP is a convex function on [0, 00), which then ensures that

lally 105" o (1
Ja-+ 81 = Clally + 01,7 =2 (152 + 1202)" <20 (2 [lall + ol )

This proves the first inequality. The second is an immediate consequence
of part (ii) of Proposition 5.8. O

Using the above lemma, we are now able to prove part of the famous
Clarkson-McCarthy inequalities.

PROPOSITION 5.25. Let 2 < p < oo, and let a,b € LP(M,T) be given.
Then

la +0lI% + fla — bl5 < 227X (|[all} + [[b]15)-
PROOF. On setting r = p/2, two applications of the lemma show that
Ha+ 627 + Il la — b7

la+bl[5 + lla = b7

< la+0b]+]a— b

= 2| [af? + b

< 227 (IHall+ 116P17)
< 277 (Jlaflp + [1o])

O

We now introduce the concept of uniformly convex Banach spaces.

DEFINITION 5.26. A Banach space X is said to be uniformly convex
if for every 0 < € < 2, we can find a § > 0, so that for any two norm 1

vectors z,y € X, the situation ||x — y|| > €, ensures that w <1-4.

It is an easy exercise to see that the Clarkson-McCarthy inequalities
verified above, ensure that for each 2 < p < oo, the space LP(M,7) is
uniformly convex. A crucial step in the development of a duality theory
for LP-spaces is showing that LP(M, 1) is reflexive (first for 2 < p < oo
then later for 1 < p < 2 as well). For this step the Milman-Pettis theo-
rem, which asserts that all uniformly convex Banach spaces are reflexive,
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comes to the rescue. For the sake of a deeper understanding of the under-
lying principles, we will give a more self-contained proof of LP-duality by
embedding much of the proof of the Milman-Pettis theorem in that proof.

THEOREM 5.27. Let1 <p < oo and1 < q < 0o be given with 1 = %—i—
The bilinear form

LP(M, 1) x LY(M,T) = C: (z,y) — T(yx)

defines a dual action of LP(M,7) on Li(M,T) with respect to which
LP(M,T) is identified with (LY(M,T))*. Specifically, for x € LP(M,T)
the prescription y +— 7(yx) defines a bounded linear functional w, on

LY(M, ). Moreover the mapping x — wy s a surjective isometry from
LP(M, 1) onto (LY(M,1))*. In addition w, > 0 if and only if x > 0.

1
¢

PROOF. Apart from the final claim, the case where ¢ = 1 corresponds
to Theorem 5.20. In considering the first two claims, we may therefore
assume that ¢ > 1. It is clear from Lemma 5.23 that the mapping ¢ :
LP(M, 1) — (LY(M,T))* : x — wy is a linear isometry from LP(M, )
onto a subspace of (LI(M,7))*. Since LP(M, 1) is complete, ¢(LP(M,T))
must be a closed subspace.

We will next show that «(LP(M, 7)) is a weak*-dense subspace of
(LY(M,T))*. By the bipolar theorem the o ((L%)*, L9)-closure t(LP(M, 1)),
is given by [(¢(L*(M,7)))s]°. (For an A C LY(M,7) and B C (L9(M,1))*,
A° denotes the polar of A in (LY(M,7))*, and B, the polar of B in
LY(M,T).) We show that (¢(LP(M,T)))o = {0}, from which the claim will
then follow. For the sake of contradiction suppose that (:(LP(M,71)))°
contains a non-zero element a. Let a = u|a| be the polar decomposition of

a. From the proof of Lemma 5.23, we know that then z = ||a|];q/p|a\q_1u*
is a norm 1 element of LP(M, 7). Since a € (¢(LP(M,T)))o, we must have
wz(a) = 0. But on arguing as in the proof of Lemma 5.23, it follows
that wz(a) = 7(xza) = |lall; # 0. This is a clear contradiction. Hence
(t(LP(M,T)))° = {0} as claimed.

Case 1 (q > 2): First consider the case where ¢ > 2. We start by
proving that LI(M,7) is then reflexive. To see this, identify L?(M, )
with the image of the natural embedding of LY(M,7) into (LI(M,T))**,
and select an arbitrary norm 1 element z of (L?(M,7))**. By Goldstine’s
theorem, there must exist a net (x,) in the closed unit ball of LY(M,7)
converging to Z in the weak*-topology on (L%(M,T))**. Given 6 > 0, we
may select a norm 1 element z* of (LY(M,7))* sothat 1 —d = ||Z|| - <
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|Z(z*)| < 1. By the weak* convergence we will then have that 1 — 0 <
lim, [2*(zq)| < liminf, ||zo|] < limsup, ||zallq < 1. Since § > 0 was
arbitrary, we must have that lim, ||z,| = 1.

Now suppose that (z) is not Cauchy in norm, and let z* be as before.
Given € > 0, we may then inductively select an increasing sequence (av,)
of indices such that

~ 1
|Tans: — Tanll > € and |Z(2*) — 2% (24, )| < — for alln € N.
n

Now use the Clarkson-McCarthy inequalities to conclude that

1o s + Zanll? | Ianis = Tanll? %0+ [2an 1
24 24 - 2
for all n € N. By the previously centred inequality, this in turn leads to

[Tans + Ta||? el < [Zapi + Tanll? | [[Tanss — Tan |l
24 29 — 24 24
SESE

Note that by construction (z*(za,,,, +Za,)) Will converge to 2z(x*) in the
weak™® topology. So on arguing as before, we have that 2 — 20 < |Z(z*)| <
liminf, ||%a,,, + Za,|| < 2. But the previously centred inequality then
leads to (1 —9)7 + ;—Z < 1, which is impossible for appropriate choices of
€ and 4. Thus the assumption that (z,) is not Cauchy in norm must be
false. Being Cauchy, (z,) must now by completeness converge to some
element x of LY(M, 7). The net (z,) will then also converge to z in the
weak* topology on (L?(M,7))**. By uniqueness of limits, we must have
that & = 2 € LY(M, 7). This shows that LY(M, 1) is reflexive.

Since LI(M,T) is reflexive, so is (LY(M,7))*. But in that case the
weak™® closure of any subspace of (LY(M,7))* will agree with its norm
closure. Since ¢(LP(M, 7)) is then both norm-dense and closed, we have
that «(LP(M, 7)) = (LY(M,T))* as required.

Case 2 (1 < qg<2): If 1 <q <2, then p > 2. The first part of the
proof then shows that LY(M,7) = (LP(M,7))* via the tracial bilinear
form. But then LY(M, ), is also reflexive, which means that the same
argument as before shows that «(LP(M, 1)) = (LY(M,T))*.

For the final claim the “if” part follows from the observation that
m(xy) = 7(y?xy'/?) > 0 for any positive element y of LI(M, 7). Con-
versely assume that w, is positive. For any positive element y of LY(M, 1),
the fact that w,(y) > 0 then enables us to conclude that w,(y) = 7(zy) =
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T(zy) = 7(yz*) = wy(y). In view of the fact that any element of L9(M, )
may be written as a linear combination of four positive elements of LI(M, T),
we therefore have that w, = w,;+, and hence that x = x* since = — w, is a
bijection. Now consider the operator |z|P~!. (In the case p = 1 we simply
take 1 here.) Given that 7((|z|P~1)) = 7(|z|P) < oo, it is clear that |x[P~1
belongs to LI(M, 7). Hence |z[P~!z[P~1x(_o 0)(x) is a positive element
of LY(M, 7). But for this positive element we have by the Borel functional
calculus that |ac]p*1:z:x(_oojo)(x) = —[2[PX(=00,0) (7). S0 if X(—o0,0)(¥), and
hence TX(_q0,0) () Were non-zero, | —rx(—0,0)(2)[P = [2[PX (—o0,0) () would
be non-zero, in which case we would have that

a2 1X oo 0)(®)) = T@lalP (o) (@) = —7(TfPX( ey (@) < O,
contradicting the positivity of w,. Hence we must have that x > 0. O

5.2 Introduction to Orlicz spaces

The starting point of the theory of Orlicz spaces is the concept of
a Young function (often also called an Orlicz function in the literature).

DEFINITION 5.28. We say that a function ® : [0,00) — [0,00] is
a Young function if

e ® is convex and increasing with ®(0) = 0,

e & is continuous on [0, bg| where by = sup{t € [0,00): ®(t) < o0},

e & is neither identically zero nor infinite-valued on all of (0, c0).
With ag denoting the constant inf{t € [0,00): ®(¢) > 0}, neither
of the situations ag = oo, nor b = 0 may therefore occur.

For any such Young function, we define the conjugate Young function to
be ®* where for each s > 0, we set ®*(s) = sup;~q(st — ®(t)).

EXERCISE 5.29. Show that ®* is a Young function and that ®** = .

REMARK 5.30.(a) If by < oo, then ®*(s) < bgps for any s > 0. To
see this let s > 0 be given, and observe that if ¢ > bg, then
st — ®(t) = —oo. Hence ®*(s) = supy,>¢~o(st — (1)) < bps as
claimed.

(b) There is an interesting alternative for computing ®*. Recall that
in the proof of Theorem 4.21 we saw that a Young function
® is of the form ®(t) = [} ¢(s)ds for some non-negative left-
continuous non-decreasing function ¢ on [0, c0), which is infinite-
valued on (b, c0), but neither identically 0 nor infinite-valued on
all of (0,00). Now consider the function ¢ (t) = inf{s: ¢(s) > t}.
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The function v is then also a non-negative, non-decreasing, left-
continuous function on [0, co), which is finite-valued on some por-
tion [0, 7] of [0,00), and neither identically 0 nor infinite-valued
on all of (0,00). Then ¥ defined by ¥(t) = [5°¢¥(s)ds, turns
out to be nothing but the Young function ®*. The fact that ¥
as defined above agrees with ®*, follows from [BS88, Theorem
IV.8.12] (see also §1.7 of [NP06].)

(c) Note that for any Young function ®, the pair (®, ®*) will by the
definition of ®*, satisfy the Hausdorff-Young inequality

st < ®(t)+ P*(s) forall s,t > 0.

The description of ® and ®* given above, forms the basis for the
equality criteria for this inequality, namely that st = ®(t)+ P*(s)
if and only if either s = ¢(t), or t = 1(s). For a proof of this fact
the reader is referred to [BS88, Theorem IV.8.12].

(d) Given a Young function, we shall have occasion to use the “right-
continuous inverse” ®~1 of ® on [0, ), given by

& 1(t) = sup{s: ®(s) < t}.

It is only in the case where ap = 0 and bg = oo that this is
an inverse in the true sense of the word. To see this note that
it is an exercise to see that ®~1(0) = ag. Now observe that the
fact that ® is strictly increasing on (ag,bs), ensures that for
every s € (ag,bs), ®(s) = t if and only if s = ®~1(¢). If in fact
®(bg) < 00, it is similarly an exercise to see that ®~1(t) = bg for
every t > ®(bp). So ! is a continuous function for which we
have that ® o ®71(t) <t < &1 o ®(¢) for all t > 0.

EXERCISE 5.31. Prove that the conjugate Young function of ®;(t) = ¢
is
0 ifo<t<1
q)oo(t)_{oo ifl<t ’
and that the conjugate function of cosh —1, is fj sinh~!(s) ds = tlog(t +
VE+1)—VE2+1+1

DEFINITION 5.32. For a given Young function ®, we define the non-
commutative Orlicz space L®(M,T) to be the collection of all f € M for
which there exists some a > 0 such that 7(®(a|f|)) < co. Note that even
when @ is infinite-valued on some part of the half-line, we can give mean-
ing to ®(«|f]) as an element of the extended positive part of M. Since the
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action of 7 extends to the extended positive part, the requirement that
T(®(a|f])) < oo, always makes sense.

REMARK 5.33. We refine Remark 4.15 in the context of Young func-
tions. Let a € "M be given and let ® be a general Young function. Then
®(|al) will in general not be a member of M (unless of course a € M and
sp(|a]) € [0,b3)). However we are able to give meaning to ®(Ja|) as an
element of M (and hence also give meaning to 7(®(|a|))). We pause to
give some details of how this works: Suppose M acts on the Hilbert space
H. If by = oo, we have that sp(|al) C [0,bs) = [0,00), in which case we
can then use the continuous functional calculus to see that ®(|a|) € M.
Now suppose that by < co. There are two cases to consider here, namely
®(bg) = 0o, and P(bg) < co. Suppose P(bg) = co. If we attempt to use the
spectral resolution |a| = [ Adex(|al) to define ®(]a|) by means of the pre-
scription ®(|a]) = [5° ®(A) dex(lal), we find that ®(]a|) exists as a densely-
defined closed operator on x(o,)(|a|)(H) (which commutes with all the
unitaries in the commutant of M), but that [5° ®(\)d(ex(|a]), &) = oo
for all €& € X[py,00)(H). By Theorem 1.133, such objects are all part of

M. The only difference in the case ®(bg) < 0o, is that here ®(|a|) makes
sense as a densely defined operator on x[g,)(lal)(H) not xo,)(lal)(H).
As noted in Remark 4.15, we have that 7(®(]a|)) < oo if and only if
®(|a|) corresponds to an element of L'(M, 7). However more is true in
this case. Recall that the right inverse ®~!, is continuous on [0, co) with
O~ (®(t)) > t for all £ > 0. Thus if indeed ®(|a|) € L'(M,7), then by
the functional calculus for positive operators, ®~1(®(|a|)) will be a 7-
measurable element of M such that ®(®(|a|)) > |a|. This ensures that
|a|, and hence also a, is then a 7-measurable element of M.

To sum up, in terms of the action of 7 on /\//(\+, we have that a given
a € "M will belong to L®(M, 1) if and only if To((®(|a|)) < oo for some
a > 0.

We now use the ideas described in the preceding remark to prove a deep
fact regarding noncommutative Orlicz spaces. This fact is an extremely
useful tool for lifting the classical theory to the noncommutative context.

THEOREM 5.34. Let ® be a Young function and let f € M be given.
Then T(®(|f])) = Jo° ®(my(s))ds. (Here ®(|f|) may not be in M, but is
given meaning as an object in the extended positive part of M.) Moreover
whenever T(®(|f])) is finite, we have that ®(|f]) € M
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Proor. If indeed 7(®(|f])) is ﬁnite then by Remark 4. 15 O(|f]) €
LY(M, 7). The fact that in this case 7(®(|f])) = [;° @ ))ds, then
follows from Corollary 4.14. To conclude the proof, we need to show that
7(®(|f])) will be finite, whenever [;° ®(m/(s))ds is finite. So with this in
mind, suppose we are given that [;° ®(my(s))ds < co. We consider two
cases.

Case 1, (by = o00): In this case ® is just a convex non-decreasing
continuous function on [0, 00). It then follows from the continuous func-
tional calculus that ®(|f]) is again 7-measurable. But that means we can
apply Corollary 4.14, to conclude that 7(®(|f])) = [5° ®(my(s))ds < oo
as required.

Case 2, (b < 00): Recall that ® is infinite-valued on (bg,0). So
here the only way we could have [;° ®(my(s))ds < oo, is if ms(s) < bg
for all s > 0. By the right-continuity of s — my(s), we will then have
that || f|lcc = my(0) < bg < oo. If in fact ®(bg) < 0o, it would then follow
from the continuous functional calculus that ®(|f|) € M, in which case we
could then apply Corollary 4.14, to see that 7(®(|f])) = [;~ ®(my(s))ds <
oo. Hence assume that ®(bg) = oo. For any 0 < € < 1, we will then
have that sp(e|f]) C [0,€|flloc] € [0,bp). It will then follow from the

continuous functional calculus that ®(e|f|) even belongs to M. Next recall
that ®(|f|) may be realised as a member of the extended positive part of
M. Suppose that M acts on the Hilbert space H. Recall from Remark
5.33 that in this case we could make sense of ®(|f|) as a densely defined
closed operator on x[g3,)(|al)(H), but that (formally) (®(|f)V/2%€,€6) = 00
for all § € X[p,,00)(|a])(H). Now select a sequence (e,) C (0,1) increasing
to 1. Using the very specific structure of the function ® in this case, it
is then a somewhat non-trivial exercise to see that as members of the
extended positive part M., the operators (®(e,|f|)) increase to ®(|f]).
(Although infinite-valued on [bg, 00), ® is here continuous on “all” of [0, 0o)
in the sense that it is continuous on [0, bg) with ®(¢) increasing to oo as
t increases to bg.) But the extension of the trace to M\+, respects such
suprema (Theorem 3.21). Therefore 7(®(|f])) = sup 7(®(en|f])). Since
each ®(e,|f|) belongs to M and since m,,; < my, we may use Corollary
4.14 to see that 7(®(en|f])) = [5° P(me, £(s)) ds < [5° P(my(s)) ds < oo.
Hence 7(®(|f])) < [~ ®(my(s)) ds as required. O

DEFINITION 5.35. Let L?(M, 7) be as before. Define the Luxemburg-
Nakano norm on L®(M,7) to be || f|le = inf{e > 0: 7(®(e7|f])) < 1}
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The Orlicz norm is defined to be the quantity
IF11§ = inf{r(Ifgl): g € L (M, 7),7(2*(lg])) < 1}.

The first task that now befalls us, is to prove that L® (M, 7) is a linear
space and that these quantities are in fact norms. After that we will com-
pare these norms and investigate questions of completeness and duality.
Our first result strengthens the link between the classical and noncommu-
tative theory noted in Theorem 5.34 above.

COROLLARY 5.36. Let ® be a Young function and let f € M be given.
Then my € L®(0,00) if and only if f € L*(M, 7). Moreover if indeed
feL®M,), then || fllo = [my]o.

THEOREM 5.37. Let ® be a Young function. Then L®(M,T) is a linear
space, and || - ||¢ a norm for L*(M,1).

ProOOF. Given f € L®(M, ), it is an easy exercise to see that for any
a € C, af is again in L*(M, 7). Next let f,g € L*(M, ) be given. By
Corollary 5.36, we may select af, g > 0 so that [° ®(amy(s))ds < oo
and [5° ®(agmy(s))ds < co. For a = Jmin(ay, ay), it will then follow
from Theorem 4.22 that

| etampy@)ds = [T lmagpg(s))ds
< [ mas(9)+ mag(s)) ds
< [ @(almy(s) +my(s) ds

0
< /OO (I,(O‘fmf(s) agmg(s))ds

We may now use the convexity of ® to see that we then further have that
| @lamyppy () ds < [T (e g camale) g
0 0

< /0 T L@ (agmy(s)) + Dlagmy(s)] ds

< 00.
But then by Corollary 5.36, f + g € LT (M, ).
We now show that || - ||¢ is a norm. Let f € L®(M,7) be given with
|l flle = 0, or equivalently ||my|ls = 0. For any € > 0 we will then by
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definition have that [;°®(e"'my(s))ds < 1. By convexity and the fact
that ®(0) = 0, we have that ®(rt) = ®((1 — )0 + rt) < rd(¢t) for any
0<r<1,t>0.Equivalently ®(vt) > v®(t) for any v > 1. Given 0 < ¢,
we will then for any v > 1 have that

/ P(e 'my(s ds</ D(y #(s))ds < 1.

This can in turn only be true if [;° ®(e 'my(s))ds = 0. That means
that for any € > 0, ®(e""my(s)) is 0 almost everywhere. Since my is
non-increasing, and ® non-zero on some connected portion of (0,00), the
only way this can be, is if my is 0 on (0, 00). The right-continuity of m¢
then ensures that [|f|l.c = mf(0) = 0, in other words that f = 0. It
is a simple exercise to see that for any f € L®(M,7) and any v € C,
Ivflle = 7|1l flla. We proceed to prove the triangle inequality.

Let f,g € L®(M,7) be given. For any ¢ > 0, we will by the def-
inition of the Luxemburg-Nakano norm then have that [5°®((||f|le +
€)"'my(s))ds < 1and [;° ®((||g]le +€) 'my(s)) ds < 1. (Here we silently
used Corollary 5.36.) We may then use Theorem 4.22 and the convexity
of ®@, to see that

LR+ gl + 20 e () ds

< [T U+ gl + 267 (my o) + g (5) ds
0

/ O (it (1] + €)my(s)
+ e (gl + €~y (s)) ds
< il [ A1+ 0 () ds

+e
it [ @l + o my(s) ds

Ifll+e o lloll+e
[flle+llgll+2¢ * [IfI+Ilgl+2€

1

IN

(Here we dropped the subscripts of the norms for the sake of clarity.) The
above clearly shows that ||f + gl|le = |miglle < |[myslle + ||mylle + 26 =
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IIflla + |lglla + 2¢e. Since € > 0 was arbitrary, we have that ||f + g|le <
IIflla + llg]le as required. 0

EXERCISE 5.38. Show that LP(M,7) (1 < p < c0) are Orlicz spaces.
Also show that the Orlicz space corresponding to the Young function

0 fo<t<l1
bl ={ 0 1y

is L®(M, 7).

REMARK 5.39. In the theory of Orlicz spaces two Young functions &
and V¥ are said to be equivalent if there exists a constant K > 0 so that
K= '® < ¥ < K®. It is an interesting exercise to show that the norms
|l and || - ||w are equivalent whenever ® and U are.

We now show that ||-||§ is a seminorm, and then use that fact to prove
that L®(M, 1) injects continuously into M and that it is in fact complete.
After that we will show that || - || is in fact a norm which is equivalent to
||l To show that |- ||§ is a seminorm, all we need to do is to show that
for each f € L*(M,7), ||f||$ is finite. We need the following lemma to
prove this fact. Apart from other considerations, this lemma shows that
in the definition of the Orlicz norm, the requirement 7(®*(|g|)) < 1, can
be replaced with the requirement that ||g||¢- < 1.

LEMMA 5.40. Let f € L®(M, ) be given. If f # 0, then
T(@((Iflle)~"If1) < L If [fle < 1, we will have that T(®(|f])) <
|flle, whilst if ||flle > 1, we will have that T(®(|f|)) > || flle. There-
fore T(®(|f])) <1 if and only if || f|le < 1.

PROOF. To prove the first claim, select a sequence (e€,) C (|| f|le, 00)
decreasing to || f|le = |[m¢||o. Then by the monotone convergence theorem
J5° ®(e;; 'my(s)) ds, will increase to [° ®(||my|| 5 my(s)) ds. Since by the
definition of |my||¢ we have that [;° ®(e, 'my(s))ds < 1 for each n, it is
clear that ~(®(|[f||f1) = J° (|mylly my(s)) ds < 1.

For the second claim, suppose that || f|l¢ < 1.If || f|l¢ = 0, then f =0,
whence 7(®(|f|)) = 0 < 1. So assume that 0 < || f|l¢ < 1. It then follows
from the first part of the proof that 7(®(||f||5'f])) < 1, and hence that
®(||f]l3 1 f]) € M. If we combine the convexity of ® with the fact that
®(0) = 0, it is then clear that ®(rt) < r®(t) for any ¢ > 0 and any
0 <r < 1. Equivalently ®(~t) > v®(¢) for any ¢t > 0 and any v < 1. Since
by assumption 0 < | f|le < 1, we have that ®(||f||5't) > || fllg ®(t) for
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any ¢ > 0, and hence that ®(|| f||3"|f]) > || fllz ®(|f]). Taking into account
that <I>(Hf||q,1]f\) € M, we must therefore also have that Iflla @ f]) €

M, with [|f]|5" (@ (1 f1) < 7((IIf]15"]/]) < 1 as required.
Now suppose that || f||e > 1. The claimed inequality will clearly follow

if 7(®(|f])) = oco. Hence assume that 7(®(|f|)) < oo. Recall that this
ensures that ®(|f|) € M. Since || f|le > 1, we may select ¢ > 0 such that
(Iflle —e€) > 1. Since (||flle —€) < ||f|le, we must by the definition of
the Luxemburg-Nakano norm have that 7(®((||f|le — )| f]) > 1. We
once again note that the convexity of ® ensures that ®(rt) < r®(t) for
any t > 0 and any r < 1. Given that (||f|l¢ —€) > 1, we therefore have
that ®((||flle — €)™ %) < (|flle — €)~1)@(¢) for any ¢ > 0, and hence that
((Iflle — &) 'SD < (Ifle — o)~ @(f])- But then (|| flle — €)' f])
must belong to M since (|| f|le — €)"'®(|f|) does. On applying the trace,
it follows that 1 < 7(®((||flle — €~ f)) < (||flle — €)~17(®(f)). Since
€ > 0 was arbitrary, we have that 7(®(|f])) > || flle as required.

The one direction of the final claim clearly follows from the first claim,
and the other from the definition of the Luxemburg-Nakano norm. O

PROPOSITION 5.41. For any Young function ® and any f € L*(M, 1),
we have that || f||E < 2| f]le-

PROOF. Let f be a nonzero element of L®(M,7). Recall that the
pair (@, ®*) satisfies the Hausdorff-Young inequality uv < ®(u) + ®*(v)

(u,v > 0). Given g € L® (M, 7) and a > 0, we may then combine this
fact with Theorem 5.2, to see that

mafgh) = [ (magy()ds
< [ tamy(smy(s)) ds

/@amf d8+/ o*( mg

(@(alf]) +7(2*(|g]))-

IN

Recall that in the proof of the lemma we showed that T(<I>(HfH(£1|f]))
= [5°®(|lmy||3'my(s)) ds < 1. So if in addition 7(®*(|g])) < 1, we will
have that (||| f]lg" fg]) < 2, and hence that || || fllg fII$ < 2. O
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The above proposition clearly shows that the Orlicz norm is finite on
all of L*(M, 7). Having noted this fact, we are now ready for the following
Holder inequality for Orlicz spaces.

COROLLARY 5.42. For any f € L*(M,7) and any g € L* (M, 1)
we have that fg,gf € LY(M, 1), with 7(|fg]) < | f1$]lglle+- In particular
I£11§ = sup{r(|fgl): T(2*(lg])) < 1} = sup{|7(fg)|: 7(®*(lg])) < 1} =
sup{|7(gf)|: 7(®*(lg])) < 1} = sup{r(|lgf]): 7(®*(lg])) < 1}.

PROOF. Let f € L®(M,7) and g € L* (M, ) be given. The fact
that 7(|fg]) < | £I$]lglle~ follows fairly directly from Lemma 5.40 and the
definition of the Orlicz norm. This clearly ensures that fg € L'(M,T).
Since 7(|lgf]) < | fllollgll$-, we also have that gf € L'(M,7). It then
follows from Theorem 5.22 that

sup{|7(fg)|: 7(®*(|g])) < 1} = sup{[r(g./)]: 7(®*(lg])) < 1}.

We prove that

sup{|7(f9)[: T(®*(lg])) < 1} = sup{7(|fg])|: 7(®*(lg])) < 1}.

(The proofs of the remaining equalities are similar.) Since |7(fg)| <
7(|fg]) we clearly have that

sup{|7(fg)|: 7(®*(|g])) <1} < sup{r(|fg]): 7(®*(lg])) <1}.

Let go € L® (M, 7) be given with 7(®*(|go|)) < 1, and let u be the partial
isometry in the polar form fgo = u|fgo| of fgo. Since mgy = < [[u*|mgy, <
mg,, we clearly have that [;° ®*(amyg,-(s))ds < [5° @*(aumy,(s)) ds for
any o > 0, and hence that gou* € L® (M, 7). By construction, we then

have that 7(|fgol) = 7(u"fg0) = 7(fgou”) < sup{|7(fg)[: T7(®*(lg]) < 1}.
In view of the fact that go € L® (M, T) was arbitrary, we are done. [

COROLLARY 5.43. For any f € /\7, all of the operators f, f* and
|f| will belong to L®(M,T) whenever one of them does. In that case

Iflle = 11£*lle = I flo and [|£11§ = 1§ = II1f11g-

ProoOF. The first claim as well as the equality of the Luxemburg-
Nakano norm is an immediate consequence of Proposition 4.12 considered
alongside Corollary 5.36. On using what we have just verified, it now
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follows from Corollary 5.42 that
17118 =sup{r(Ifg]): T(2*(lg]) < 1}
= sup{7(lg"f*]): 7(®*(lg]) < 1}
= sup{7(|lg/*): 7(2*(lg) < 1} = |I/*§.

Since for any f,g € M we have that |fgl = ||flgl, it follows from the
definition of the Orlicz norm that ||f||$ = || [f]$- O

As was the case with LP-spaces, M turns out to also be a natural
superspace for Orlicz spaces.

PROPOSITION 5.44. For any Young function ®, the space L*(M,T)
continuously injects into M.
PROOF. Let (a,) be a sequence in L® (M, T) converging to some a €

L®(M, ) in the norm || - |l¢. Since m,_,, is non-increasing, we will for
any t > 0 then have that

1 t
m . () < - / m, . (s)ds

t Jo
1 o0

= Z/ X[O,t](s)ma—an(s)ds

0

1

< g 19 Imaa, o

1 0
= Jlxpglle--lla = anlle.
The claim now follows from Proposition 4.23. ([

With the above result at our disposal, we proceed with the proof of
the completeness of L®(M, 7).

THEOREM 5.45. Let ® be a Young function. Then (L®(M,7),| - |lo)
is complete.

PROOF. Let (f,) be a Cauchy sequence in L*(M, 7). By Proposition
5.44 the sequence is Cauchy in the topology of convergence in measure.
This topology is known to be complete, and hence there exists f € M
so that f, — f in measure. Let ¢ > 0 be given. For any fixed m,
(fn — fm) will trivially converge in measure to f — fy,. Recall that my_y,
is finite-valued and monotone on (0,00). Since by the Lebesgue-Young
theorem such functions are known to be differentiable almost everywhere
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(and hence continuous almost everywhere), we will by Lemma 4.25, then
have that my_y (s) = lim, oo my, _ (s) for almost every s > 0. Next
select N € N so that ||f, — fmlle = ||my,—f.[le < € for any n,m > N.
We henceforth fix m as a natural number for which m > N. By the
definition of the Luxemburg-Nakano norm (for my, _y, ), the fact that
then ||my, _y |lo < € for any n > N, means that

/ P(m-1(p,_,)(8)) ds = / (e 'my, 4 (s))ds<1foralln>N.
0 0

In the case where by = 0o, ® is continuous and finite-valued on [0, c0),
and hence in this case we will have that lim, . ®((2¢)'my, 4, (s)) =
®((2¢)"*my_y,, (s)) for almost every s. Now suppose that bg < oo. Then
as in case 2 of the proof of Theorem 5.34, the fact that

/ Q(me-1p,_1,)(8))ds <1< oo foralln >N
0

means that m -1y, _; 1(0) = e fn — fnlloo < bg for all n > N. Equiv-
alently (2¢)'my, s, (s) < 74’ for all s > 0 and all n > N. Since @ is
continuous and finite-valued on [0, ] we will in this case also have that

limy, 00 ®((26) tmy, _p,, () = @((26)_1mf_fm(s)) for almost every s.
We may therefore apply the standard Fatou lemma to see that

o0 o0
/0 9((20) " myp, () ds < limnf [ @((20) " my, g, () ds < 1
for all n > N. But by definition, this means that m;_f, € L%(0,00)
with |ms_¢ |lo < 2e. Corollary 5.36 informs us that this is equivalent
to the statement that f — f,, (and hence f) belongs to L®(M, ), with
|f — fmll® < 2e. Since € > 0 and m > N were arbitrary, it follows by
definition that (f,,) converges to f in the || - ||¢ norm. O

5.2.1 The Orlicz norm and Kéthe duality for Orlicz spaces

We start by introducing the concept of Kothe duality. We first briefly
review the concept of a Banach function space of measurable functions on
a measure space (X, ¥, v). Readers who wish to have a fuller account may
consult one of [BS88| or[KPS82]. Though there are subtly different ways
in which one can approach the theory, at its most basic level, one starts by
defining a so-called Banach function norm p on My(X, 3, v) (the almost
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everywhere finite measurable functions) to be a mapping p : M™ — [0, o0
on the positive cone satisfying

[F1] p(f) =0 if and only if f =0 a.e.

[F2] p(Af) = Ap(f) for all f € My, A > 0.

[F3] p(f +9) < p(f) + plg) for all f,g € My

[F4] f < g implies p(f) < p(g) for all f,g € M.
Such a p may be extended to all of My by setting p(f) = p(|f]), in which
case we may then define LP(X,X,v) = {f € My(X,3,v): p(f) < oco}. If
indeed LP(X,3,v) turns out to be a Banach space when equipped with
the norm || - ||, = p(-), we refer to it as a Banach function space. If we add
to the above list the so-called Fatou property, namely

[F5] for any sequence (f,) € My(X,X,v) we have that 0 < f, ~ f

implies p(fn) /* p(f),

then LP(X, ¥, v) will automatically be complete. If further the situation
my =mgy, f € LP(X,3,v) and g € My ensures that g € LP(X, X, v), we
call LP(X, X, v) rearrangement invariant.

If we wish to ensure regular behaviour of the Banach function norm
with respect to characteristic functions, we may additionally add the re-
quirements that

[F6] for any measurable set E, v(E) < oo implies p(xg) < 00,
[F7] given any measurable set E with v(E) < oo, there exists a con-
stant C > 0 so that [, fdv < Cgp(f) for any f € My(X, %, v).

For such a Banach function space the Koéthe dual is defined to be the
space L7 (X,%,v) = {f € My(X,%,v): fg € LY(X,%,v) forall g €
LP(X,X,v)}, with the canonical norm being given by

171l =supd [ Ifgldv: g € L2(X, Zow), gl < 1.

The additional regularity criteria ensure that p’ is in fact a Banach func-
tion norm, and L (X,3,v) the corresponding Banach function space.
Whenever referring to Banach function spaces in the ensuing text, we
shall generally assume that each of [F1] — [F7] holds.

However our objective here is not to do a detailed study of Banach
function spaces. Instead we will show that for any Young function &,
Ls(M,T) is the noncommutative Kéthe dual of L®" (M, 7), in the sense
that as lincar spaces L2(M,7) = {f € M: fg € L*(M,7) forall g €
L% (M, )}, with [£I9 = sup{r(Ifg)l: g € L (M,7), [gle < 1} Tn
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proving this, we will also show that the Luxemburg-Nakano and Orlicz
norms are equivalent.

PROPOSITION 5.46. Let ® be a Young function.

(a) For any g € M, the following are equivalent:
(i) gf € LY(M, 1) for every f € L2(M,T);
(ii) fg € LY(M,T) for every f € L*(M,7);
(ii) sup{7(lgf]): f € L*(M,7), 7(®(|f])) <1} < 0.
(b) Given some g € M satisfying the condition that fg € L*(M,T)
for every f € L*(M, ), we have that

sup{7(|fg)): f € L*(M,7), 7(®(|f])) <1}
= sup{|7(fg)|: f € L*(M,7),7(2(|f])) <1}
= sup{[7(g/f)|: f € Lq)(M ), T(®(|f])) < 1}
= sup{7(lgf])|: f € L¥(M,7),7(2(|f])) <1}

Moreover if g is as before and additionally g > 0, then we also
have that

sup{|7(fg)|: f € L*(M,7),7(2(|f])) < 1}
=sup{7(fg): f € L*(M,7),f 2 0,7(®(f)) < 1}.

PROOF. We first prove the equivalence of (i) and (ii) in part (a). The
proofs being similar, we only prove that (i)=-(ii). Suppose (i) holds and
let g* = u|g*| be the polar decomposition of g*. For any f € L®(M, 1), |f]|
will of course also belong to L®(M, 7). Moreover since my p < myy, it is
clear from Corollary 5.36, that in fact u|f| € L®(M, 7). But then we must
by hypothesis have that g(ulf|) = (lg*[u*)(ulf]) = |g°||f] € L'(M, ).
On taking the adjoint, it follows that |f||g*| € L*(M,7). Let v be the
partial isometry in the polar decomposition f = v|f| of f. Since L'(M,T)
is an L°°(M, 7)-bimodule, it follows that fg = v|f||g*|u* € L} (M, T) as
required.

Having established the equivalence of (i) and (ii), the first half of part
(b) now follows by same argument used in Corollary 5.42. We next prove
the second part of (b). Let f € L®(M,7) be given with 7(®(|f])) < 1. We
remind the reader that this condition is equivalent to requiring || f|le <1
(see Lemma 5.40).

| /\
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It is clear that

sup{7(fg): f € L*(M,7), f = f*,7(®(f)) <1}
< sup{|7(fg)|: f € L*(M,7),7(®(|f])) <1}.

We prove that equality holds. Let fo € L®(M,7) satisfies 7(®(| fo|)) < 1.
For some a € R, we have that 7(e’“fog) = |7(fog)|- Since for Im(e'* fy)
we have that 7(Im(e"fo)g) = 7(¢"/?Im(e'* fo)g*/?) € R (and similarly
7(Im (e fy)g) € R), the equality 7(e*® fog) = |7(fog)| ensures that

(Im(e' fo)g) = Im(7(e"* fog)) = 0.
Moreover || Re(ei® fo)lo < (1 follo + (e fo)*lle) = Il folle- This in-
equality combined with Lemma 5.40 and the fact that 7(®(|fo])) < 1,

ensures that 7(®(| Re(e'® fo)|)) < 1. Therefore |7(fog)| = 7(Re(e™® fo)g) <
sup{7(fg): f € L*(M,7), f = f*,7(®(f)) < 1}. It is now clear that

sup{|7(f9)l: f € L*(M,7),7(2(|f])) <1}
=sup{r(fg): f € L*M,7), f = f*,7(2(f])) <1}.

As in Remark 5.10 we now set fi = fX[0,00)(f) and f- = —fX(—o0,0)(f)-
Recall that for f, and f_ we have that fy > 0, f = f+ — f- and
\fl = f++ f-, with my, < my. It is now an exercise to use Corol-
lary 5.36 to show that this last fact ensures that fi € L®(M,7) with
| ftlle = |my,|le < |mylle = || flle < 1. It now follows from Theorem
5.22 that 7((f1)g) = 7(g"/%(f1+)g"/?) > 0 and similarly that 7((f_)g) > 0.

Suppose that 7((f1)g) > 7((f=)g). Then |7(fg)| = |7((f+)9)—7((f-)g)] <
7((f+)g). This then shows that

sup{r(fg): f € L*(M,7), f = f*,7(®(|f])) <1}
=sup{7(fg): f € L*(M,7), f =2 0,7(2(f)) < 1},

which together with the previous centred equality, proves the second part
of (b).

It remains to prove the equivalence of (i) and (iii). The implication
(iii)=-(i) is obvious. Hence we pass to showing that (i)=-(iii). Suppose
by way of contradiction that for some fixed g € M, (i) holds, but that
(iii) fails. Let g = u|g| be the polar decomposition of g. We clearly have
that |g|f = u*gf € LY(M,7) for any f € L®(M,7). Since in addition
\gf| = |lg|f| for any f € L®(M,7), it follows that we may assume that
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g > 0. By the second part of (b) and the assumption regarding (iii), we
then have that sup{7(fg): f € L*(M,7), f > 0,7(®(f)) < 1} = c0.

On taking note of Lemma 5.40, we may then select a sequence (f,)
of positive elements in the unit ball of L®(M, 1), such that 7(gf,) > n?
for each n € N. The formal sum fo = >.°°; n~2f, converges absolutely in
L® (M, 1), and since this space is known to be a Banach space, fp must cor-
respond to a well-defined element of L® (M, 7). So we must have that gfy €
LY(M, ), and hence that 7(gfy) < oco. Since fo = supy S0 n=2f,, we
clearly have that fy > n=2f, for any n € N. But by Theorem 5.22, this re-
sults in the situation that 7(gfo) = 7(g'/%fog'/%fo) > n=27(g"/% fg'/?) =
n~27(gf,) > n for any n. This is a clear contradiction. So (iii) must hold,

if one of (ii) or (i) holds. O

We need one more technical fact — important in its own right —
before we are ready to prove the promised Kéthe duality for the Orlicz
spaces L® (M, 1).

LEMMA 5.47. Let ® be a Young function. We may formally extend
the norms || - |l and || - || to possibly infinite-valued quantities on M,
by applying exactly the same prescriptions as those given in Definition

5.35. Denote these extensions by pe and pg respectively. Given fo, f1 €
{f € M: fg € L'(M,7),g € L* (M, 7)} with 0 < fo < f1, we have
that pa(fo) < pa(f1) and pg(fo) < p@(f1). More generally if (fo) C {f €
M: fge Ll(M,TLg € L* (M, 1)} is a net of positive elements increas-

ing to fo € {f € M: fg € L'(M,7),g € L* (M, 1)}, then (pa(fa)) and
(pS(fa)) respectively increase to pa(fo) and pS(fo).

Proor. We use the same notation ps for the analogue of pg on
M [0,00) — the cone of non-negative finite almost everywhere Borel-
measurable functions on [0, c0). The same argument used to prove Corol-
lary 5.36, then suffices to prove that ps(f) = pe(my). If therefore we
consider part (iii) of Proposition 4.12 alongside this fact, it is clear that in
the case of the Luxemburg-Nakano norm, the claim follows from the corre-
sponding fact for classical Orlicz spaces. We therefore need only prove the
claim regarding the quantity p$. Let fo, f1 € {f € M: fg € LY(M,),g €
L (M,7)} and go € LY (M, 7) be given with go > 0 and 0 < fy < fi.
By Proposition 5.46, we may apply Theorem 5.22 to the products fygo
and f1go, to see that 7(fogo) = T(g(l]/Qfogé/z) < T(g(l)/Qflg(l]/Q) = 7(f190)-
The fact that p(fo) < pQ(f1) then follows from the final claim of part
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(b) of Proposition 5.46. Now suppose we are given a net (f,) C {f €
M: fg € L'(M,71),g € L® (M, 1)} of positive elements increasing to
foe{fe M: fg € LY(M,7),g € L* (M, 7)}. Tt is clear from what we
just proved, that sup, p9(fa) < p$(fo). It remains to prove the converse
inequality.

Let N € (0, p%(fo)) be given. By part (b) of Proposition 5.46, p$(fo) =
sup{7(fog): g € L* (M, 7),g > 0,7(®(g)) < 1}. We may therefore select
go € L* (M, 1) with go > 0 and 7(®(go)) < 1, so that 7(fogo) > N. Now

1/2 /2

notice that g, fag(l) increases to g(l)/ 2 fogé/ 2, By Proposition 4.17, we

will then have that sup,, 7(fago) = sup, T(gé/Qfagé/Q) = T(gé/Qfogé/Q)

7(fogo)- So there must exist an a such that 7(fago) > N, whence pg(fa) >
N. Since N € (0, pQ(fo)) was arbitrary, we have that sup, p$(fa) > 0% (fo)
as required.

O

THEOREM 5.48. Let ® be a Young function. For any f € M we
have that sup{7(|fg|): g € L* (M, 7),llglls < 1} < oo if and only if
f € L®(M, 1), in which case ||fllo < ||fII$ < 2||f|le. This in particular

ensures that Le(M,T) is the Kéthe dual of L® (M, T).
PrOOF. We saw in Proposition 5.41 that [|f||§ < 2||f|le for f €

L®(M, 7). Notice that by Lemma 5.40, we then have that sup{7(|fg|): g €
LM, 7),llglls <1} = ||fI$ < oo. If therefore we are able to show that
the condition sup{7(|fg|): g € L*(M,7),]lglls < 1} < oo ensures that
f € L*(M,7), and that in this case || f||¢ < ||f||Z, we will be done. We
may clearly assume that f # 0.

Hence let f € M be given with sup{r(|fg|): g € L®(M,7), lglls <
1} < oo. Recall that this is equivalent to requiring that f € {a € M: ag €
LY(M,7),9g € L* (M, 1)}. Note that |fg| = | |flg| for any g € L*(M, ).
On considering this fact alongside Corollary 5.43, it is clear that we may
assume that f = |f|. Having made this assumption, we will actually
prove that pe(f) < pQ(f). Since by Proposition 5.46 p§ is finite on {a €
M:ag € LN(M,7),g € L* (M, 1)}, this will force pg(f) < oo, which
ensures that f € L®(M, 7). Since then ps(f) = || f|le and p(f) = || £11$,
that will prove the theorem.

Recall that any positive measurable function may be written as the
increasing limit of a sequence of positive simple functions. If we combine
this fact with the Borel functional calculus, it is clear that f may written
as an increasing limit of a sequence of operators (fy) — all commuting
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with f — of the form Y}, axer where the ag’s are positive real num-
bers, and the e;’s mutually orthogonal projections. This ensures that in
addition f% < f? for every N, and hence that |fng|? < |fg|? for every
g € L® (M, 7). Taking square roots preserves the order, and hence for
any g € L% (M, 1), 7(|fngl) < 7(Ifg]) < 0. So (fx) C {a € M: ag €
LY(M,7),g € L* (M, 7)}. By Lemma 5.47, we may therefore pass to the
case where f = >}, aier, with the eg’s non-zero mutually orthogonal
projections, and the a;’s positive. The projection e; € M may in turn be
written as the supremum of an increasing net (eg) of subprojections of e;
with finite trace. (See the proof of Corollary 5.21 for justification of this
claim.) The operators fg = egf = aieg + > j_s aper therefore increase
to f. Since 7(|fg|) = 7(legfg| < 7(|fg|), we may argue as before to see
that we may assume that 7(e;) < oo. On inductively applying the same
argument to each of the ex’s, it is now clear that we may in fact assume
that each of the e;’s have finite trace.

For some v > 0, we will have that 7(®*(ve1)) = ®*(y)7(e1) < 1. This
ensures that 0 < ayy7(e1) = 7(|f(ve1)|) < p$(f). We may now rescale f
to pass to the case where pQ(f) = 1. It is then incumbent on us to show
that ps(f) < 1. By the definition of pg, this will follow once we prove that
7(®(vf)) <1 for any v € (0,1).

We first claim that f < bg > j_; ex. This is of course trivial if by = oo,
so assume that by < oo. The claimed operator inequality will hold if for
each k, ar < bg. So if f < byl were not true, there must then exist some
ko and some € > 0, such that ai, > bs + €. Now consider the operator
h = (boT(ek,)) ‘ex,- We may then use part (a) of Remark 5.30 to see that
7(®*(h)) < boT((boT(ek,y)) Ler,) < 1. But this would force

_ Qg by + €
PS(f) = T(Ifh]) = (bar(er,)) " T(angeny) = 7= = >1,
bo bo
which contradicts our assumption that pg( f) = 1. Hence the claimed

operator inequality holds. Since for any 0 < v < 1, we have ®(ybg) < o0,
this in turn ensures that 7(®(vf)) < @(vba)7T(>f—; ex) < 0o. (Recall that
by Remark 4.15, this forces ®(yf) € M.)

Now let v € (0,1) be given. Recall that ® is of the form ®(t) =
f(f ®(s)ds for some non-negative left-continuous non-decreasing function
¢ on [0, 00), which is infinite-valued on (bg,00), but neither identically 0

nor infinite-valued on all of (0,00). Since ¢ is bounded and increasing on
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[0,vbg], the Borel functional calculus ensures that g = ¢(vf) is a well-
defined element of M, supported on > }_; ex. However more is true. Sup-
pose we are given 0 < s,t < oo with s = ¢(t). It then follows from the
equality criteria for the Hausdorff-Young inequality (see part (b) of Re-
mark 5.30), that ®*(¢(t)) = to(t) — @(t) < tp(t). Thus if ¢ is bounded on
some interval [0, r], then so is ®* o ¢. Now recall that ¢ is non-decreasing
and finite-valued on [0,bg), and that by construction, 7| f||cc < be. This
ensures that ¢, and therefore also ®* o ¢, is bounded on [0, 7| f|co]. It
therefore follows that ®* o ¢(vf) = ®*(g) € M.

Since the operators ®(vf) and ®*(g) are commuting operators affili-
ated to the von Neumann algebra generated by the spectral projections of
f, we may apply the Borel functional calculus for f to the equality criteria
for the Hausdorff-Young inequality (see part (b) of Remark 5.30), to see
that vfg = ®(f) + ®*(g). All operators in this expression belong to M+,
and hence we may apply the trace to see that

T(vfg) = 7(®(1f)) + 7(27(9))- (5.1)
We have already seen that 7(®(yf)) < co. Since by construction ¢(vf) <

(V|1 fllso) Xh—1 €k, we also have 0 < vfg < d(Y[| flloo) VI flloo Xh=1 €k
and hence 7(vfg) < oo. Thus by equation (5.1), we must have that
7(®*(g)) is also finite. But then g € L*" (M, 7). By the definition of p%,
we then have that 7(yfg) < pQ(vf)llglle+ < ||lglle+. We now use Lemma
5.40 to see that

T(7/9) < llgllex < max(1,7(27(9))) <1+ 7(®*(g)). (5-2)
On considering equations (5.1) and (5.2) alongside each other, the fact
that all terms are finite, ensures that 7(®(vf)) < 1. This proves that f €
L®(M, 7). However since v € (0, 1) was arbitrary, we also have ||f|l¢ < 1,
as required. O

EXERCISE 5.49. Show that the space Llog(L+1)(M, 1) is isomorphic
to the Kothe dual of L¢*"~1(M, 7). (Here Llog(L+1)(M, ) is the space
produced by the Young function t — tlog(t + 1).)

5.2.2 The Orlicz spaces L' N L™ and L' + L™

We close this very brief introduction to Orlicz spaces, with a description
of the spaces L' N L> and L' + L*°. Both of these will be shown to be
Orlicz spaces. We will in particular also see that these spaces in a very
real sense represent the smallest and largest of all Orlicz spaces. For this
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we will need the concept of a fundamental function of a rearrangement
invariant Banach function space. For our purposes it is enough to at this
point restrict attention to the measure space ((0,00),5(0,00)) equipped
with Lebesgue measure.

DEFINITION 5.50. Given a rearrangement invariant Banach function
space L?(0,00), define the associated fundamental function f, : [0,00) —
[0,00) by the prescription that f,(t) = ||x£l|,, where E is a Borel set with
measure .

Any two Borel sets Fq and Es with the same finite measure will have
the same decreasing rearrangement. It is therefore the rearrangement
invariance of the space L?(0,00) that ensures that f, is well-defined. We
proceed to list the basic properties of f,. We will merely sketch the proof.
Readers who wish to have full details, may refer to section IL.5 of [BS88].

PROPOSITION 5.51. Let LP(0,00) be a rearrangement invariant Ba-
nach function space, and Lp/(O,oo) its Kothe dual. Both f, and f, are
so called quasiconcave functions, meaning that they are non-decreasing,
£p(t)

continuous on (0,00), zero-valued at precisely 0, and with both t f”t

and t s 2@ non-increasing on (0,00). In addition f,(t) £, (t) =t for any

t
t>0.

SKETCH OF PROOF. We shall not prove the final statement, but will
merely indicate how that statement may be used to prove the rest of the
claims. We firstly note that the non-degeneracy of the norm
| - ||, ensures that f, is zero-valued at precisely 0. If 0 < ¢y < ¢y, then
X[0,t0] < X[0,1)- 1t then follows from property [F'4] in subsection 5.2.1, that

£,(to) = lIx0.00)llp < lIx[0,61llp = £p(t1). The fact that ¢t — f”T(t) is non-
increasing, follows from the final claim combined with the fact that f,
is non-decreasing. To see that f, is continuous, observe that it is a non-
decreasing function which cannot have any jump discontinuities on (0, c0),

£p(1)

since a jump discontinuity at a point o > 0, would mean that ¢ — =2~

fails to be non-increasing at that point. O

REMARK 5.52. We pause to note that the “converse” of Proposition
5.51 is also true in that every quasi-concave function f appears as the

fundamental function of some rearrangement invariant Banach function
space. (See [BS88, Proposition I1.5.8].)
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Let us now apply the above ideas to the classical Orlicz space L®(0, 00).
Both the Luxemburg-Nakano and Orlicz norms turn out to be rearrange-
ment invariant Banach function norms. (See section IV.8 of [BS88] for
details.) For the Luxemburg-Nakano norm the rearrangement invariance
follows from Corollary 5.36. The fundamental function corresponding to
the Luxemburg-Nakano and Orlicz norms, will respectively be denoted
by f® and fp. We have the following very elegant formulae for these two
fundamental functions:

PROPOSITION 5.53. Let @ be a Young function. The fundamental func-
tion corresponding to the Luzemburg-Nakano norm for the space L® (0, cc)
is given by the formula £2(t) = <I>—+(1/t)’ and the one corresponding to the
Orlicz norm of the same space by the formula fg(t) = t(®*)~1(1/t). (Here
@t and (®*)~! are as in part (d) of Remark 5.30.)

PROOF. It is clear from the definition that f®(0) = 0. Now let E be
a Borel set of non-zero finite measure. First note that for any 0 < a <
bg, the continuous functional calculus (applied to L*°(0, c0)) ensures that
®(axp) = ®(a)xg, and hence that

/<I> ays) dm( /XEdm d(a)m(E).

It is therefore clear that yg € L®(0,00). To see the claim regarding f%,
we may use the above equality to see that

Ixelle = inf{e>0:@ (1) /XE dm(t) < 1}

= urfeson(2) < (f i) )

_ {Sup{y>10 B(y) < fXEldm()H_l

©=1(1/ [ xp dm(t))

We therefore have that f®(t) = W for all ¢ > 0 as required.

The claim regarding fp follows from the fact that the fundamen-
tal function of the Kothe dual of L®"(0,00) must satisfy the relation
f5 (1) £ (¢) = t. a




LP spaces — semifinite case 181

PROPOSITION 5.54. Let &1 and ®o be Young functions. Algebraically
the Orlicz space L*1V®2(M, 1) agrees with L® (M, 1) N L¥2(M, ). (Here
&y V Oy is the Young function (®1 V ®2)(t) = max(P(t), Pa(t)).

PrOOF. If f € L*1V®2(M, 1), then by definition there exists o > 0 so
that 7(®; V ®2(alal)) < co. Since ®1 V $o majorises both &1 and Po, it is
clear that we then also have that 7(®1(alal)) < co and 7(P2(alal)) < 0.

Conversely if f € L*1(M,7)N L*2(M, 1), there must exist oy, g > 0
so that 7(®1(a1]al)) < oo and 7(P2(azlal)) < co. For a = min(a;y, az) we
will then clearly have that 7(®1(«|a|) + ®2(alal)) < oo. Since the function
&, + &5 majorises ¢1V Py, we will then also have that 7((®; VP2)(alal)) <
00, as required. O

We now apply the above to show that the spaces (L' N L%)(M,7) and
(L' + L>®°)(M, 7) may be realised as Orlicz spaces

PROPOSITION 5.55. LY(M,7) N L>®(M,T) is an Orlicz space corre-
sponding to the Young function

Pineo(t) = {

LY (M, 7) + L®(M,T) is an Orlicz space corresponding to the conjugate
Young function ®14o = P, which is given by

o0 fo<t<l1
P1oo(t) = { t—1 otherwise

t f0<t<l1
00 otherwise

Convention: When considered as Orlicz spaces, we write L' (M, 1)

for LY(M,7) N L®(M, ), and L*T°(M, 1) for LY(M, 1) + L>®(M,T).

PROOF. The Young function generating L'(M, 1) is clearly ®(t) = t.
Hence, the fact that L'(M, 7)NL%>° (M, 1) is an Orlicz space corresponding
to the given Young function is a consequence of Exercise 5.38 and the
preceding Proposition.

We pass to the claim regarding L'(M, ) + L% (M, 7). The fact that
D100 = P}y is as stated, is left as an exercise. If f € LY(M,7),
we will clearly have that 7(®1400(|f])) < 7(|f]) < oo. If on the other
hand f € L>®(M, 1), then by the definition of ®14, we will have that
D14 oo (IFIZHf) = 0. This then in turn ensures that L®i+e (M, 7) con-
tains L'(M, 1) + L% (M, 7). Conversely suppose that f € L®1+ (M, 1),
and let a > 0 be given such that 7(®14 o (a|f|)) < 0o. Next observe that on
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applying the Borel functional calculus to the definition of ®1.,, we have
that ®1100(alf]) = (lf| = 1)x(,00) (@l f])- So requiring 7(P1yoo(alf])) <
00, is the same as requiring (alf| — 1)x(1,00)(alf]) € L'(M, 7). Since
(alfl=1)xp,1(alfl) € L>(M,T), we therefore clearly have that aff|—1 €
LY (M, 1)+ L>®(M,7) and hence that f € L'(M,7) 4+ L>®(M, 7). O

REMARK 5.56. If we apply Proposition 5.53 to the above Proposi-
tion, it follows that the fundamental function of the space L'™*°(0, 00)
corresponding to the Luxemburg-Nakano norm, is given by fin.(t) =
max(1,t). By the final claim in Proposition 5.51 fundamental function
of the space L'*°°(0,00) corresponding to the Orlicz norm, is given by
100 (t) = min(1,¢).

To compute the norms of L!"*°(M, 1) and L'*°°(M, 7), we shall need
the following result

THEOREM 5.57. For any f € (L' 4+ L*>®)(M,7) and any t > 0, we have
that

inf{[| f1ll + tll foolloo: f = f1+ foos f1 € LNM,T), foo € LF(M,7)}

t
= / my(s)ds.
0
In particular for each f € (L' 4+ L®)(M, ), [{ my(s)ds is then finite for
each t > 0

PRrROOF. Let f € (L' + L™)(M,7) be given and let f = fi + fo be
an arbitrary decomposition of f with f; € L'(M,7) and fo € L®(M, 7).
For 0 < o < 1 and s > 0, it follows from Proposition 4.12 that m¢(s) <
my (as)+my ((1—a)s) <my (as)+| foo|loo- We may then apply Propo-
sition 4.13, to see that

t t
[mstsrds = [y, (as)ds + ¢l 5l
< [ mpas)ds ol fl

= o7 [Tmpm)dr s ol

= a Al +tl foolloo-

On letting « increase to 1, it will follow that [ m(s)ds < || fi|l14t]| foolloo-
We may then take the infimum over all decompositions of f as a sum of
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elements from L'(M,7) and L°°(M,7), to see that

t
| mys)ds < int (il + St = Fr 4 Fc
fi € LY(M,7), foo € L®(M, 1)}

This clearly also proves the final claim.

To prove the converse inequality, let f = u|f| be the polar form of f,
and let |f| = [;° Adey be the spectral decomposition of |f|. For a fixed
t >0 we set & = my(t), and then define f; and fo by

flzu/oo()\—a)d@\ and foo = f — f1.

Since
0 fo<A<a
g()\)_{)\—a if A\ >«

is a continuous increasing function with |fi| = [7°(X — a) dex = g(|f]), it
follows from Proposition 4.12 that

my,(5) = g(my(s)) = { (V0T 70 HOS IS

For f. we clearly have that
o (o9} (e
fooszflzu/ )\de/\fu/ ade,\:u/ Adey,
0 a 0
and hence that foo € L®(M,7) with || foo||co < a. It therefore follows that

1l + H foolloo < /0 ~ mny, (s)ds + ta
= /t(mf(s) —a)ds +ta
0

= /Ot my(s)ds.

Since [; my(s)ds must be finite, this also proves that f; € L'(M,1),
which then proves the theorem. O

It is a classical fact that if two Banach spaces Xy and X canonically
embed into a Hausdorff topological vector space in such a way that one can
give meaning to Xo N X; and Xy + X7, that these spaces become Banach
spaces when respectively equipped with the norms max(||x|o, ||z|/1) and
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inf{||zollo + ||z1]1: * = 20 + 21,20 € Xo,21 € X1}. In the following theo-
rem we show how for the pair (L"*°(M, 1), L'*>°(M, 7)), these natural
norms on L°(M, 1) and L'T°°(M, 1) may be realised as Luxemburg-
Nakano and Orlicz norms. We will denote these natural norms by || - {1100
and || - ||1+00 respectively.

THEOREM 5.58. For the spaces L'"°(M, 1) and L'*>°(M, 7), the nat-
ural norms on these spaces respectively agree with the Luzemburg-Nakano
and Orlicz norms. The spaces L'M*°(M,7) and L'T°°(M, 1) are there-
fore Kéthe duals of each other. The norm for L'"°(M,1) is given by

oo = max (|| fll1, [l flloo), and for L°(M, ) by || fll1+00 = Jy mys(s) ds.

Proor. We start with proving that the Luxemburg-Nakano norm
on LY(M,7) N L®(M,7) is as stated. Let f € L*(M,7) N L>®(M,7)
be given and consider € = max(||f]|1,[|f]/c). We then clearly have that
le | f]lloo < 1, which ensures that ®1ns0 (et f]) = €| f]. Hence

T(@1n0o(e 7 [f) = (e f) = eI fll < 1.
This ensures that || f]l1nco < max(||f]1, ||f]lo)-

Now suppose that € < max(||f||1,||f|lcc)- Then one of € < || f||1, or € <
|| flloo must hold. If € < || f||oo, then for v = %, the spectral projection
X(1,7) (€[ f]) must be non-zero. Since e[ f| > €| f|x(1,4 (| f]) with
P1roo (€ fIx 1 (€7HS])) = 00.x(1.41(6 ] f])), we must then have that
7(P1n00 (€7 f])) = 0o. Now suppose that ||f]lco < € but that || f||1 > e
Since in this case ||e 71| f] [l < 1, we will have that @10 (71| f]) = €7 1|f],
which then ensures that 7(®1n00(e M f]) = 7(e7Hf]) = e Y fllh > 1.
We must therefore have that ||f|linec > €, and hence that || f]ince >
max(|| £, | loe) 28 required.

We now use the above and Remark 5.56 to prove the claims regarding
LYT°(M, 7). Let f € L'T°°(M, 1) be given and suppose that f = f1+ foo,
where f; € LY(M,7) and foo € L®(M, 7). Given any g € L™ (M, 1)
with [|g]l1nee < 1, we may then select partial isometries u and v so that
|fg| < u|figlu* + v|foglv® (Lemma 4.2). Therefore

T(Ifg) < 7(ulfiglu” + vl fooglv™) < 7([f19]) + 7(|fool)
< [[f1ll1llglloe + [[foolloollglls < A1l + 1l foolloo-

On taking the infimum over all decompositions of the form f = fi + foo,
we see that 7(|fg|) < [|f]l1400- Now take the supremum over all g’s with

lglliroe < 1, to see that [IFIF,, . < [[fll1+cc-
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For the converse notice that by Theorem 5.48, the space L!™*°(0, co)
equipped with the norm |[|-||¢, .. is the Kéthe dual of L'°°(0, c0) equipped
with the Orlicz norm. It now follows from Theorem 5.57 that

1
fleoe = [ my(s)ds

o)
< lIxpglhnsolmylle, .,

@]
= fineo(Dlmyllg,,

(@]
= |myllg,,
@]
= Iflle, .
Recall that we already know that HngHDO < ||fll1i+00- Hence the norms
are equal as claimed. O

We close this chapter by justifying our earlier claim that L'M°(M, T)
and L'T°°(M, 7) respectively represent the smallest and largest of all Or-
licz spaces.

THEOREM 5.59. Let ® be a Young function. Then L'"°(M, 1) —
L¥*(M,7) — LY*°(M,7) makes sense in the sense that L'"°(M,T)
continuously injects into L*(M,7), and L*(M,T) continuously injects
into LYT°(M, 7).

PROOF. By definition ® is finite-valued on some interval [0, §]. So by
convexity there must exist some K > 0 so that ®(¢) < Kt for all t € [0, J].
Equivalently ®(dt) < Két for all ¢ € [0,1]. It then clearly follows that
O (0t) < (K0)P1noo(t) for all £ > 0. We may of course assume that K > 1.
The fact that ®1n is both convex and 0 at 0, then ensures that ®(§t) <
(K6)P1noo(t) < ®1noo(K6t) for all ¢ > 0. Equivalently ®(s) < ®1no0(K's)
for all s > 0. So if for some f € L"*°(M,7) we are given an ¢ > 0 for
which 7(®1n00(€71[f])) < 1, we must then have that 7(®((Ke)7!|f])) <
T(®1h00 (67 f])) < 1. This ensures that |[f|le < K| f|linco, proving the
first claim.

For the remaining injection, we show that if the above situation per-
tains, then Lg+(M,7) continuously injects into L'*°°(M, 7). So choose
g € Lg+(M, 1) and assume that f is a non-zero element of L">°(M, ).
Using what we have just proven, it then follows that

7(lgfl) 7(lgfl)
o = T f 0

@]
P+

< gl
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By the preceding theorem, taking the supremum over all non-zero ele-
ments f of L1"°(M, 1), yields the fact that ||g||1+00 < K|g]|$-. Since
g € Lg«(M, T) was arbitrary, we are done. O




CHAPTER 6

Crossed products

In chapter 5 we were introduced to the very elegant theory of LP and
Orlicz spaces for semifinite algebras. What is very clear from that chapter
is the central role that the algebra of T7-measurable operators played in
that development. In trying to extend that theory to general algebras,
a major difficulty we need to overcome is the fact that many von Neu-
mann algebras do not admit a faithful normal semifinite trace. Hence for
these von Neumann algebras no direct construction of an algebra of 7-
measurable operators is possible. To overcome this challenge we appeal to
the theory of crossed products. Using the theory of crossed products, any
von Neumann algebra may in a canonical way be enlarged to an algebra
which does admit a faithful normal semifinite trace. Via this enlarged
algebra one may then gain access to the technology of 7-measurable oper-
ators. It is this specific aspect that is the focus of our interest in crossed
products. We will therefore in no way attempt to give a comprehensive
introduction to crossed products, but will content ourselves with famil-
iarising the reader with those aspects essential to the theory of Haagerup
LP-spaces. Throughout this chapter, M will be a von Neumann algebra
acting on a Hilbert space H, and equipped with a faithful normal semifi-
nite weight ¢. Readers who wish to get to the nuts and bolts of Haagerup
LP-spaces as quickly as possible may at a first reading merely familiarise
themselves with the content of Theorems 6.50, 6.62, 6.65, 6.72, 6.74, and
of Propositions 6.61, 6.67, and 6.70, and then move on to chapter 7.

A clear understanding of the fundamentals of Tomita-Takesaki modu-
lar theory, of Connes cocycles, and of conditional expectations and opera-
tor valued weights is absolutely crucial for the theory that will follow. For
that reason we will in the first three sections pause to briefly lay a suitable
foundation regarding these theories, before proceeding with the develop-
ment of the theory of crossed products. Our presentation in section 6.1 of
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the foundational material regarding modular automorphism groups bor-
rows very heavily from the matching presentation in [BR87a]. In section
6.2 we present the essentials of Connes cocycles as introduced by Connes in
his famous paper on the classification of type III factors [Con73], with the
bulk of section 6.3 being based on the material introduced by Haagerup in
[Haa79b, Haa79c]. Where no proofs are offered, interested readers will
find proofs of these facts in the indicated references. Didactic expediency
has lead us to for the most part focus on o-finite von Neumann alge-
bras in our presentation of the theory of modular automorphism groups
in section 6.1. Readers eager to for this section see proofs that hold for
general von Neumann algebras, may wish to consult for example [Tak03a]
and [Str81]. Readers familiar with this theory may of course skip these
sections, and proceed directly to section 6.4.

The material in section 6.4 is for the most part based on similar mate-
rial in [vD78], with section 6.5 borrowing heavily from [Haa78a]. We do
however note that the dual weight construction as presented in Theorem
6.55, extends the dual weight construction as presented by both Haagerup
[Haa78a, Haa78b], and in the context of crossed products with modular
groups, by Terp [Ter81|. Haagerup demonstrated the validity of the dual
weight construction for possibly non-abelian groups, but only considered
faithful and semifinite normal weights. In a more restricted context Terp
managed to demonstrate the validity of Theorem 6.55 for semifinite but
not necessarily faithful normal weights. Theorem 6.55 shows that only
normality is required. The final section is an extension and modification
of similar material in [Ter81].

6.1 Modular automorphism groups

The key ingredient to developing a theory of LP spaces valid for possi-
bly non-semifinite von Neumann algebras is unquestionably the theory of
modular automorphism groups created by Minoru Tomita and Masamichi
Takesaki. In view of this fact we pause to review the foundational the-
ory regarding modular automorphism groups that we shall need in the
subsequent development of the theory. Although this theory is essential
background for Haagerup LP-spaces, it is not yet part of the core of that
theory. We shall therefore merely survey the theory rather than prov-
ing all claims from first principles. Our exposition is very strongly based
on the discussion of this material in [BR87a] with some material from
[Tak03a, Haa75b| being added to flesh out the exposition. Readers who
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wish to see detailed proofs may consult these references as well as the very
comprehensive review of modular theory presented in the classic work of
Stratila [Str81].

Unless otherwise stated, we will for the most part assume that we are
working with a von Neumann algebra M equipped with a faithful normal
state w. The essence of the theory is easier to convey and formulation of
results simpler in this case. However all results stated have counterparts
which hold for von Neumann algebras equipped with a faithful normal
semifinite weight, rather than a state. This assumption is therefore being
made for purely didactic reasons.

6.1.1 Basic concepts

Recall that when a von Neumann algebra M equipped with a faithful
normal state w is identified with the GNS representation engendered by
w, the state w then becomes a vector state corresponding to a cyclic and
separating vector 2. The vector € is then in fact cyclic and separating
for both M and M’ (See [BR87a, Propositions 2.5.3 and 2.5.6]). We
may now use this vector to define antilinear operators Sy and Fy on dense
subspaces of H, by means of the prescriptions

So(a) = a*Q, Fy(d'Q) = a™Q,
where ¢ € M and o’ € M'.

REMARK 6.1. In the case where we have a normal semifinite weight
1 rather than a state, the Hilbert space Hy in the GNS-construction for
the pair (M,1)) is constructed from the quotient space ny/Ny, where
Ny C ny is the left-ideal Ny = {x € M: +(a*x) = 0}. This quotient
space becomes a pre-Hilbert space when equipped with the inner product
( 4+ Ny, y + Ny) =(y*x) (x,y € ny). The Hilbert space Hy is then just
the completion of this pre-Hilbert space with respect to the inner-product
topology, with the prescription 1y : x = x + Ny (z € ny) defining a dense
embedding of ny, into Hy,. As in the state case there is a representation of
M as a subalgebra of B(H,) realised by a *-homomorphism 7y : M —
B(Hy,) satistying (my(a)n(b),n(c)) = (c*ab) and my(a)n(b) = n(ab) for
all a € M and b,c¢ € ny. The triple (¢, Hy,ny) is referred to as a semi-
cyclic representation. Since in this case 1 ¢ ny, it is clear that in this
case the GNS construction corresponding to v cannot yield a cyclic and
separating vector realising i as a state. In the case where we are dealing
with a faithful normal semifinite weight ¢, this construction is somewhat



190 Crossed products

simpler, as the faithfulness of ¢ then ensures that N, = {0} and that 7,
is a *-isomorphism.

Despite the absence of a cyclic and separating vector, one may never-
theless still develop a modular theory that closely rivals that of the o-finite
setting. The primary ingredient one needs is a subspace of H, which ad-
mits an involutive structure that we can use to define an analogue of the
operators S and F. The subspace 7(n, N n%) turns out to be just such
a subspace. We may specifically equip this subspace with product and
involution operations defined by the prescriptions

ne(@)no(y) = np(zy)
mo(l’)ﬂ = 77@(37*)
for all z,y € (n, Nn). Equipped with this structure 7, (n, Nny,) then be-
comes a so-called full left-Hilbert algebra [Tak03a, Theorem VII.2.6]. The
completion of this full left-Hilbert algebra then yields all of H, [Tak03a,
Theorems VII.2.5 & VII.2.6]. In direct analogy with the state case we
may now densely define the operator Sy on this subspace by means of
the prescription Sp : n(a) — n(a*). This operator extends to a closed
anti-linear operator. The modular operator A is then A = |S|? with the
modular conjugation J the anti-linear isometry in the polar decomposition
S = JA'Y2 (consider the discussion preceding [Tak03a, Lemma VI.1.4]
alongside [Tak03a, Lemma VI.1.5].).

Coming back to the case at hand, the operators Sy and Fy in fact both
turn out to be closable, as can be seen from the following proposition.

PROPOSITION 6.2 ([BR87a, 2.5.9]). The operators Sy and Fy defined
above are both closable. Moreover S = [Fy| and Ff = [So] (square brack-
ets denote the minimal closure). Also for any & € D([Sp]) there exists a
densely defined closed operator q affiliated to M such that ¢€2 = £ and
q*Q = [So|¢, with a similar claim holding for [Fy).

DEFINITION 6.3. We define the antilinear operators S and F' to be
S = [So] and F = [Fp]. We let A, = A be the unique positive self-adjoint
operator and J, = J the unique anti-unitary operator occurring in the
polar decomposition S = JAY2 We refer to A as the modular operator
and J as the modular conjugation for the pair (M, Q).

We start our analysis by reviewing the basic properties and inter-
relation of the operators S, F', A, and J.
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PRrROPOSITION 6.4 ([BR8T7a, 2.5.11]). The following relations between
S, F, A and J are valid:

A=FS and A~ = SF,
S =JAY? and F = JA™Y/?,
J=J" and J* =1,
ATV2 = JAY2 .

An easy consequence of the above, which is nevertheless worth noting,
is the fact that the vector € is an eigenvector of A corresponding to the
eigenvalue 1. This follows from the formula A = F'S and the fact that
by definition SQ2 = Q = FQ. One of the grand achievements of modular
theory is the following theorem describing the action of the operators J
and A on M.

THEOREM 6.5 (Tomita-Takesaki theorem, cf. [BR87a, 2.5.14]). Let
M be a von Neumann algebra equipped with a cyclic and separating vector
Q, and let A and J respectively be the modular operator and modular conju-
gation corresponding to Q. Then JMJ = M’ with in addition A*MA~®
for allt € R.

The final fact noted in the above theorem now enables us to introduce
the following definition. Because of its importance, we formulate this
definition for the general case.

DEFINITION 6.6. Let M be a von Neumann algebra equipped with
a faithful normal semifinite weight ¢. Let A, and J, be the modular
operator and modular conjugation associated with the pair (7,(M), H,).
The preceding theorem then ensures that the prescription o (a) =
7, (Al (a)AL") where a € M and t € R, yields a one-parameter group
of t = of of o-weakly continuous x-automorphisms on M, which we shall
refer to as the modular automorphism group associated to the pair (M, ).

REMARK 6.7.(1) The o-weak continuity noted above follows from the
fact that the unitary group ¢t — A% is strongly continuous by
Stone’s theorem. The automorphism group ¢ — Afptmp(-)A;” is
therefore strong operator continuous.

(2) The faithful normal semifinite weight ¢ is invariant under the
action of the modular group of. In the case where ¢ is a state
this can easily be seen to follow from the fact noted earlier that

AQ = €, and hence that A%Q = for all t € R.
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Let M be a von Neumann algebra equipped with a faithful nor-
mal state w corresponding to some cyclic and separating vector
Q). The defining property of traces is that operators “commute”
under the trace. However even if ¢ is not a trace, then for all
a,b € M for which AY2¢A~1/2 and AY2bA~1/2 uniquely extend
to elements of M, there is a sense in which the modular auto-
morphism group may be used to swop the order of multiplication
under . Specifically for such a,b € M, we have that

(A™YZAY2)(AV2aAY2)0, Q) = (AY2a0, AY25*Q)
(JSaQ, JSb*Q)
(Ja*€, JbEY)

= {a*Q, Q)

(b2, a*2)
(ab9, Q).

(Here we used the fact that the adjoint formula for antilinear
operators T': H — H is of the form (T'¢,n) = (£, T*n).) This may
formally be written as the claim that w(af/Q(b)in/z(a)) = w(ab).
(See [Str81, Proposition 2.17] for details.)

It is not difficult to see that the modular automorphism group
of the pair (M, ), where 7 is a faithful normal semifinite trace,
is trivial. For the sake of lucidity of exposition, we proceed to
substantiate this for the case where 7(a) = (af2, Q) for some cyclic
and separating vector {2 € H. With 7 being tracial, we will in this
case for any a € M have that |aQ? = (a*af, Q) = 7(a*a) =
7(aa*) = (aa*Q, Q) = ||a*Q||%. Thus here S is itself an antilinear
isometry, ensuring that A = |[S| = 1.

The observations made above regarding the remnants of “trace-like”

behaviour for weights, really come into their own on the portion of M
on which (as is the case for a trace) the modular automorphism group is
trivial. It is with respect to this portion that we see stronger evidence of
trace-like behaviour. This is captured in the following definition and the
theorem that follows it (which in view of its importance we once again
formulate for weights).
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DEFINITION 6.8. Let M be a von Neumann algebra equipped with

a faithful normal semifinite weight ¢. We define the centralizer of the pair
(M, ¢) to be the subalgebra M, = {a € M: 0 (a) = a for all t € R}.

THEOREM 6.9 ([Tak03a, VIII.2.6]). Let ¢ be a faithful normal semifi-
nite weight on a von Neumann algebra M. A necessary and sufficient
condition for a € M to belong to the centralizer M, is that

e am, C m, and mya C m,,
e and that p(ax) = ¢(za) for all x € m,.

6.1.2 The KMS-condition and analyticity

One of the crowning achievements of modular theory is Takesaki’s theo-
rem. This important theorem shows that modular automorphism group
satisfies the so-called KMS-condition.

THEOREM 6.10 (cf. [Tak03a, Theorem VIII.1.2]). Let ¢ be a faithful
normal semifinite weight on a von Neumann algebra. Then the automor-
phism group of satisfies the KMS-condition, namely that it is the unique
*-automorphism group of = oy which satisfies the condition that

(1) poor=¢ forallt € R,

(2) and that for any x,y € (n,Nny) there exists a bounded continuous
function F,, on the closed strip S = {z € C: 0 < Im(z) < 1}
which is analytic on the interior S, = {z € C: 0 < Im(z) < 1}
such that

Fpy(t) = o(oi(z)y) and Fy(t + i) = o(yoi(x)) for allt € R.
On a similar note one may now introduce the following notion.

DEFINITION 6.11. Let ¢t — o; be a one-parameter *-automorphism
group on M for which ¢t — o(a) is o-weakly continuous for every a € M.
An element a € M is said to be oz-analytic if there exists a strip S, =
{z € C: |3(2)] <~} in C, and a function F': S, — M such that

o F(t) =o¢(a) for each t € R,

e with z — p(F'(z)) analytic for every p € M,.
In such a case we write 0,(a) for F(z). If F even extends to an entire-
analytic function, we say that a € M is entire-analytic.

The above definition raises the question of just how many analytic
elements there are in M. This has a very elegant answer.
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PROPOSITION 6.12 ([BR87a Proposition 2.5.22]). For each a € M,
the elements of the sequence (a,) defined by

\/7 / O't —nt2 dt

are entire-analytic with ||a,|| < |la|| for each n € N, and with a, — a in
the o-weak topology.

The set of entire-analytic elements of M actually forms a o-weakly
dense subalgebra. We specifically have the following:

THEOREM 6.13 ([Tak03a, Theorem VIIL.2.3]). Let t — oy be a o-
weakly continuous one-parameter *-automorphism group on M, and let
M be the set of all entire analytic elements. Then M is a o-weakly
dense x-subalgebra of M. Moreover for any a,b € M% and z,w € C, we
have that

e 0,(ab) = o,(a)o,(b),
* 0zrw(a) = oz(a)ow(a),
e 0x(a) =o,(a")*.
Any point to o-weakly continuous one parameter *-automorphism
group t — o; on M will by general operator semigroup theory admit an
inﬁnitesimal generator § : M D dom(d) — M for which dom(d) = {a €

M dola
dot

‘ 1o €xists}. For each a € dom(d), d has the action of mapping

a to ‘ +—o- This operator turns out to be a o-weakly closed operator
with dom(é) a o-weakly dense x-subalgebra of M. The operator ¢ is a so-
called -derivation in that d(ab) = ad(b) + d(a)b and §(a*) = 0(a)* for any
a,b € dom(9). It is a useful observation to note that for any ¢t € R we have
that o¢(dom(d)) = dom(d) with d(os(a)) = 04(d(a)) for any dom(d). (See
chapter 3 of[ BR87a] for details). One may alternatively define analyticity
in terms of this infinitesimal generator, as described below.

DEFINITION 6.14. Let t — oy be a o-weakly continuous one-parameter
*_automorphism group on M and let ¢ be the infinitesimal generator. We
define an element a € M to be an analytic element for (5 if a € dom(d™)
for each n € N and if for some ¢ > 0 we have that Y02 5[|6"(a)| < co. If
in fact Y02 46" (a)|| < oo for all ¢ > 0, we say that a is entire-analytic.

It is a beautiful and elegant fact that this definition of analyticity
is entirely equivalent to the earlier one. If for example an element a is
analytic in the above sense, then the function F' defined by F(t 4 z) =
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n

neo Zr0¢(0™(a)) will be analytic for z in the radius of analyticity of
oo 2"

neo Zr|6"(a)||. Tt can now be verified that a then satisfies the criteria
for os-analyticity. If conversely a is o, analytic in the strip S, = {z €
C: |Im(2)| < v}, then the well-known Cauchy inequalities yield
dar n!M
[ (@)l = llex(0™ (@)l = I Zzod@ll < =3
for some M > 0. But then 3352 ¢ Bl |07 (a)]| < M 35524(E]) < oo for all
|z] < 7.

6.1.3 A Hilbert space approach

Modular theory may also be studied at Hilbert space level. For this part
of the theory we shall not go into any measure of detail, but rather content
ourselves with the very rudiments.

DEFINITION 6.15. Let M be a von Neumann algebra equipped with
a cyclic and separating vector Q. We define the natural positive cone
associated with the pair (M, 2) as the closure of the set {aj(a)Q: a € M},
where j : M — M/’ is the antilinear *-isomorphism given by j(a) = JaJ
(where a € M).

For the space H, 2% plays the same role that the cone of positive ele-
ments in L?(X, Y, 1) plays in this space. We present some basic technical
facts regarding 2% before presenting a result substantiating this claim.

PROPOSITION 6.16 ([BR87a, 2.5.26]). The closed subset 2% of H has
the following properties:

(1) 2% = AVAMLQ = A-VAMLQ = AVAMLQ = A-VAMLQ,
and hence P is conver.

(2) AP = P8 for all t € R.

(3) For any positive-definite function f we have that f(log A)P?% C
P,

(4) For any & € 2", we have that J€ = €.

(5) For any a € M we have that aj(a) 2" C P

We end this discussion of 2% with the promised presentation of the
geometric properties of 1.

PROPOSITION 6.17 ([BR87a, 2.5.28)).(1) 2% is a self-dual cone in the
sense that & € 2% if and only if (£,n) > 0 for all n € 2.
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(2) P% is a pointed cone in the sense that 2° N (—2%) = {0}.

(3) Any & € H for which we have that J§ = £, admits a unique
decomposition £ = & — &, where &1, & € PP with & L &.

(4) The Hilbert space H is linearly spanned by 2°.

We close this section with a discussion regarding the uniqueness of
the GNS-representation of the pair (M, ¢) where ¢ is a faithful normal
semifinite weight on the von Neumann algebra M. Haagerup proved a very
deep theorem essentially showing that any representation of M which
admits objects that mimic the action of J, and QZFP is a faithful copy of
the GNS-representation of the pair (M, ¢). This claim may be made exact
with the following definition:

DEFINITION 6.18. Given a von Neumann algebra M equipped with
a faithful normal semifinite weight ¢, a quadruple (mo(M), Hp, J, &) where
o is a faithful representation of M on the Hilbert space Hy, J : Hy — Hj
anti-linear isometric involution, and &2 a self-dual cone of Hy, is said to
be a standard form of M if the following conditions hold:

JMJT = M’ (the commutant of M),
JzJ = z* for all z in the centre of M,
JE=¢E forall £ € P,

a(JaJ)?? C & for all a € M.

(Recall that when we say that &2 is a self-dual cone, we mean that £ € &
if and only if (¢,¢{) > 0 for all ( € £.)

The value of the above concept is derived from the following very deep
and useful theorem:

THEOREM 6.19 ([Haa75b]). The standard form of a von Neumann
algebra M is unique in the sense that if

(mo(M), Hy, J, ) and (7o(M), Ho, J, P)

are two standard forms, and o : mo(M) — %O(Mv) is a *-isomorphism,
then there exists a unitary operator w : Hy — Hg such that

. Qﬂ(x) = uzu® for x € mo(M);
° L: uJu*;
o P =yA.
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6.2 Connes cocycle derivatives

For any serious study of modular automorphism groups, the theory of
Connes cocycles is an essential companion, as it is par excellence the the-
ory which provides us with the technology to compare the automorphism
groups of two distinct faithful normal semifinite weights on a fixed von
Neumann algebra. This technology will prove to be a vital ingredient in
our development of the theory of crossed products. We therefore pause to
briefly review the essentials of Connes cocycles as they relate to modular
automorphism groups. In his paper on the classification of type III factors,
Connes proved the following very important theorem:

THEOREM 6.20 ([Tak03a, VIIL.3.3]). Let M be a von Neumann alge-
bra and W1, Yo faithful semifinite normal weights on M. Then there exists
a unique o-strongly continuous one parameter family {u;} of unitaries in
M with the following properties:

o Uy s = usol?(uy) for all s,t € R;

o u,0Y? (ny, Nny,) =ny, Ny, forall s € R;

e For each a € ny, Ny, and b € ny, Nny,, there exists a function
F which is bounded and continuous on the closed strip S = {z €
C: 0 < ¥(2) < 1} and analytic on the open strip S® = {z €
C: 0 < 3(z) < 1}, such that F(t) = @bl(utazpl(b)a) and F(t+1i) =
wg(autazm (b)) for all s € R;

o ol (x) = wol? (x)u} for alla € M,t € R.

In view of the uniqueness, we may make the following definition:

DEFINITION 6.21. The family {u;} described in the preceding theorem
is called the cocycle derivative of i1 with respect to 12, and denoted by

(D1 : Dipa)r = ug (t € R).

One may now use the uniqueness clause in Theorem 6.20, to verify the
following fact. This was first observed by Digernes [Dig75, Corollary 2.3].

COROLLARY 6.22. If « is a *x-automorphism of M and 1, o faithful
semifinite normal weights, then (Diyoa : Digoa); = a~((Dvy : Dibg)y)
for allt € R.

The following technical lemma is often useful.

LEMMA 6.23 ([Con73, Lemma 1.2.3(c)]). Let ¢ be a faithful semifinite
normal weight on M, and v a unitary in M. For the weight v, defined by
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Yu(a) = Y(uau®) for all a € My, we have that of (u) = w(D () : D),
for allt € R.

The cocycle derivatives satisfy the following very elegant chain rule.

THEOREM 6.24 ([Tak03a, VIIL.3.7]). Let 1, 12 and 13 be faithful
semifinite normal weights on M. Then

(D1 : Dapa)y = (Dapy = Dap3)e(Dvp3 = Do)y
for allt € R.

There is a kind of converse to Theorem 6.20, in the form of the follow-
ing theorem.

THEOREM 6.25 ([Tak03a, VIIL.3.8]). Let ¢ be a faithful semifinite
normal weight on M, and {w} (t € R) a o-strongly continuous family
of unitaries in M satisfying the cocycle identity usis = uso? (uy) for all
s,t € R. Then there exists a faithful semifinite normal weight g on M
for which uy = (D% : Do)y for all t € R.

The theory of cocycle derivatives also yields the following very deep
and useful characterisation of semifinite algebras. The beauty of this result
is that it not only characterises semifiniteness, but also gives a prescription
for constructing a faithful normal semifinite trace on the given algebra.
(The final claim is not formulated in [Tak03a], but can easily be seen to
hold from a consideration of the proof of that theorem.)

THEOREM 6.26 ([Tak03a, VII1.3.14]). For a von Neumann algebra
M the following are equivalent:

e M is semifinite.

e For every faithful semifinite normal weight ¥ on M, the modular
automorphism group 0’;/} (t € R) is inner in the sense that there
exists a strongly continuous unitary group us (t € R) in M such
that 0¥ (a) = wau} for alla € M and all t € R.

o There exists a faithful semifinite normal weight ¢ on M for which
the modular automorphism group of (t € R) is inner in the above
sense.

If the above conditions hold, then by Stone’s theorem the unitary group
implementing of (t € R) is of the form us = h® for some positive non-
singular operator affiliated to the centralizer M, with the prescription
7 = lime o o((hoH)Y2 - (hZHY2) where h7Y = ™Y1 + eh™1)7L, then
yielding a faithful semifinite normal trace on M.
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When using the cocycle derivative to describe the domination of one
weight by another, the following theorem is very useful.

THEOREM 6.27 ([Tak03a, VIIL.3.17]). For a pair ¢, Vo of faithful
semifinite normal weights on M, the following conditions are equivalent:

(1) There exists K > 0 such that
Po(x) < Ky (x), xe€ M.

(2) The cocycle derivative (D : Do)y = up can be extended to
an M-valued o-weakly continuous bounded function on the hor-
izontal strip D% ={z € C: =1 < Im(z) < 0} for which

|u_il|| < K'Y2, and which is analytic on the interior of the strip.
2

If these conditions hold, then

Po(x) = wl(ui%xu_%)7 T Emy,.

6.3 Conditional expectations and operator valued weights

DEFINITION 6.28. Let ¢ be a faithful semifinite normal weight on a von
Neumann algebra M, and A a von Neumann subalgebra for which the
restriction | of ¢ to A is still semifinite. A linear map E from M onto
N for which we have that

o |E(a)|| < |la| for all a € M,
e E(a)=aforallae N,
e and poE=¢

is called the conditional expectation of M onto N with respect to .

REMARK 6.29. Let C be a unital C*-algebra, and B a unital subalgebra.
It is a well known result of Tomiyama [Tom70] that any unital contractive
projection P from C onto B is completely contractive and satisfies P(abc) =
aP(b)c for all a,c € B and all b € C. On applying this to a conditional
expectation E of M onto N with respect to ¢, it trivially follows that
any such conditional expectation is completely contractive and satisfies
the condition that E(abc) = aE(b)c for all a,c € N and all b € M. Since
by assumption E(1) = 1 with [|[E|| = ||E(1)|| = 1, E must in fact be
positivity preserving, and hence completely positive (not just completely
contractive). In particular we also have that E(a*)E(a) < E(a*a) for all

a e M.
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The question of existence of such maps now arises. This is answered
by the following theorem of Takesaki.

THEOREM 6.30 ([Tak03a, IX.4.2]). Let ¢ be a faithful semifinite nor-
mal weight on a von Neumann algebra M, and N' a von Neumann subal-
gebra for which the restriction p|x of ¢ to N is still semifinite. We then
have that of (N) = N for each t € R if and only if there exists a unique
normal (o-weakly continuous) conditional expectation E of M onto N with
respect to .

REMARK 6.31. (i) Let E be a conditional expectation of M onto N
with respect to ¢. We then have that E o of = of o E. To see
this note that for any a € my,, we may conclude from the facts
o oE = ¢ and poof = g, that p(|E(of (a)) — of (E(a))[2) = 0
for all ¢, and hence that E o 0f = of o E on m,,. The normality
and o-weak density of m, in M, now yields the claim.

(ii) In the case where M is equipped with a faithful semifinite normal
trace 7, the criteria for the existence of a conditional expectation
are much simpler. Recall that for a trace the modular automor-
phism group is trivial. So in this setting, the criteria for the ex-
istence of a normal conditional expectation E of M onto N with
respect to 7 is for the restriction of 7 to A to still be semifinite.

Of course a conditional expectation of the above type may not always
exist. In such cases a so-called operator-valued weight is often a good
substitute.

DEFINITION 6.32. Let ¢ be a faithful semifinite normal weight on
a von Neumann algebra M, and N a von Neumann subalgebra of M. An
operator-valued weight from M to N is a mapping # : M, — N, such
that

(1) #(yz) =W (x) 720,20 € My;
(2) V(x+y) =7 (@) + W(y) @y My
(3) #(a*za) = a* ¥ (v)a € Mi,aeN.
We say that # is normal if x; S x = W (x;)) /W (x) wz,x € M.
By analogy with ordinary weights, we set
ny ={x e M: ||¥#(z*x)| < oo}

my = njyny =span{z’y: z,y € ny}
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The weight # is called faithful if # (x*z) = 0 implies x = 0, and semifinite
if ny is o-weakly dense in M.

REMARK 6.33. In the case where # is normal, it allows for a natural
extension to an affine normal map from M\+ onto j/\[\+ [Haa79b, Porpo-
sition 2.5]. Specifically given any m € M\+, one may pick (z;) € My
such that xz;  m, and then define #'(m) to be sup; # (z;) once the
uniqueness of this supremum has been verified.

When working with operator-valued weights, the following technical
facts often come in useful.

PROPOSITION 6.34 ([Tak03a, IX.4.13]). Let # be as in the preceding
definition. Then the following holds:

e my is spanned by its positive part py = {x € My |[# (2)| <
00}

e ny and my are two-sided modules over N ‘

o The restriction of W to py, extends to a linear map W : my —
N which satisfies the “expectation-like” property that

W (axb) = a¥ (x)b for all a,b € N and all x € my .

In particular if # (1) = 1, then W is a contractive projection
from M onto N (in which case Tomiyama’s result applies - see
Remark 6.29).

Let us close this survey by noting the behaviour of operator-valued
weights with respect to tensor products.

THEOREM 6.35 ([Haa79c, Theorem 5.5]). Let M; and My be von
Neumann algebras, and N1 and Ny respectively be von Neumann subal-
gebras of My and Ms. For each i € {1,2}, let #; be an operator-valued

weight from ./\/llJr to .7\\/;-+. Then there is a unique operator valued weight W
from (M1@Maz) 4 to (N1®N2), such that

(V1 @1p2) o W = (Y1 0 #1) ® (12 0 #3)
for any pair (Y1,132) of f-n.s. weights on the pair (N1,N2).

6.4 Crossed products with general group actions

We start by introducing the concept of a group action.
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DEFINITION 6.36. Let G be a locally compact group. We define an
action of G on M, to be a point-o-weakly continuous mapping « from G
into the group of x-automorphisms on M, which respects the group action
in the sense that oz 0 oy = ag for all s,t € G.

Throughout this section, G will denote a locally compact group admit-
ting an action on the von Neumann algebra M. The following proposition
is a vital ingredient in the construction of the crossed product, and seems
to be part of mathematical folklore by now. The interested reader may
find a proof in the book of van Daele [vD78].

PROPOSITION 6.37. Let L*(G) be the Hilbert space of square Haar-
integrable functions on G. The Hilbert space tensor product H ® L*(G) is
a copy of L?(G, H), the space of square Bochner-integrable functions from
G to H. Hence the simple tensors v @ f (x € H, f € L*(G)) may be
thought of as functions of the form G — H : s — f(s)x.

THEOREM 6.38. For every a € M, the prescription
Ta(a)(©€)(s) = ay 1 (a)(E(s) € € LX(G, H)
is a well-defined bounded map on L*(G, H). Moreover the map
To : M — B(L*(G, H)) : a +— 7a(a) ac M

is a *-isomorphism from M into B(L*(G, H)).
Convention: When the group action a is understood, we shall simply write
T for Te.

PROOF. For every element ¢ € L?(G, H) we have that
() (&)1 :/ log-1(a)(&(s))II? ds < ||a|!2/ lE(s)1I? ds = llall?l1€]1>.
G G

This shows that 7(a) is bounded map on L?(G, H). However this computa-
tion also shows that ||7(a)|| < ||a||. Hence the map 7 : M — B(L*(G, H)) :
a — w(a) is contractive. It is now an exercise to see that 7 is a -
homomorphism. To conclude the proof we show that it is injective and
hence a *-isomorphism. So let 0 # a € M be given, and select z,z €
H such that (ax,z) # 0. By continuity we will then have that 0 #
(04-1(a)z, z) for all s in some compact neighbourhood K of the group unit
e. That in turn ensures that 0 # o,-1(a)z for all s € K. We may in fact
arrange matters so that for some € > 0 we have that |[o,-1(a)x| > € on K.
Now consider 7(a)(z ® x i ). Based on what we have noted thus far, direct
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computation now shows that ||7(a)(z@xk)||* = [ o1 (a)(@)||*XK(s) ds =
[x llos-1(a)z||?ds > epp(K) > 0. (Here upy denotes Haar measure where
the subscript H serves to honour the inventor of this measure, Alfréd
Haar.) Thus a +— 7(a) is injective, and the claim therefore follows.

It remains to prove the normality of m,. To this end let (a,) be a
net in M, increasing to a € M. The normality of the ay’s ensures
that we will for any s € G and any ¢ € L?(G, H) then clearly have that
sup, ag-1(ay)é(s) = ag-1(a)§(s). Using the fact that integration against
pp is a normal weight (see for example [Tak02, Theorem III.1.18]), it
now follows that we will for any ¢ € L?(G, H) have that

sup(ma(ay)€, £) = sup /G (01 (ay)E(5), £(5)) ds

v Y

B /G<as_1(a)£(8)7§(8)> ds = (ma(a)§,§).

We therefore clearly have that (m,(ay)) increases to mq(a), proving that
a — Tq(a) is normal. O

DEFINITION 6.39. For every g € G, define \, € B(L?*(G, H)) to be the
map Ag(€)(s) = £(g71s) where € € L*(G, H).

PROPOSITION 6.40. The prescription g w— Ay is a strongly continu-
ous unitary representation of G on L*(G, H), with Ag-1 = Ay. Moreover
Ag(a) Ay = w(og(a)) for any g € G and any a € M.

PRrROOF. It is a straightforward exercise to conclude from the left-trans-
lation invariance of Haar measure that each A, is a unitary operator with
Ag-1 = Ag. We prove the claim regarding strong continuity. For any simple
tensor (r ® f) where z € H and f € L*(G), w(a)(x ® f), we have that
N(z ® f)(s) = f(g~'s)z. On denoting left translation by elements of
G on L*(G) by {,, we therefore have that |[A\,(z @ f) — (z ® f))| =
||| f — £4(f)]]2. From the basic theory of Haar measure, we know that
|f —¢4(f)ll2 — 0 as g tends to the group unit e. This proves strong
continuity on the simple tensors. We may now use this fact to prove the
claim for general elements of L?(G, H), by suitably approximating such
elements with linear combinations of simple tensors.

Finally let @ € M and ¢ € L?(G,H) be given. On fixing g €
G, direct checking now shows that m(a)(A;§)(s) = o4-1(a)(A;€)(s) =
os-1(a)é(g™1s), and hence that

Ag(m(a)Ag€)(s) = 045-1(a)S(s) = o5-1(0g(a))§(s) = m(og(a))E(s).
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DEFINITION 6.41. We now define the crossed product of M with the
group action of G, to be the von Neumann algebra on L?(G, H) generated
by m(M) and the translation operators A\, where g € G. We will denote
this von Neumann algebra by M x, G.

REMARK 6.42. Let G and M be as above. It is clear from Proposition
6.40 that a — AgaAy defines an implemented action of the group G on
M x4 G. This same proposition then also shows that in a very real sense
this action may be thought of as an extension of the a priori given action
of G on M. On using the fact that A\jm(a)\; = 7(oy(a)) for any g € G
and any a € M, it is an exercise to see that any algebraic combination of
the \;’s and elements from m(M) may be written as a linear combination
of terms of the form m(a)A,. Hence the crossed product corresponds to the
o-weak closure of span{r(a)\s: a € M,g € G} in B(L*(G, H)).

In view of the fact that L?(G, H) = H ® L?*(G), the question of how
M x4 G compares to B(H)®B(L?*(G)) now arises. This is answered by
the following Proposition. For a proof see [vDT78, Part I: Lemma 3.1].

PROPOSITION 6.43. The crossed product M x, G is a subspace of the
von Neumann algebra tensor product M@B(L*(Q)). In particular each )\,
(9 € G) is of the form 1 ® {4, where ¢y is the left-translation operator
defined on L*(G) by Ly(f)(s) = f(g~'s). Moreover if the action o of G
on M is implemented by some strongly continuous unitary group {ug} C
B(H) (in the sense that ag(a) = ugauy for each a € M and each g € G),
then U*(M ® 1)U = n(M) where U is the unitary defined by U(£)(s) =
usé(s) for each &€ € L*(G)

The requirement in the last part of the above proposition that « be
implemented is not too onerous. If the identity of the specific Hilbert
space underlying M is not important, we may always arrange matters in
such a way that this does hold. We may for example replace M by 7(M)
to pass to a context where « is implemented (see Proposition 6.40).

With the previous proposition as background, we are now able to
prove that *-isomorphic copies of a von Neumann algebra will yield *-
isomorphic copies of the crossed product M x, G. This then shows that
up to *-isomorphic equivalence the crossed product is independent of the
particular copy of a von Neumann algebra being used. We will revisit
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this issue of uniqueness when we analyse the structure of crossed products
with modular automorphism groups of a given canonical weight.

THEOREM 6.44. Let M and N be two von Neumann algebras, and
S a *-isomorphism from M onto N. Let G be a locally compact group
admitting actions a and B on M and N respectively. If for all g € G
and a € M we have that 7 (ag(a)) = B4(a), then I = F @ 1Id is a *-

isomorphism jfmm M o G onto N xg G, for which we have that

I (ma(a)) = m3(F (a)) for alla € M, and also that 7 (N\g) = Xg forallg €
G where Ay and Ay respectively denote the left-shift operators corresponding
to M xo G and N x5 G.

Proor. We know, from the standard theory of von Neumann algebra
tensor products, that .# = .# ® Id is a *-isomorphism from M®@B(L2(G))
to N®B(L?(G)). We need to show that jmaps the subspace M %, G
onto the subspace N x3 G in the manner described in the hypothesis. Let
Ag denote the left-shift operators in M x, G, and Xg those in N x5 G.
Now recall that by Proposition 6.43 Ay = 1 ®¥¢, and Xg =1y ®/{,. Thus
we clearly have that jv()\g) = Xg for all ¢ € G. To complete the proof
need we show that .7 (mq(a)) = mg(#(a)) for all a € M, since then I
will clearly map the von Neumann algebra generated by {my(a), A\g: a €
M, g € G} (namely M %, G) onto the von Neumann algebra generated
by {ms(b), \g: b€ N, g € G} (that is N %, G).

For this part of the proof we need the fact that any element of M®
B(L*(G)) may be represented as some sort of matrix. Select an orthonor-
mal basis {fi} of L?(G). Any element @ € M®B(L*(G)) may be writ-
ten as the sum >, ;c/(1 ® e;)a(l ® e;) where the e;’s are the projec-
tions (-, fi) fi, and convergence is in the o-strong topology. In the spe-
cific case where a = m,(a) for some a € M it is a not altogether triv-
ial exercise to see that here (1 ® e;)ma(a)(1 ® ej) = (ma(a)ij ® w;j)
with mo(a)y; = [qas—1(x)fi(s)fj(s)ds and w;; = (-, f;) fi- The wu;;’s
are a set of “matrix units” in that u;; = w;; and w;ju;r = w;, with
Dier Wii = X ier € = Lpr2(q)) (Where the sum converges in the o-strong*
topology). So for such an a we must have that 7 (a) = 32, ; Ta(a)ij @ u; ;.

Given a € M, the normality of .# then ensures that .7 (ma(a)) =

>ij I (ma(a)ij @ uiy) = >0 S (ma(a)ij) ® uij;). Now observe that for
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each 4,5 € I we have that

S ((Tala)) ;) = | I (as-1(a)) fi(s) f(s) ds
= | B (S @)F)s) ds
= (ms(#(a))),
We therefore have that jv(wa(a)) = mg3(#(a)) as was required. O

6.5 Crossed products with abelian locally compact groups

For the rest of this chapter we shall assume that G is abelian. When
one passes to abelian locally compact groups, one gains access to the very
rich theory of Pontryagin duality for locally compact groups. Our ultimate
interest here is to first introduce the notion of a dual action, and then to
use that to construct an operator valued weight from M x, G to M.
Although most of these constructs remain valid for more general groups
when given suitable interpretations, the theory is more easily accessible in
the setting abelian groups. As a start we shall in this context introduce
the notion of a dual action of G on M %, G, or more properly an action
a of the dual group G on M x4 G, and then show how this action may
be used to describe m(M) as a subspace of M x, G. We remind the
reader that the group G is the group of all characters of G (continuous
group-homomorphisms from G into T), and that G is itself again a locally
compact abelian group. This allows for the following definition of the
abstract Fourier transform.

DEFINITION 6.45. We may define the Fourier transform F on L!(G)
by the prescription

F(f)() = /G ~@)£(9) dg.

We list some of the properties of this Fourier transform. For proofs of
these facts refer to for example [Tak03a, Theorem VII.3.14].
e F is just the so-called Gelfand transform on L!(G), and maps
LY(@) into Coo(G).
e Abstract Plancherel formula: F preserves the L?-norm on
LY(G) N L*(G) and extends to unitary on L?(G). For every f €
LY(G) N L%(G), the map F* = F~! agrees with the inverse
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Fourier transform defined by F(f)(g9) = [57(9)f(7)dvy, where
feLY(@).

e Let VN(G) denote the von Neumann algebra generated by the
left-shift operators £, on L*(G). Then F(VN(G))F~! = L>(@).
(More properly, F(VN(G))F~! agrees with the von Neumann
algebra of multiplication operators on LQ(CAJ) with symbols in
L>=(@).)

Let v, : L2(G) — L(G) (v € G) be the operator defined by v, (f)(s) =
~v(s)f(s) for each f € L?(G) and each s € G. It is an exercise to see that
these maps are actually unitaries. The maps w, = 1®v, on H® L*(GQ) =
L?*(G, H) are then also unitaries. It is these maps that we use to define
an action @ of the dual group G on M X, G. In their action on L2(G, H),
they fulfil the prescription

w,(€)(s) =7(s)é(s) €€ L*(G,H),seC,ved.

(It is the unimodularity of the numbers ~(s), that ensure that each w, is
a unitary.) For each simple tensor z ® f (z € H, f € L*(G)), we have
that

LI —w)@e ne)ds = o [ =36 )R ds

Standard estimates show that [ |1 — v(s)|?|f(s)|*ds — 0 as 7 tends to
the group unit of G. Hence for each simple tensor g — wy(z ® f) is con-
tinuous in L?(G, H)-norm. By suitably approximating general elements of
L?(G, H) with linear combinations of simple tensors, we may then show
that v +— w, is strongly continuous on all of L?(G, H). It is now easy to
check that in addition w.,,w,, = w,~,. If now for each b € B(L*(G, H))
we define a4 (b) to be wybwy, the maps @, can easily be shown to be a

group action of G on B(L2(G, H)). However more is true. Further check-
ing reveals that
ay(m(a)) = m(a) and a,(Ag) = v(g)Ag for each a € M and g € G. (6.1)

Since each of the maps &y map the generators of M x,G back into M x,G,
they must each preserve M x, G. Thus the action & restricts to an action

on M x,G

DEFINITIONA 6.46. The restriction of & to M x,, G is defined to be the
dual action of G on M %, G.
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We have seen that the action & leaves m(M) invariant. One of the pri-
mary results in this section asserts that the converse is also true. Proving
this result is not difficult as such, but it does rely on a few rather non-
trivial facts regarding Fourier analysis on locally compact groups. Readers
not familiar with the finer points of that theory, may take the result at
face value, and proceed with the rest of the analysis. The result first ap-
peared in print in a paper of Haagerup [Haa78a, Lemma 3.6], but seems
to be due to Landstad. Some preparation is needed before we are able to
present the proof of the result.

THEOREM 6.47. Let X be a locally compact space equipped with a
Radon measure ugr, and A the von Neumann algebra consisting of all
multiplication operators on the Hilbert space L*(X,ug), with symbols in
L>(X,uR). Then A is mazximal abelian, that is A = A’. (This is proved in
Takesaki [Tak02], Theorem III.1.2, for the case where g is finite. That
proof readily adapts to the present setting.)

LEMMA 6.48. Put (X,dur) = (G,ds) in Theorem 6.47. Then A =
{vy: v e G}

PROOF. Let p be a g-weakly continuous functional on A such that
p(vy) = 0 for all v € G. Let h € LY(G) be the density h = 2—'2 of p with
respect to ds. Then p(v,) = [7(s)h(s)ds = 0, that is k() = 0 for all
v e G where h is the Fourier transform of h. Since the Fourier transform
is injective on L'(G,ds), we have that h = 0, whence p = 0. The span

of {vy: 7y € G} is therefore o-weakly dense in A, with the result then
following from the von Neumann double commutant theorem (]

LEMMA 6.49. {{s,v,: s € G,y € G} = B(L*(Q)).

PRrROOF. Let z € {{s,vy: 5 € G,p € C:‘}’ By Theorem 6.47, x must
be a multiplication operator by some function f € L*°(G,ds). If now
TAs = Mgz for all s € G, then, as

((xXs)(9))(t) = f(t)g(t — s),
and
(Asz)(9))(t) = z(g)(t —s) = f(t —s)g(t — )

we have that f(t)g(t—s) = f(t—s)g(t—s) for all g € L*(G). It follows that
f is constant almost everywhere, so that x is a multiple of the identity. [J
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THEOREM 6.50. As a subspace of M %, G, the algebra w(M) corre-
sponds to the fixed points of the dual action a.

PRrOOF. By the comment following Proposition 6.43, we may assume
that the action « of G on M is implemented. Having made this assump-
tion, let U be as in the hypothesis of Proposition 6.43.

We have already noted that 7(M) C N = {a € M x, G: ay(a) =
a,v € G}. Conversely let @ € N C M x, G.

Let the v,’s and w,’s (v € é) be as in the discussion preceding Defi-
nition 6.46. The fact that &, (a) = a for each v € G, then corresponds to
the claim that a commutes with each w, = 1 ® v,. Direct checking now
reveals U*(1 ® vy)U = (1 ® vy) for each v € G. We therefore have that
ae{U(1ev,)U:~veqGY.

Since the group is abelian, the operators A\, and their adjoints, all
commute with each other. Note for example that AsA} = A\y-1 = 15 =
AfAs. Now let the operators ¢, (g € G) be as in Proposition 6.43. Each
1®¢, clearly commutes with each uy ® 1, and hence we must have U* (1 ®
ly)U = (1®{,) for each g € G, or in different notation, that U*A\,U = A,.
Since m(M) = U*(M x 1)U, each element of (M) must therefore clearly
commute with each U*(1 ® ¢,)U. With all the generators of M x, G
now commuting with each U*(1 ® ¢4)U, it follows that all of M x, G
must commute with each U*(1 ® £4)U.

If we combine the conclusions of the previous two paragraphs, we have
that UaU* € {1 ® 43,1 ®v,: g € G, € G}. However by Lemma 6.49,
{1®l;,1®vy,:9€G,ve @}’ = B(H) ® 1. In other words a is of the
form U*(b® 1)U for some b € B(H).

Finally observe that each Ay = 1 ® ¢, commutes with M’ ® 1. Recall
that in the proof of Proposition 6.43, we saw that in addition 7(M) C
(M’ ® 1). Therefore M x, G C (M’ ® 1)'. Let ¢ € M’ be given. As
an element of M x, G, @ = U*(b ® 1)U must commute with ¢ ® 1. So
for each simple tensor * ® f € H ® L*(G) and each s € G, we must
have (culbusx)f(s) = (c@ DU b @ D)U(z® f)(s) = U (b 1)U(c®
1)(x ® f)(s) = (ulbuscz)f(s). If we take s to be the group unit e, we
may conclude from this that b commutes with ¢, and hence that b € M.
Therefore a = U*(b®@ 1)U € U*(M @ 1)U = w(M) as required. O

With Theorem 6.50 as foundation, we may now construct an operator-
valued weight from M x, G to M.
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DEFINITION 6.51. We formally define the operator-valued weight #
from (M %, G) 4 onto the extended positive part of (M) by the prescrip-
tion #(a) = [5&y(a) dy where a € (M x4 G)+.

Haagerup’s result confirms that the above definition serves the purpose
for which it was formulated.

PROPOSITION 6.52 ([Haa78b, Theorem 1.1]). The prescription a —
e (a) defined above yields a faithful normal semifinite operator valued
weight from (M x4 G)4 onto w(M) for which we have that #g ooy = #g
for each v € G.

COROLLARY 6.53. If the group G is discrete, the operator-valued weight
W defined above is a positive scalar multiple of a faithful normal condi-
tional expectation from M x,G onto m(M). The action of this conditional
expectation is uniquely determined by the formula

We(rgr(a)) = { re o Te=0  geGaem.

PROOF. We have already noted that the group G is discrete if and only
if the dual group G is compact. Hence, Haar measure on G will be finite.
It is clear that in this case #(a) = [5 @y (a) dy will be an element of M
for each a € M x,G. In fact, on rescaling we may assume Haar measure on
G tobea probability measure, in which case #¢ (1) = 1. The fact that the
action of the conditional expectation on terms of the form Aym(a) (where
g € G,a € M) uniquely determines the expectation, follows from Remark
6.42 and the noted normality of this expectation. Given such an element,
we may apply Theorem 6.50 to see that #(A\gm(a)) = [z ay(Ag7(a)) dy =

a) [ & v(g) dvy. Assuming G to be additive, the claim now follows from
the known fact that

—, [ 1 ifg=20
/@7(9 )dy = { 0 otherwise
(See Exercise VIL.5.6 of [Kat04].) O

We are now ready to introduce the notion of a dual weight, and study
its properties.

DEFINITION 6.54. Given any normal weight ¢ on M, we define IZ =
Yo 1o Y to be the correspondlng dual weight on (M x,, G) Here ¢
is the extension of 1 to M and 71 the extension of 7!, to 7T(./\/l)
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We hasten to point out that Haagerup has demonstrated the existence
of an operator valued weight from (M x4 G)+ to M., and of dual weights
for general possibly non-abelian locally compact groups ([Haa78b],
[Haa78a, Definition 3.1]).

We note that the fact proven below that ) +— 1; is a bijection on the
full set of normal weights, does not seem to be recorded in the literature.
(See the remark at the start of this chapter.)

THEOREM 6.55. The mapping ¥ — 12 is a bijection between the set of
all normal weights on M, and the set of normal weights on M x4, G which
are a-invariant in the sense that ¢ 00y = w for all v € G.

For any two normal weights 1 and ¥y on M, and any a € M, we
moreover have that

(i) 1 < Yo if and only if U1 < o, and in addition Yo S U if and
only if - Yo /O,

(if) (v + ¥ a) = U1+ %7

(iii) w(a*).ip.m(a) = a*. v .a,

(iv) eo(?) )—W(eo(i/)))

(V) eco() = m(eo(t),
It follows that 1 is faithful (respectively semifinite) if and only if LE 1s.
Hence the map ¢ — 1; restricts to a bijection between the set of all normal

semifinite weights on M, and the set of normal semifinite &-invariant
weights on M X, G

The following proof is based on the argument presented in [Ter81,
Lemma IT.1].

PRrROOF. For the sake of simplicity, we will in the proof identify M
with 7(M), and write # for # where convenient.

Firstly note that if 1 is normal, then so is its extension 1Z to the
extended positive part of M. The normality of W then ensures that
¢ 1/1 o #¢ is indeed normal. In addition the fact that #¢; is a-invariant,
clearly ensures that the same is true of 1!1

Since # maps onto /\/l+, it is clear that ¢1 < ¢y < 1/11 < wg & ¢1
7 and similarly that ¢o 29 < the /0 < o 2 1h. Hence (i) follows.

Given two normal semifinite weights 1, ¥ on M, it easily follows
from the basic properties of the extension of a weight to the extended



212 Crossed products

positive part, that wﬂg = 1 + s (see [Haa79b, Proposition 1.10]).
The validity of (ii) then follows by definition.

Let a € M be given. Recall that for any m in the extended posi-
tive part M+ of M, a*ma is defined to be that member of M+ which
maps a positive linear functional p on M, onto m (a*pa), where a*pa is
the positive linear functional given by p(a a*). Given a normal semifinite

weight 1 on M, we may then define a*@ba to be that map on M+ which
maps each m € M+ onto ¢(a ma). On once again considering the basic
properties of the extension of a weight to the extended positive part, care-

ful checking now reveals that a*&a = a*ya. If we combine this fact with
the observation that #¢(a* fa) = a*#c(f)a for any f € (M x4 G)4, the
validity of (iii) then follows by definition.

Let pgp € M and ¢y € M x, G be those projections for which Mpg =
Ny = {a € M: ¢(a*a) = 0} and (M %o G)go = Ny = {f € M x4
G): (f*f) = 0}. We first show that in fact o € M. Since ¥ is a-
invariant, it easily follows that f € NJ if and only if for any ~ € C:’, we
have that a,(f) € N That means that (M x,G)qo = N is a-invariant,
which can only be the case if qqg itself is a-invariant. But by Theorem 6.50,
we then have that gg € M.

We next claim that ny N, C N{E' To see this observe that for any
a € Ny and any f € ny, we have that J(a*f*fa*) = @(Wg(a*f*fa)) =
V(a*Ha(f*fa) < |[#a(f*f)llv(a*a) = 0. Since ny is o-weakly dense in
MG and Ny, = Mpg, we therefore have that ny Ny, = (M x,G)py C
(M %o G)qo. This can of course only be the case if py < qp.

Since gy € M, we need only show that 1(qy) = 0 (equivalently ¢y €
Ny), to see that equality holds. Recall that by definition ¥(#5(f)) =
@Z(f) for all f € my . Let a,b € ny be given. For any k € {0, 1,2,3}, we
will therefore have that

0 = P(go(a+i*b)*(a +i*b)q0) = ¥(#a(qo(a +i*b)* (a +i*b)qo))
= ¥(qo¥a((a + i"b)* (a + i*b))qo).
Therefore go#g((a+1i*b)*(a+i*b))qo € NNy for each k € {0,1,2,3}. We
may now use the identity gob*aqgy = % S22 qo(a+i¥b)*(a+i*b)qo, to con-

clude that in fact qug(b*a)qo € NNy, and hence that qug(my/)qo -
N, Ny. Since We(my ) is o-weakly dense in M, it follows from the fact that
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Ny = Mpy, that the above inclusion can only hold if gg Mgy € poMpo.
Therefore gy < pg, and hence equality holds. this proves (iv).

With regard to (v), we will first show that eso () < eso(1)), and then
prove that equality holds. To be able to do this we first need to show that if
1) is semifinite, then so is {/; So let ¢ be a given normal semifinite weight on
M. The semifiniteness of # ensures that ny = {a € Mx,G: #z(a*a) €
M} is o-weakly dense in M x,G. By assumption ny, = {f € M: (f*f) <
oo} is o-weakly dense in M. Hence we may select a net (f;) C ny which
is o-weakly convergent to 1. For any a € ny, the net (af;) will then be
o-weakly convergent to a. In addition

d((afi) (afi) = o (Fa(fia*afi)
= (fiVa(a a)fi)
< [Wala®a)ll(fi fi) < oo

In other words (af;) C n. But then n~ must be o-weakly dense in ny,

which in turn we know to be o-weakly dense in M %, G. Hence ny is
o-weakly dense in M X, G. Thus if ) is semifinite, then so is 1Z
Returning to the general case, recall that for any normal weight ,
the weight e (1)).1.€50(1)) is semifinite. It now follows from part (iii) and
what we have just shown, that eso(1).1.e00(1) will then be semifinite.
Writing e for e (t), this means that n, -~ is o-weakly dense in

OO w OO
M X, G. Tt is now an easy exercise to see that n oo € n~ On

taking the o-weak closure of both sides of this mclusu;pne we obtain that
(M 314 G)eso € (M g Gess (1), which can only be the case if e (1)) <

We pass to showing that equality holds. Let f € ny, be given. For
ease of notation write ey for ep(¢)). Observe that as a member of M\+,
(1 —ep)#a(f*f)(1 — eo) has a spectral resolution of the form

(1 — ) #a(F* F)(1 — eg) = /Ooo Adex + co.p

where each ey is orthogonal to p. Since
(1T —e)?a(f*f)(1 — eg) is “supported” on 1 — ey, we in particular also
have that p < (1 — ep).

Since v is faithful on (1 — eg) M (1 — eg), and since

(L = e)#a(f* )L —eo)) =(Ha(f*f)) = (£ f) < 0o
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we must have that ¢(p) = 0. Given that v is faithful on (1 — eg)M (1 —
€o), this ensures that that p = 0. But then (1 — eo)#a(f*f)(1 — eo) is
a densely-defined operator affiliated to M with spectral resolution (1 —

eo)Va(f*f)(L —eo) = [5° Adey. Setting e, = X[0,n]) (1 —eo)#a(f*f)(1 —
eo)) we will for each n € N then have that e, (1 —eo)#a(f*f)(1 —eo)en, =
Jo' Adey € M with in addition

V(en(l = qo)a(f*f)(L —q)en) < ¥((1 - (Jo)“///c(fjf)(ll —q0))

= YWa(f 1) =v(ff) < oo,
where we used the fact that e, (1 — eo)#a(f*f)(1 —eo)e, = [5' Adex <
JoZ Xdex = (1—eo)#a(f*f)(1—ep). Hence en (1 —eo) #a(f* f)(1—ep)e, €
my C e Mey for each n € N. If now we let n — oo, it will follow that

(L —ep)#a(f*f)(1—ep) neswsMes. Recall that e < e, and that e, and
eo must therefore commute. For any f € n, we will then have that

V) =) = el —e) V(I (T~ en)e)
= 772(7/G(‘5’00(]1 —e0)[*f(1 —en)ex))

Q;Z(QOO(]l —e0)f*f(1 —eo)exs)

7;((]1 —€p)eoof" fess (1 — €p))

= YPlecf fex)-
Recall that my = span{g*f: f,g € nJ}’ and that ¢*f = iZi:o(f +
i*g)*(f 4 i*g) for any f,g € no. The equalities displayed above there-

fore shows that 12 and eoo{/;eoo agree on m., and hence also on m;;w* =
oo (D) (M x4 @)eso (). But since eso = eno(¥)) < eso(th), we must then
have that

0= (600'12'600)(600({/;) — €00) = {/;(600(1;) — €c0)
= (1 — eo)(eco(¥) — o) (1 — en)).

(Here we used the fact that ¢(z) = (1 — eg)z(1 — ep)) for any z €
(M x4 G)4.) Since 1 is faithful on (1 — eg)(M x4 G)(1 — eg), it follows
that 0 = (1 — €g)(eso(¥) — 0o)(1 — €g). Given that eg = eo(¥) < oo =
oo (1) < o (1)), it now easily follows that (1 — eg)(eso (1) — €s0) (1 — €g) =
eoo(i/;) — €50, and hence that eoo({bv) = €00 = €xo(1). Thus the validity of
(v) is established.
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Since a normal weight v is semifinite if and only if e (7)) = 1 and
faithful if and only if ep(¢)) = 0 (and similarly for @Z), it is now clear that
1 is faithful (respectively semifinite) if and only if Y is.

We show that the map ¢ — {5 is injective. Hence suppose that for
normal weights 1 and o on /\/l,Awe have that 1,;1 = 1;2. These weights

extend uniquely to weights 1;1 = 152 on (M x4 G),. This uniqueness of
course ensures that these extensions must be of the form

TZ1:@2107T/§O% 722:@2207;\10%
where % is the unique extension of #¢ to all of (M x4 G), . Recall that
the normality of # ensures that % actually maps onto M\+ (see Remark

6.33). So given z € M, there must exist some m, € (M/>4?G)+ such

that =z = %(mm) By the previously displayed formulas we will then

have that 11 (z) = () = Pg(my) = Pa(2). We therefore have that
11 = 1o as was required.

We need some additional technology before we are able to prove the
claim regarding surjectivity of the map ¢ + 1. We therefore defer the

proof of surjectivity until after the requisite technology has been devel-
oped. O

Some conceptual background is necessary to understand the thrust of
the proof of the next theorem. For that reason we discuss the issue of gen-
erators of groups of isometries on von Neumann algebras. The fastidious
reader may find details and proofs of the claims made below in [CZ76]. (In
particular note [CZ76, Theorems 2.4 & 4.4].) Let ¢t — o be a o-weakly
continuous group of isometries on some von Neumann algebra R. For any
w € C with Im(w) > 0, we may then define D(0y,) to be the set of alla € R
for which the map ¢ — o¢(a) (¢t € R), may be extended to a o-weakly con-
tinuous function fy, on the strip {z € C: 0 < Im(z) < Im(w)} which is an-
alytic on the interior of that strip. We then define oy, on D(0y,) by setting
ow(a) = fuw(a) for any a € D(0oy,). In the case where Im(w) < 0, the map
ow is defined similarly using the strip {z € C: 0 > Im(z) > Im(w)}. The
maps gy, can then all be shown to be o-weakly closed and o-weakly densely
defined linear operators on R, for which we have that oy, 0w, C Ow;+w,
for all wy,wy € C, with equality holding whenever Im(wy). Im(wg) > 0. In
particular o_,, = o,;'. Among these maps, o_; plays a particularly crucial
role, and is referred to as the analytic generator of the group. As we shall
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shortly see the crucial aspect regarding this map is that two such groups
coincide if their analytic generators coincide. We briefly present some ba-
sic technical facts regarding such groups before passing to the proof of the
theorem of interest.

The first fact we need is a criterion describing membership of D(c*, /2)

where (%) is the modular automorphism group of .

LEMMA 6.56 ([Haa79b, Lemma 3.3]/[Tak03a, VIIL.3.18(1)]). Let ¢
be a faithful normal semifinite weight on a von Neumann algebra M. For
any a € M and k > 0 the following are equivalent:

o o(a-a*) <K p;
e ac Do 1/2) and ||o” 1/2( a)|| < k.

We also need criteria which ensure the agreement of two such groups.

PROPOSITION 6.57 ([Tak03a, VIII.3.24]/[Haa79b, Lemma 4.4]). Let
M, Mg be von Neumann algebras, with My a von Neumann subalgebra of

M. Let oy and at (where t € R), be o-weakly continuous one-parameter
groups of isometries on M and Mg respectively. If o_; C 0(0), then

Jgo)(a) = o¢(a) for all a € Mg and all t € R.
The above result may now be used to prove the following useful fact.

THEOREM 6.58 ([Tak03a, VIIL.3.25]). Let ¢ be a faithful normal
semifinite weight on a von Neumann algebra M. For any a,b € M, the
following are equivalent:

e (a,b) belongs to the graph G(c%,), that is we have a € D(c¥,)
with o”,(a) = b;
e any, CnZ, nyb Cny, and p(az) = p(xb) for all x € my,.

The proof of the following theorem is due to Haagerup. The proofs of
the two bullets are respectively taken from [Haa79b| and [Haa78a].

THEOREM 6.59. For any faithful normal semifinite weight v on M,

the action of Uf on M X, G is uniquely determined by the prescriptions

) aéﬁ(ﬂ(a)) = n(c¥(a)) for alla € M and all t € R;

OO’ZZ)()\Q):Ag(DI/JOOég. V)¢ for all g € G, wzthat( g) = Ag if
P is ag tnvariant.
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PROOF. For the sake of simplicity we identify M and w(M). We first
prove the second bullet. Given any f € M x, G and any & € L?(G, H),
it follows from the definition of the dual action &, that a, (A, fA;)E(s) =

Mgy (f)N5€(s) for every v € G, and all 5,9 € G (see equation (6.1)).
For any f € (M x4 G)4+, we may now apply Proposition 6.40 to see
that

Heluy) = [a (X dr =2, & (1) dvy;
= MHG(IN = 0y (Wl ).

—_~—
~

But then ¥(AfAy) = V(#a(AfAL) = (ag(#a(f))) = v o ag(f). The
claim now follows from Lemma 6.23.
We pass to proving the first bullet. By Proposition 6.57, it will be

enough to show that in their action on M, we have that aﬂ- C Ji-. In
principle, we therefore need to show that if (a,b) € G (afi) (the graph of
alfi), then (a,b) € g(ai-). So let (a,b) € Q(ai.) be given. By the discus-
sion preceding the theorem, we then have that a € D(afi) - D(Uiﬂ),
and b € D(UZ-ZJ ) C D(aiw/z). (The claim about b follows since UZ/J is the
inverse of Ufi.) Since for any ¢ € R we have that o (b*) = o (b)*, careful
checking shows that this ensures that then b* € D(Ji. /2). By Lemma 6.56,
we then have that there exists some k& > 0 such that

Y(aza*) < k*p(z) and (b*zb) < k% (z) for every = € M.

Any element of the extended positive part of M may be written as the
limit of an increasing net in M. Since the extension 1 of b to M is
normal, it therefore follows that

Ylama*) < K*p(m) and P(b*mb) < k*b(m) for every m € M.
On using the fact that for any z € (M x4 G);+ we have that #¢(aza™) =
a¥a(x)a*and #g(b*axb) = b*#(x)b, it is then clear that

Ylaza*) < k() and (b zb) < k*(z) for every z € (M x4 G)4.
(6.2)
(Note for example that

Y(awa”) = (We(aza®)) = PaWe(x)a) < K (Ha(x)) = k()
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when z € (M x,G)4.) It now trivially follows from the above inequalities,
that naa* - n{;, and "Jb - n{Z‘ So if we can show that

(ax) = (xb) for all x € mo, (6.3)
we would by Theorem 6.58, then have that (a,b) € G (Ufi), which would
prove the theorem. So it remains to show that equation (6.3) holds. We

first show that equation (6.3) holds for all z in the subspace (naﬂnyy)*(n{;ﬂ

ny ) =span{g*f: f,g € (ngﬁn%/)}- The first step in doing this is showing
that #¢ maps (“J N nW)*(nJ Nny ) into niny = my. To see this let

f.g9¢€ (n{;ﬂ ny ) be given. For any k € {0, 1,2,3} we then have that

S(Ha((f +iFg)* (f +iFg))) = 9((f +i*9)*(f +i*g)) < o0,

and hence that #;((f + i*9)*(f + i*g)) € my. Since g*f = L33 _o(f +
i*9)*(f +1i*g), the same is then true of #5(g* f), which proves the claim.
Using what we know about 1, we therefore have that

b(axo) = (Fa(awo)) = (aWa(wo))

= (o (w0)b) = Y(#a(wob)) (6.4)
= Y(ob)
for all zg € (nq; N n%/)*(n’;}' N ny ). We will use this equality to prove

equation (6.3). Observe that since mo = span{g*f: f,g € u{g}, and since

gf = iz%zo(f +ikg)*(f 4+ i*g) for any f,g € no, it is enough to prove

that equation (6.3) holds for terms of the form x = f*f where f € no.

Let such an f be given. Recall that as a member of M\+, He(f*f) has
a spectral resolution of the form #¢(f*f) = [5° A dex+oo.p where each e
is orthogonal to p. Since &(Wg(f*f)) = @Z(f*f) < 0o, we must have that
¥(p) = 0 and hence that p = 0. But then #&(f*f) is a densely-defined
operator affiliated to M. For each n € N we then have that

Welenf" fen) = enWelF* Fen = /0 "Ndex e M,

with in addition

Yienf™ fen) (Walenf" fen)) = {/;(enWG(f*f)en)

Xz
<PHa(f ) =v(f*f) < oo
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since e, #a(f*flen < #a(f*f). Hence fe, € (naﬂnfy/) for each n € N.

Also notice that by the normality of 1), J(enf*fen) =Y(ena(f flen) =

P([Jo' Adey) increases to Y(f*f) = p(Wa(f*f)) = »(Jy~ Ader) asn 7 oo.
Since ¢ ( [;° Adey) < oo, this ensures that

V(L —en) [ f(L —en)) = p(Wa((L —en) [T f(L = en)))
=Y((L —e)Wa(f )1 —en))

:@b(/noo)\deA)HOasn/‘oo.

We now use this fact to show that limy, e Y(aenf* fen) = d(af*f), and
limy, o0 ¢(€nf*f€nb) = ¢(f*fb)

For any n € N we may write

Dlaf*f —aenf fen) = d(a(l = en) f* ) +d(aenf* f(1 — en)).
By the Cauchy-Schwarz inequality for ¢ on m and equation (6.2), we
have that

[W(a(l — en) f* )| D(a(l = en) f*F(L = en)a™)/2P(f* )12

EO((L — e) f*F (1 — en)) 2 (f* )12

This clearly ensures that {/;(a(]l —en)f*f) — 0 as n — oo. An entirely
similar proof shows that 1 (ae, f*f(1 — e,)) also tends to 0 as n — co.
This then ensures that lim, J(aen f*fen) = J(a f*f), as required. To
prove the second limit formula, we write ¢ (f*fb — e, f*fend) = ¥((1 —
en)f* fb) + (ben f*f(1 — €,)b), and argue along similar lines.

By equation (6.4), we have that @Z(aenf*fen) = {/;(enf*fenb) for every
n € N. If we consider this fact alongside the limit formulae we have just
proven, we have that ¢ (af*f) = ¢ (f* fb) as required. O

<
<

Given two faithful normal semifinite weights 17 and 2 on M, our
next result compares the Connes cocycle derivatives of the pair (1, 12)
to that of the pair (i, ¥9).

THEOREM 6.60. For any two faithful normal semifinite weights 11 and
o on M, we have that (Dt : Do)y = w((D)1 : Diba)y) for every t € R

Haagerup provided two proofs of this fact — one in [Haa78a], and
the other in [Haa79b]. We outline a modified version of the first proof.
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PROOF. The proof relies on tricks which are fairly standard in the
theory of Connes cocycle derivatives. However although standard, this
theory is somewhat outside the scope of this manuscript. We therefore
provide only an outline of the proof. The interested reader may find
details of these tricks in §VIIL.3 of [Tak03a], and also in [Haa78a].

Let My be the 2 x 2 matrices over C, and let {e; j: 1 <i,j < 2} be
the standard basis for My. Now consider M®Ms. The action « of G on
M, then lifts to an action f = a ® id of G on M®Ms (where id is the
identity operator on Ms). One may then further show that

(M@MQ) Ng G = (M Ao G)®M2
The next step is to define a weight ¥ on (M®Mas)+ by setting
Ti1 T12 =
) _ f il € (MRMsy),.
w522 ) = i) + va(om) for any foy] € (MEMa)s
Next note that by Theorem 6.35, the canonical operator-valued weight
on (M®»Maz) x5 Q)4 is just #g @id. One may then use this fact to show
that the dual weight ¢ on (M®DM3) x5 G)4 is of the form
7 Y11 Y12 7 ~ A _
G ([ 92 ) — i) + Balyes) for any [y) € (MEMR) 5 G

As we have done before many times, we will in the rest of the proof
again identify M with (M) to simplify notation. Having done this,
we next observe that the one parameter modular automorphism group
induced by 1 on (M®M>) x5 G is of the form

Umyn ymD: ol (yn) ol (y12)
Y21 Y22 0.;11271/11(y21) O_z/n(ym)

for any [y;;] € (M®Ma)xgG, where o2 and o2 are groups of isome-
tries on (M®M>) xg G. (See the discussion preceding [Tak03a, Lemma
VIIIL.3.5].) Similarly for U;’Z’, we have that

oY ([ Til T1p2 D _ ol (z11) 02“’”(9:1,2)
t To1 T2 o2V (291) 07 (w22)

for any [zi;] € M®Ms. In fact the cocycle derivatives (D : Diby); and
(D1 : Do), may respectively be defined by the prescriptions JZ’/”’W (1) =
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(D1 : Do)t and of¥2(1) = (Diby : Do), (Once again see the discus-
sion preceding [Tak03a, Lemma VIII.3.5].) Having noted these facts we
may now use Theorem 6.59 to see that for any ¢ € R

[0 (Dququzg)t] _ lo 0?“22(11)1

LA
(ly 1]
g

The result now clearly follows. O
We are now finally ready to complete the proof of Theorem 6.55.

PROOF OF THE SURJECTIVITY CLAIM IN THEOREM 6.55. The proof
uses the technology of Connes cocycle derivatives. The reader unfamiliar
with this theory should review the relevant material in section 6.2. Let 9
be a normal semifinite a-invariant weight on M %, G.

We first consider the case where ¥ is faithful. Let ¢) be any faithful
normal semifinite weight on M. By what we have already proven, v is
then an a-invariant faithful normal semifinite weight on M x, G. It then
directly follows from Corollary 6.22 that @, ((D¥ : Di);) = (D9 : D),
for any ¢ € R and any v € G. By Theorem 6.50, this ensures that each
(DY : Di); belongs to m(M). Now let u; = 7~ 1((D¥Y : D)) for each
t € R. We may now use Theorem 6.59 to see that

w(ts 1) = (DY : Di)yry = (DY : DE)a? (DY : DY),)

= (DY : DY) (0l (ur)) = w(uso? (ur)),

or equivalently that usy ¢ = us0¥(u) for all s,t € R. By Theorem 6.25
there must then exist a faithful normal semifinite weight 1y on M, such
that u; = (Do : D), for all t € R. An application of Theorem 6.60 now
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allows us to conclude that

(DU : D) = m(uy) = w((Drho : DY)¢) = (Db : D).
One may now use Theorem 6.24 to conclude that (D9 : D), = 1 for all
t € R. But then Theorem 6.27 ensures that we must have that 1/10 <9<
1/10 In other words 7,/}0 =

Now let ¥ be a normal a-invariant weight. Recall that by definition
we then have that (M x4, G)eg(d) = {z € M x, G: 9(x*x) = 0}. Since
¥ is a-invariant, we clearly have that a,({x € M X, G: ¥(z*x) = 0}) =
{x € M %, G: 9(z*z) = 0} for cach v € G, and hence that ay (M g
G)eo(V)) = (M x4 G)eg(V) for each v € G. This can only be the case
if o, (eo(V)) = eo(V) for each v € G, which ensures that in fact eg(d) €
m(M). The a-invariance of 1) similarly ensures that &, (ng) = ny for each
~ € G, which on taking the o-weak closure, yields the fact that Qy (M Hg
G)eso (V) = (M x4 G)eso (V) for each v € G. As before we may conclude
from this that in fact ex (1) € M. Having noted this fact, we will in the
following simply write eg and eq, for eg(¥) and eqo ().

Now suppose that 9 is a normal semifinite weight (so es, = 1) for
which eg(d) # 0. Let ;1 be any normal semifinite weight on M with
eo(¥1) = 1 —eq. It then follows from what we have already shown that
is a normal semifinite weight on (M x4 G)+ with eo(¥1) = 1 —eg. It is
now an exercise to see that v = ¢ + 1/11 is then normal and faithful. Since
¥ =(1—ep).9d.(1—ep) and wl = epirep, it is clear that nyg(1 —eg) C ny

and ns € C no and that ng(1 — ep) +17 € C n,. By the semi-finiteness

of ¥ and wl, each of ny and n is o-weakly dense in M x, G, and hence

so is nyg(1 — eg) + n~ eg. The weight v is therefore also semifinite. By

Y1
construction v is a-invariant. Hence there must exist a faithful normal
semifinite weight ¢ on M such that v = <. By construction and part (iii)

of the present theorem, we must then have that

V= (1—-ep)v(l —ey)=(L—ep) S-(L—eg)=(L—eg) -s-(1L—ep).
This shows that for the normal weight o = (1 —ep) - s - (1 —eg) on M we
have ¢ = g. (Since ¥ = g is semifinite, we in fact have that o is semifinite.)

Finally suppose that ¢ is merely normal and a-invariant. Since ey -
¥ - e is semifinite and still a-invariant (by the fact that es, € M), there
exists a normal semifinite weight ¢ on M such that ¢ = ey - - €. We will
construct a normal weight v from ¢ for which v = . We first note that
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{z: (exo V- €x0) (") = 0} = Ne oo, = (M 2o G)(eg+ (1 —ex)). To see
this observe that x € N,__.g..., if and only if zes, € Ny = (M x4 G)ep.
Since we trivially have that (M Xo G)(1 — €o0) € Ne_.9e.,, the claim
follows. By (iv) we therefore have that eg(s) = ep(€oo - V- €00) = €9+ (1 —
€co)-

It clearly follows that 1 — e, < €g(s), or equivalently that 1 —ep(s) <
€xo- Since (1 —ep(s)) -+ (1 —ep(s)) = ¢, this ensures that ex ¢ - €00 = 6.
Thus < is in particular O-valued on (1 — es) M4 (1 — es). We now define
a new weight p on M with the prescription that it must be infinite valued
on all the non-zero elements of (1 — ex) M4 (1 — es) and equal ¢ on
CooM e, With o(z) = ¢(excens) + 0((1 — exo)z (1l — exo)) for x € M.
It is not difficult to verify that o is normal. In addition (on using the fact
that ex..600 =), it is also clear that ex - 0+ €00 = .

The fact we have just noted, clearly ensures that for any x € M,
s(x*x) < oo if and only if g(ext*res) < 00. SO Neene C m,. Also if
o(z*z) < oo, then we must have that (1 — ex)z*z(1 — es) = 0, in which
case ¥ € Mey. Hence n, C Mey,. Taken together, these facts ensure
that the o-weak closure of n, is precisely Mey, and hence that eo(g) =
€co- Since N, = {x: p(z*z) = 0} C n,, it is clear from the above that
N, € Mes. Using the facts that o and ¢ agree on e Mes, we may
then conclude that N, = Nce. By part (iii) we have that eg(s) = eo(<) =
€0(eoo U €x0) = €0+ (1 —en). Hence Ny = Neeoo = M(eo+ (1 —ex0))eno =
Meg; that is ep(0) = eg. For the weight ¢ we therefore have by part (iv)
and (v) that eg(0) = eg = ep(¥) and €00 (0) = €00 = €00 (). In addition

eoo'@'eoo:em'Q'eoozgzeoo'ﬂ'eoo-

These facts are enough to ensure that ¢ = ¢ as required. O

6.6 Crossed products with modular automorphism groups

Let the von Neumann algebra be equipped with a faithful normal
semifinite weight . Tomita-Takesaki theory then informs us that this
weight induces a canonical one-parameter group of point to o-weak con-
tinuous *-automorphisms of (¢ € R) on M — the so-called modular
automorphism group — for which we have that ¢ o 0f = ¢ for all t € R.
This group is of course an action of R on M, and hence we may construct
the crossed product with respect to this action. In this case we will de-
note this crossed product by M x, R. This crossed product is absolutely
central to everything that follows, and will be repeatedly used. It is now
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commonly referred as the core of M in the literature. We will for the sake
of brevity often simply write 91 for M %, R. The dual group of R is of
course again a copy of R, with the characters in the “dual group” of the
form «; : R — T : 5+ e (here T is the circle group {z € C: |z| = 1}). So
in this case the unitary group wy (t € R) acting on L*(R, H) that induces
the dual action on 90 is of the form

wi(€)(s) = e "¢(s) €€ LA(R,H),s,t €R.

Following convention, we will in this case write 6; (¢ € R) for the dual
action, with the action on the generators of 9t being given by

0s(m(a)) = a, O;(\s) = e A, ae M, s, teR

In this particular case, the crossed product has some special features not
shared by crossed products with more general groups. Much of this follows
from the fact that in this case the modular automorphism group of the dual
weight ¢ on 9 is implemented. (Note that by Theorem 6.55, ¢ is indeed
a faithful normal semifinite weight on 9t.) On combining Proposition 6.40

and Theorem 6.59, it is clear that the modular automorphism group o}
is implemented by {A;} C 9. Due to its significance, we state this as a
proposition.

PROPOSITION 6.61. The modular automorphism group of (t € R) on
9N corresponding to the dual weight ¢ is implemented by the unitary group

{\t} €M in the sense that of (a) = A\ia\} for allt € R and all a € M.

The above fact has two very far-reaching consequences, which we sum-
marise in the theorem below:

THEOREM 6.62. Let M and 9% be as above.

(1) The centre of m(M) is contained in the centre of 9.
(2) There exists a positive non-singular operator h affiliated with M5

(the centralizer of @), such that Ay = h' for all t € R. For this

operator, the derived weight 7 = @(h™'-) is a faithful normal

semifinite trace which satisfies the identity Tofs = e~ °7 forall s €

R. When equipped with this trace, h is just the Radon-Nikodym
de

derivative -

PROOF. To see that (1) holds, notice that on the centre of M, ¢
behaves like a trace. Since traces are known to induce trivial modular
automorphism groups, it is no surprise to find that the elements of the
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centre are fixed points of the automorphism group of (¢t € R) (see Theorem
6.9). When passing to m(M), we see from Proposition 6.40 that this means
that for every element a of the centre, we have that \;m(a)\* = 7(a) for
all ¢, or equivalently that \;w(a) = 7(a)A: for all £. Since m(a) commutes
with each A¢ and also each element of 7(M), it must in fact commute
with each element of the algebra generated by these objects, namely 9.
We pass to proving the second claim.

The fact that h is a positive non-singular operator affiliated with Qﬁg,
and 7 a faithful normal semifinite trace, follows directly from Theorem
6.26. Since 7 is a trace, its modular automorphism group is trivial. In
addition by the choice of 7, ¢ is then just ¢ = 7(h-). So by definition, h
is the Radon-Nikodym derivative ‘é—f. It remains to check the claim that
Tols =e°7 for all s € R. In this regard note that for a fixed s, we have
that 05(\;) = 0s(hit) = (05(h))" for each t € R. However we also have that
05(\¢) = e"¥hit = (e=*h)". Hence both #s(h) and e~*h are generators of
the unitary group {6s(A\¢)} (t € R). By the uniqueness of such generators,
we must have that 05(h) = e *h. Since s was arbitrary, this holds for
all s. But then for any s, 7 08y = G(h™104(-)) = e *3(85(h~'-)). Since
@ is invariant with respect to the dual action, we have that 7 o 85 =
e *@(0s(h™1)) = e *@(h~ 1) = e~ as required. O

COROLLARY 6.63. The dual action {0;: t € R} extends to a continuous
action on M.

PROOF. The equality 70605 = e~ *7 ensures that in their action on the
projection lattice of 91, we have that 7o 6, and 7 are mutually absolutely
continuous with respect to each other in an e-§ sense. Hence the claim
follows from Proposition 2.73. U

We close this discussion of the trace on 91 with the following ob-
servation which will prove to be an important tool in investigating the
uniqueness of the crossed product.

PROPOSITION 6.64. Let 7 be the canonical trace on M as described
above. Then \y = (D@ : D7)y for allt € R.

PROOF. Recall that the modular automorphism group of ¢ is imple-
mented by the \/’s, and that 7 is a trace, so that its modular automor-
phism group is trivial. We leave it as an exercise to verify that the A\’s
fulfil all the requirements stipulated for the (D@ : D7)¢’s in Theorem
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6.20. So by the uniqueness criterion in that theorem, we must have that
At = (D@ : D1); as required. O

We pass to proving that in a very concrete sense, the algebra I =
M %, R is, almost surprisingly, independent of the particular faithful
normal semifinite weight used to construct it!

THEOREM 6.65. Let 1 and @2 be two f.n.s. weights on M. Both
crossed products M X, R =My and M x,, R =My, are realised on the
same Hilbert space L*(R, H) and share the same shift operators \¢ (t € R).
The action 05 of the dual group therefore shares the same implementation
for each of the crossed products. In addition there is a *-isomorphism
I from M X, R = My onto M x,, R = My implemented by a uni-
tary element u of B(L*(R, H)) for which we have that 1 = 70 %. The
*—z’somgphism { extends to a *-isomorphism which homeomorphically
maps My onto My, and which leaves the dual action invariant in the
sense that & 00, = 60,0 . for everyt € R.

PROOF. A consideration of Definitions 6.41 and 6.46 reveals that the
first claim is by construction. We now define the unitary u on L?(R, H)

by
(u€)(t) = (Dya : Dp1)—&(t) for all t € R and all ¢ € L3(R, H).
For each a € M and each ¢ € L?(R, H), it now follows from Theorem 6.20
that
umy (a)u"§(t) = (Dga : Dp1) 0%} (a)(Deps : D)™ &(t)
= 07 (a)¢(t) = ma(a)é(t).
We proceed to compute ulu® for all ¢ € R. For this we need the fact
that the chain rule for cocycle derivatives (Theorem 6.24), ensures that
1 = (D1 : Dp1)s = (D1 : Dp2)i(Dpa @ D) for each ¢, and hence
that (Deq : Dpa)f = (Dy2 : Dp1): Given s € R, we have that
(uAsu®)E(t) = (D2 : Dop1)—t(Asu®)E(t)
= (Dg2: Do1) 4 (u"&)(t — s)
= (D2 : De1)-1(Dga : Dpr)s £(t — s)
for all t € R and all ¢ € L?(R, H). Since by Theorem 6.20

(Dips : Dp1) 1075 ((Dips : Dp1)s) = (Dipg : Dpy)s—¢ for all s,t € R,
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the above may be rewritten as

(ursu*)E(t)

= (Dypa : Dp1) 4[(Dypa : Dp1) 1071 (D2 : Dipy)s)]"E(t — 5)
= (Dypy : Dp1) 107, ((Dypa : Dp1);)(Dpa : D)™ ,£(t — s)
= (Dpy : Dp1) 4107} ((Dep1 : Da)s)(Da : Dp1)* £(t — s)
=072 ((Deg1 : Dpa)s)E(t — s)

= 0%2((De1 : Depa)s) AsE(L)

= ma((Dp1: Dp2)s) AsE(1).

(In the fourth equality we silently applied Theorem 6.20 once again.) We
therefore have that ulsu* = mo((Dy1 : Dpa)s)As for each s. This is clearly
an element of M X, R, and hence the prescription a — uau* maps My —
the algebra generated by m1 (M) and the \;’s — into 9. By now swopping
the roles of ¢1 and o, we can similarly show that the prescription a +—
uw*au maps Mo into M. Hence we must have that uMiu* = Ms. The
prescription .#(a) = uau® therefore clearly defines a *-isomorphism from
My onto M.

It is now a simple matter to check that on My, 50 = £ ol for each
s € R. Specifically Theorem 6.50 ensures that for any a € m (M) it holds
that 05 0 #(a) = #(a) = & o 60s(a). In addition for any ¢ € R, we have
that 05 0 7 (\) = Os(ma((Dp1 : Dp2))A) = e iao((Dpy : D)) Ay =
& 0 0s5(\¢). Hence the claim follows. If we can show that 5 0 & = 7,
then the fact that the *-isomorphism .# extends to a bi-continuous *-
isomorphism from 9%, onto My will follow from Proposition 2.73. By
continuity the extension will still satisfy 650 % = .# o 0, for each s € R.

We proceed to show that indeed 79 o .# = 7. The first technical fact
we need is the observation that for each a € MM

V/(J(a)):/Rﬁs(f(a))ds:/Rf(es(a))ds:uW(a)u*.

A subtlety we need to contend with here is that with two weights, we now
have two ways in which to define the corresponding dual weight. Let # be
the operator valued weight from 9t to w1 (M). This weight is defined by
W (a) = [g 0s(a)ds. Observe that exactly the same prescription is used to
define the operator valued weight from 9y to mo(M),. We will therefore
use the same notation for both versions. The standard way of defining
¢1 is in terms of My by means of the prescription @1 o 7w Low . However
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we can also define a dual version of ¢ in terms of 9Ms. We shall write

(2) g

@52) for this alternative version. In this case the prescription for ¢;
@1 omy oW . Using the technical facts we verified above, we can now see
that these two versions are related by the formula

g1(a) = @rom oW (a)
= fromy (m(r ' (# ()
B1 o my  (umy (w1 (# (a))u”)
= promy (u/ (a)u)
= prom (' (S ()
= (S (a))

for each a € M. We saw earlier that .7 ()\;) = m2((Dg1 : Dp2)i) A By
reversing the roles of ¢ and ¢y in the proof of that fact, we may show
that #~1(\) = u* \u = m1((Dypa : Dip1)i) N for each t. We may now use
these two facts alongside Corollary 6.22 to see that for each ¢

(D@1 : D(r20 %)) = (D(EP 0 7) : D(ry0.9)), = 7 H((DFP : Dry)y).

On bringing Theorems 6.24 and 6.60, and Proposition 6.64 into play, it
then follows that

(Dg1:D(rp0.7)); = I (DG : Dny)y)
= S Y((DF : DGa)i)..# H(DGs : Dro)y)
I ma((Dgr : Dipa)y))-# ~H(Ar)
= m((Dy1: Dp2)e).m((Dpa : Dp1)e) A
Y
= (D(,Zl : DTl)t.
This ensures that (D(ma0.%) : D1y); = (D(120.%) : D&1) (D@ : D1y)y =

(D@1 : D1)f(D@y : D71)y = 1 for all ¢t. Thus by Theorem 6.27, we have
that 7 o . = 71 as required. O

The presence of a trace on 9, now enables us to reinterpret the dual
weight map ¢ — 1. Specifically with Theorem 3.24 as background, we are
now able to prove the promised reformulation of Theorem 6.55.
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DEFINITION 6.66. For each normal weight ¢» on M, we define m

to be the unique element of 9/3\T+ corresponding to the dual weight zz by
means of the bijection described in Theorem 3.24.

PROPOSITION 6.67. The mapping ¢ — m, defined above is a bijection
from the set of all normal weights on M onto the set of all elements m of
§J\T+ satisfying 0s(m) = e *m. For normal weights ¥, 11 and 1y on M,
and any a € M, we moreover have that

(1) my, < my, if and only if Y1 < o, and in addition My, /1y
if and only if v / U;

(2) gy gy = Mgy + MMy ;

(3) a® My - a = Mgrypq;

(4) with [7° Xdey + oo - p denoting the spectral resolution of m., we
have that 1 —p = m(exo(v0)) and eg = w(ep(V)).

PrOOF. As we have done before, we will in this proof too identify
m(M) with M. Properties (1)-(4) are fairly immediate consequences of
Theorems 6.55 and 3.24. It therefore remains to prove the first claim. It
is clear from Theorems 6.55 and 3.24, that we may prove that claim by
proving that any normal weight ¥ on 91 is fs-invariant if and only if for
each s we have that 0,(m) = e"*m,,. By Theorem 3.24 a typical normal
weight on 9 is of the form v, for some m € §J\?+. For such a weight we
will for any s € R and any a € 91, have that

Yesg,(m)(a”a) = €*(1 0 05)(0_s(a)mb_s(a”))
=T1(0_s(a)mb_s(a"))
= (Ym0 0_s)(a"a).

This clearly ensures that

e ‘m = Hs(m) And Tbeses(m) =VYm & Ym = Pm 0 0_s.
Il

REMARK 6.68. It follows from part (3) of the preceding proposition
that the mapping ¢ — m, restricts to a bijection from the normal
semifinite weights on M, to the positive operators h affiliated with 9
for which we have that 65(h) = e~ *h for all s € R. (This is the case where
1—p=rm(ex(v0)) =0.) To distinguish these two settings, we shall when
working with the restriction of this bijection to the set of normal semifi-
nite weights on M, denote the bijection by 1) ~— hy. This bijection then
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restricts further to a bijection from the faithful normal semifinite weights
on M to the positive non-singular operators affiliated with 9 for which
we have that 05(h) = e™*h for all s € R. (This is the case where in addition

eo = m(eo(¥))) = 0.)

We proceed to the final topic of this section, which is to show that the
dual action {6} may be used to identify isometric copies of both M and
M., inside 1. Our first result in this regard is a refinement of Theorem
6.50.

PROPOSITION 6.69. For any = € 97?, we have that Os(x) = x for each
s € R if and only if © € 71(M)

PROOF. The result will clearly follow from Theorem 6.50 if we are able
to prove that if for some = € 9, we have that 65(x) = x for each s € R,
then z must belong to M. So let = € M be given such that 0s(x) = z for
each s € R. Since x is 7-measurable, there must exist some A > 0 such
that 7(x(x,00)(|7])) < 0o. Given some s # 0, we may then apply Theorem
6.62 to see that

T(X(n00) (12])) = T(X (r,00) (105 (2)]))
(0 (X (r,00) (2])))
= e T(X (00 (I2]))-

The only way this can be is if 7(x( o0)(|7])) = 0 and hence x(x o) (|z[) = 0.
Thus |z|, and hence z is bounded as required. O

We will now refine the flow of ideas in Remark 6.68, and work to-
ward establishing technology which will allow us to obtain a bijection on
the positive normal functionals on M, by further restricting the map in
Proposition 6.67. That will then equip us with the necessary tools for the
completion of the task of finding an isometric copy of M, inside 9. The
key result in this quest is an important result of Haagerup.

PROPOSITION 6.70. Let @ be a normal semifinite weight on M. For
any vy > 0 we will then have that Ton(X(y.00)(hy)) =710 (1).

PROOF. Since for any v > 0, Ton(X(y.00)(hy)) = m0(X(1,00) (Y )
with 14 corresponding to ’yflhw by means of the bijection defined ear-
lier, it suffices to prove the Proposition for the case v = 1. Let gy be
the positive operator affiliated to 9 and commuting with Ay, for which
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we have that gyhy = $(hy). It is clear from Theorem 6.50 and Proposi-
tion 6.67(4), that s(hy) is invariant under the action of the ;’s. So since
0¢(hy) = e thy for each t, we must have that 6;(g,) = e'gy, for each ¢.

Let hy = [5° Adey be the spectral resolution of hy. Then gy is of
course just [ A7 dey. Let £ € L?(R, H) be a unit vector, and write pg ¢
for the functional a — (a&, §). We then have that

Wr(9eX (1,00) (M) (pee) = /OOO9s(9wX(17oo)(h¢))(pf,£)d3
— [ 6ua0x100) 0 000) e
= /00(6 GpX(1,00) (€ *hy ) (pee) ds

B // AT IX(1,00) (€7°A) d(eE, €) ds

_ 1 5d
- [ ( A ) d{ext, €)

= [T adleg o
= [s(hp)
Since £ was an arbitrary unit vector, we therefore have that
&9y X(1,00) (hy)) = $(hy) = €o(1)).
Recalling that ¢ = 7(hy-), it therefore follows that
T(Xoo) (o)) = T/ (gox(1.00) () )

I X(1,00) (hp))
WR(9pX(1,00) (M)

eo(1))
P(1

|
=X

O
=
o(
o(

as claimed. O

The corollary stated below follows on noticing that both conditions
correspond to the finiteness (for some ) of the quantity discussed in the
above proposition.
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COROLLARY 6.71. Let ¢ be a normal semifinite weight on M. Then
Y belongs to M, if and only if hy € .

THEOREM 6.72. The mapping M} — §3VT+ tw — hy, extends to a lin-
ear bijection from M, onto {h € M: O,(h) = e~*h for all s € R}. For all
w € M, and all a,b € M, this bijection satisfies the following properties:

(1) hz-w-y = W(.T)hwﬂ'(y);

(2) hy+ = hY, where w* denotes the normal functional defined by
w*(a) = w(a*);

(3) If w=u-|w]| is the polar decomposition of w, then hy, = u|hy| is
the polar decomposition of hy,.

PROOF. As is our wont, we will in this proof too identify M with
w(M). Let wi,ws € M be given, and let h,, = hy and h,, = ha be the
image of these functionals under the bijection described in Proposition
6.67. By Corollary 6.71 both these operators are 7-measurable. This in
turn ensures that their strong sum is again a positive self-adjoint operator.
So by Proposition 3.26, that strong sum hj+ho must be hi -+ hy. Hence
we have that Ay 4w, = hw, + hw,, Where the right-hand side represents
the sum in 9. Similar considerations show that for any w € M, and any
a € M, we will have that hy.,.ox = a-hy-a* = ah,a* where the right-hand
product is in M. If in this final formula we take a to be V1/2]l, it is now
clear that the prescription w — h, is an affine map from the positive
cone M, onto the positive cone {h € M, : 65(h) = e *h for all s € R}.
Hence this map will extend to a linear map from M, onto span{h €
My : 0s(h) = e Shforall s € R} = {h € M: O5(h) = e~*h for all s € R}.
(It is an exercise to see that {h € 9M: O5(h) = e Sh forall s € R} is
spanned by its positive elements.) To see that this map is well-defined,
let w € M, be a hermitian functional with w = w; — wo = p1 — po,
where w1, wse, p1 and po are positive normal functionals. Then of course
w1 4 p2 = p1 + wo by Proposition 6.67, in which case we then have that
hey +hpy = hp +he,. Thus by, —hy, = hy —h,,, which ensures that h, is
well-defined. A similar argument shows that if we are given w € M, such
that w = wy + twe = p1 + ip2 Where wy, wa, p1 and ps are now hermitian
normal functionals, then hy, + ihy, = h,, +ih,.

Given w € M., we may then write w as the linear combination w =
w1 — wy + iws — iwy of four positive normal functionals w; (i = 1,2,3,4).
It is not difficult to see that then w* = w; — we — iw3 + iwyg. So writing
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h; for hy,, w will by linearity map onto h; — hy + thg — ithy, and w* onto
hi1 — hg — ihg + ihy = (hl — hy + ihsg — ih4)*, thereby verifying (2) We
know that for any x € M we have that zh;x* = hy.,;.2+. So also by
linearity the same must then be true of h, = hy — hg + thg — ihy4. Given
a,b € M, we may then use this fact and the polarisation identities ah, b =
S ob+ifa*)*h(b+i*a*) and a-w-b = 1 S _o(b+iFa*)* - w- (b+iFa¥)
to see that (1) holds.

Now let w = u - |w| be the polar decomposition of w. It then follows
from (1) that hy, = .| = uhy,|. Notice that the initial projection for the
partial isometry u is eg(w). By Proposition 6.67 this is precisely s(hy,).
It therefore follows that h}h, = h‘2 o> and hence that |hy| = hy,). Thus
hy = hy.|w| = uhy, is indeed the polar decomposition of hy,.

It remains to prove the injectivity of this map. To see this, notice
that if h, = 0, then 0 = |hy| = hy,. But then |w| = 0 and hence w =
0 by the injectivity of the affine map from M to {h € M, : 0s(h) =
e *h for all s € R}. O

REMARK 6.73. Proposition 6.69 and Theorem 6.72 show how both
M and M, may be realised as concrete spaces of operators within the
same algebra of T-measurable operators, and provide strong circumstantial
evidence that this algebra may be a natural home for a theory of LP-spaces
for type III von Neumann algebras. To gain some intuition of how such
a type III theory may look, we will first see how the well understood
LP and Orlicz spaces of semifinite algebras, may be described using the
crossed product technology developed in this chapter.

6.6.1 Crossed products of semifinite algebras

For the sake of facilitating the objective outlined in the above remark, we
close this chapter by investigating the structure of M x, R in the case
where M is semifinite, and 7,4 a faithful normal semifinite trace on M.
We shall write oy for the canonical trace on M x, R.

For a trace the modular automorphism group is of the form o] = Id for
every t. So U as defined in Proposition 6.43 is just 1. Thus by Proposition
6.43, m(M) is just M ® 1. The von Neumann algebra generated by the
left shift operators Ay = 1 ® ¢; is of course just 1 ® VN(R) where VNV(R) is
the group von Neumann algebra generated by the operators £, on L?(R).
So M x; R is just M@®VN(R). The unitary 1 ® F clearly commutes with
M ® 1. Using the fact that FVN(R)F~! = L*°(R) (see the discussion at
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the start of section 6.5), it therefore follows that (1 ® F)(M x, R)(1 ®
F ) =1F)( MRIUNR) (1@ F 1) = MRL*®(R). (Recall that properly
FVN(R)F~! is the algebra of multiplication operators with symbols in
L>(R).) It is a refreshing exercise to show that we will for any f € L?(R)
have that v, F(f) = F(¢.f), and hence that ¢, f = (F v, F)(f). We claim
that this same unitary transformation, transforms the dual action to the
action given by a — M\a for all a € M®L>*(R) (t € R). We pause to
justify this fact.

Given some f € L>(R), let My be the associated multiplication oper-
ator on L?(R). It can then be shown that in their action on L?(R), ;M
agrees with My, ;. For simplicity of notation we write Ur for 1 ® F, and
ar for the map M®L™(R) = U M&L>®(R)Ur = M x,R. Together the
above observations ensure that when passing from M x, R = M®VN(R)
to M®L>(R) by means of the unitary transformation described above,
the transformed dual action 6; = Urb:(Ux(-)Ur)Ux will have the form
0:(a® f) = (a® lf) = M(a® f) on the simple tensors of M@L>(R).
Since the simple tensors are o-weakly dense in M®L>(R), this formula
will by continuity hold on all of M®&L>*(R).

It remains to compute the precise forms of 7o 0 aF and oy o ar.

It follows from Proposition 6.64 that (DTaq : Drop)r = i = 1 ® 4,

for each t € R. In the context of M x, R, the density h = dim g the

dton
unique positive non-singular operator for which h* = \; for each ¢t € R.
(See Theorem 6.62.)
Recall that F¢;F ! = v, or equivalently that a}l(]l ®/4) =1 ® v for
each t € R. By Corollary 6.22, this then ensures that (D(Taoar) : D(mopo
ar))t = azF (1®£) =1 ®@wv. It is a not too trivial exercise to now use

this equality to conclude that similarly the density hr = % is the

unique positive non-singular operator for which h?f— = 1®w;. (This involves
a technical modification of the proof of Theorem 6.62.) Now observe that
in this particular case, the operators v; are of the form v;(g)(s) = e~*g(s)
for each g € L?(G) and each s,t € R. We require a clear understanding of
the manner in which the operators v; act on the multiplication operators
My where f € L®(R). For each f € L*(R) and g € L*(R), and each s,t €
R, we have that vy(Myg)(s) = ve(£g)(s) = % f(s)g(s) = (e=*)" f(s)g(s).
The positive non-singular operator hx for which hiﬁ_ =1 ® v, is therefore
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nothing but

hr=1® 1p (6.5)
Using the “transformed” version of the dual action described above, the
prescription for the dual weight translates on simple tensors a @ f of
(M®L*(R))+ to the prescription #r(a ® f) = [gbi(a® f)dt = [p(a®
bif)dmp(t) = a ® (Jg(lef dm(t)). (Here m denotes Lebesgue measure.)
Recall that the translation invariance of Lebesgue measure ensures that for
each fixed s € R we have [p f(s—t)dm(t) = [ f(—t) dm(t). So #r(a® f)
is just a ® ([ f(—t) dm(t)) (or more properly a ® ([ f(—t)dm(t))1). (In
the case where [p f(—t) dm(t) = co we can give meaning to this object in
the extended positive part of M®L>(R).) Therefore

(Foaz)a® ) = W@ ) = t(a) - [ (=)
(

However we know that Tajoar = mopoar(hz(+)) where hx is as in equation
(6.5) above. So on simple tensors (a ® f) € (M®L>®(R))4, Top © aF must
then have the form

(moar)a® f) = (Fmoar)(hr'(a® [))
— rula)- /R ¢ f(—t) dmm(t).

Since for any Borel set E C R we have that m(E) = m(—F), we will for
any positive Borel function g on R have [ g(—t)dm(t) = [ g(t) dm(t).
Hence we have that

(Fmoaz)a® f) = tala) - [ F(0)dm(t
and
(moar)(a® f)=T1Mm(a /f ) e 'dm(t)

With Taroar and mypoar represented in this form, the sign change effected
in the variable of the second coordinate, ensures that in this context the

den51ty %

1 ®e! (t € R). We collate the observations made above in the following
result:

is (by slight abuse of notation) just the simple tensor

THEOREM 6.74. Let M be a semifinite von Neumann algebra equipped
with a faithful normal semifinite trace Toq. Write Ton for the canonical
trace on M x, R. Up to Fourier transform we may then identify M x
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R with the von Neumann algebra tensor product ML (R). Under this
identification, the dual action takes the form 6i(a ® f) = (a @ l,f) on the
simple tensors of ML (R). In their action on M x; R, the dual trace
Tm and Top will under this identification be of the form

TM=TM® /R() dmp(t) and on = ™M @ /R() e tdm(t)

where m denotes Lebesque measure. In this representation the derivative
dim gy (by slight abuse of notation) be identified with 1 @ e, which

dron
clearly commutes with each element of M®L>®(R) (with respect to the
strong product).



CHAPTER 7

L? and Orlicz spaces for general von Neumann
algebras

7.1 The semifinite setting revisited

In this section we will indicate how the theory of LP and Orlicz spaces
for semifinite algebras, may be realised using crossed product techniques.
So throughout this section we will assume that M is a semifinite von
Neumann algebra equipped with a faithful normal semifinite trace 7p4.
Theorem 6.74 will play a crucial role in our analysis. We will in fact freely
identify M x, R with M&®L*(R) throughout this section. Readers are
therefore well-advised to keep one eye on Theorem 6.74 as they read this
section. The trace on M®L*>(R) will be denoted by Toy.

The following adaptation of Proposition 6.70 is the fountainhead of
the theory developed in this section.

LEMMA 7.1. Let f,g be commuting positive operators affiliated to an
arbitrary von Neumann algebra M. Also let ¥ be an Orlicz function and
f¥ be the fundamental function of L¥(R) equipped with the Luzemburg

norm. Then X(1,00)((9)f) = X(1,00 (£¥ (f)9)

PROOF. Let a, 8 > 0 be given. We proceed to show that a¥(3) <
1< B < ¥ 1(L1). Since U1(U(¢)) > t (see part(d) of Remark 5.30), it is
clear that 1

aU(B) <1 W(B) <~ =B < T (1/a),

and hence it only remains to show that 3 < U=!(1) = aW¥(B) < 1. Clearly
B<UTH1/a) = (B) < V(T (1/a)).

Since ¥(¥~1(1/a)) < 1/a (by part(d) of Remark 5.30), we have that

B< U1 (L) = a¥(B) <1 as required. It therefore follows that

aU(8) <1 5\1,_1(11/&) — ¥ (a) <1,

237
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or equivalently
a¥(p) > 1< pfg(a) > 1.

Since f and g are commuting positive operators affiliated to M, the
von Neumann algebra generated by their spectral projections is abelian,
and hence may be represented as some L>(2, ¥, v)-space. By the Borel
functional calculus, both f and g then appear as almost everywhere finite
Borel functions on the measure space (£2,%,v). However given two pos-
itive almost everywhere finite Borel functions f and g on R, the above
equivalence ensures that the sets {t € R: f(¢)¥(g(t)) > 1} and {t €
R: fy(f(t))g(t) > 1} differ by a set of measure 0, and hence that the char-
acteristic functions corresponding to these sets, agree almost everywhere.
So as elements of L>(£2, X, v), they must agree. But in the context of the
von Neumann algebra R, these characteristic functions are just the spec-
tral projections x(1,00)(¥(g)f) and X(l,oo)(fq’(f)g). This suffices to prove
the lemma. O

THEOREM 7.2. Let an M be given. Let ¥ be an Orlicz function and
let f¥ be the fundamental function of LY (R) equipped with the Luzemburg
norm. For any € > 0 we then have that

(st (exp)) (€) = TM(P([al/€)).

PROOF. Observe that the operators (1 ® exp) and |a ® 1| = |a| ® 1
are commuting positive operators affiliated to M®L>(R). We may now
apply the Lemma to this pair, with (1 ® exp) playing the role of f, and
la| ® 1 the role of g, to see that

X(1o0)(Ja @ T (exp)]) = X(1,00)((la] ® 1)(1 @ £¥ (exp)))
y((Jal @ DEY(1 @ exp))
= X(1,00(¥(la] @ 1)(1 ® exp))
= X(1,00)((¥(Ja]) ® 1)(1 @ exp))
= X(1,00)(¥(|a]) @ exp)
By Proposition 6.70 we have that
(X (1,00 (Ja @ £ (exp) ) = (1)

where v is the weight f — 7a(¥(|a|)'/2f¥(|a])'/?). (Note that Proposi-
tion 6.67 ensures that Proposition 6.70 is applicable to ¥(]a|]) ® exp.) In
other words

X(1,00

(X (1,00 (la @ £ (exp)[)) = Tae(¥(Ja).
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Given € > 0, we therefore have that
Qoo (exp) (€)= T(X(e,00) (la @ £ (exp)]))
= (X (e00) (]| © £¥ (exp)))
= mn(x(1,00)((lal/€) ® £ (exp)))
= Tm(¥(lal/e))

as required. O

The first consequence of this theorem gives us some clue as to how
LY (M, 7)) may be realised inside 9.

COROLLARY 7.3 (Luxemburg norm). Let VU be an Orlicz function.
Given an M, we have that a € LY (M, 1r) if and only if a @ £Y(exp)
belongs to M. Moreover for any a € LY(M,1r) we have the following
formula for the Luzemburg norm:

lally = Mg, (exp)) (1)-

PROOF. Recall that by Remark 5.33 we have that a € LY (M, 1p) if
and only if 7u(¥(a]a|)) < oo for some a > 0. But by the theorem, this is
the same as saying that a € LY (M, 7p) if and only if d(a@F¥ (exp)) (1/04)
oo for some o > 0. From the basic theory of 7-measurable operators we
further have that d(,gv (expy)(€) < oo for some e > 0 if and only if (a ®
fy (exp)) is Toq-measurable. Combining these facts, leads to the conclusion
that a € LY (M, 7p) if and only if a ® f¥(exp) is Top-measurable.

Now let a € LY (M, ) be given. To see the second claim we use the
theorem to conclude that

lalle = inf{e >0: Tpe(¥(|al/e) <1}
= inf{e > 0: d(ggev (exp))(€) < 1}
= inf{6 > 0: d(a®f‘1’ (exp)) ( ) < 1}

m(a@f‘l’(exp))(l)'
(Here the second to last equality follows from the fact that the function
8 = d(qf¥ (exp)) (8) is right-continuous.) O

The preceding theorem and corollary describe how one may use the
simple tensors in im to realise an isometric copy of L‘I’(M Tpm) inside .
What remains to be done is to find a reliable test for identifying those
elements of 9 that are of the form a @ f¥ (exp) for some a € LY (M, Tr).
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THEOREM 7.4. Let a Young function ¥, and a € M be given. Then
a is of the forma = a® f¥ (exp) for some a € L¥(M,Tr) if and only
if 0s(a) = vsa for all s € R, where vy = fY(e=*h)fY(h)~L. (Here h is the
density % =1®exp.)

We pause to point out that the operators vy are all bounded. This
fact will be verified in a more general context in Lemma 7.7.

PROOF. The “if” part is easy to see. If indeed a ® £¥ (exp) € 97?, then
for any s € R,

0s(a®f¥(exp)) = a® (Y (exp)
= a@fY(e %exp)
= vy(a®fY(exp)).

Now suppose that we are given some @ € 90 such that 6,(@) = vsa for
all s € R. Recall that h = 1 ® exp commutes with every element of 55?, and
therefore also each operator vs. (See Theorem 6.74.) On the basis of this
fact it is now fairly easy to see that then 6,(|a|2) = 04(a*)0,(a) = v2|al?,
and hence that 6,([a]) = vs|a| for all s € R. Let @ = a|al be the polar
decomposition of @. Now for a given s € R, it is clear that 04()0(|a|)
is a polar decomposition of ,(|a|). But since 0,(|a]) = vs|al, we have
0,(d) = vea = uvs|a| = ubs(|a]). Thus O,(a) = ubs(|a]) is then also a po-
lar decomposition of a. The uniqueness of the polar decomposition then
ensures that é;(ﬁ) = 4. This holds for every s € R, which by Proposition
6.69, ensures that w € M ® 1. That is u = u ® 1 for some partial isometry
u € M. Thus if we can prove that the claim holds for |a|, it will also hold
for a. We therefore may, and do, assume that a > 0.

By Theorem 6.74, h = 1 ® exp and @, and hence also f¥(h)~! and @,
are commuting affiliated operators. So by the Borel functional calculus
the strong product b = f¥(h)~'a is a densely defined positive operator
affiliated to 9. For this operator, we have that

0,(b) = fY(0,h)  va
= Y *h) Y (e nfY(h)Ya
= fYh)ta
= b
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for each s € R. Since b = £¥(h)~1a is positive, the operator e~? is bounded.

For this operator, we still have that (e %) = e=%(®) = ¢ for all s € R.
So by Proposition 6.69, there must then exist some b € M, such that
e =b®1. But then f¥(h)"'a=b= —log(h®1) = —(log(h) ®1). Given
that f¥(h)™! = f¥Y(1 ® exp) ™! = (1 ® £¥(exp)) ™!, we therefore have that
@ = —(log(b) ® f¥(exp)). By Theorem 7.2, the Typ-measurability of @ now
ensures that log(b) € LY (M, Tpz), and that @ is of the required form. [

We now gather the preceding analysis in the following theorem:

THEOREM 7.5. Let W be a Young function, and let h = le:m. Then the

quantity a — mz(1) is a norm on the space
LY(M) = {a € M: 6,(a) = vsa for all s € R},

where the operators vy are defined by vy = £¥ (e *h)f¥(h)~! for each s.
The mapping (LY (M, 7p), || - [lw) = (LY (M), m()(1)) : @ a & £¥(exp)
is then a surjective isometric isomorphism.

We have one final task to perform in this section, and that is to describe
the topology on (LY (M), m(,(1)) more fully.

THEOREM 7.6. For a Young function ¥ the norm topology on the space

LY (M) is homeomorphic to the relative topology induced by the topology
of convergence in measure on M.

Note that this result also holds for L°°!

PROOF. We remind the reader that the basic neighbourhoods of zero
for the topology of convergence in measure on 91 are of the form

N (e, 8) = {a: dz(e) < 6}

Let 1 > € > 0 be given, and suppose that m(1) < ¢ for some @ = a ®
£¥(exp) € LY (M). But then there must exist an 0 < a < e so that d~(a) <
1. By Theorem 7.2, this ensures that To¢(¥(|a|/a)) < 1. Next notice that
ﬁ > 1, since by assumption 0 < a < € < 1. We may therefore use the
convexity of ¥ to conclude that ﬁTM(\P(’CL‘/\/&)) < Tm(Y(lal/a)) < 1,

in other words 7((¥(|a|/y/a)) < /. On once again using Theorem 7.2,
this can be reformulated as the claim that di,gev (exp)) (V@) < /. This

ensures that @ = a ® f¥(exp) € N (Va, V).
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Conversely suppose that for some €, > 0 with 6 < 1, we have that
a=a®f¥(exp) € N(e ). Then d(anf? (exp)) (€) < 0 < 1. It then follows
that m ;g ¢ (exp)) (1) < € Thus (ay,) converges to 0 in the norm topology on
LY (M, 1)) if and only if ((a, ® f¥(exp))) converges to 0 in the topology
of convergence in measure on 9.

The norm topology must therefore be homeomorphic to the relative
topology induced by the topology of convergence in measure on M. U

7.2 Definition and normability of general P and Orlicz spaces

Throughout the rest of this chapter M will be a von Neumann algebra
and ¢ the “reference” faithful normal semifinite weight on M. The crossed
product MM = M x, R will play a crucial role in the development of
the theory of Orlicz and LP-spaces for general von Neumann algebras.
Readers are therefore advised to make sure that they are familiar with the
basic structural theory of this algebra as presented in Chapter 6 before
attempting to make sense of the theory presented here. In view of the
repeated use of I in developing this theory, to simplify notation we will
identify M with the copy m(M) living inside 9.

On the basis of the previous section, we are now ready to rigorously
define LP and Orlicz spaces for general von Neumann algebras in a manner
which is a natural extension of the definition of these spaces for semifinite
algebras equipped with a faithful normal semifinite trace. Before doing
that, we need the following lemma:

LEMMA 7.7. Let ¢ be a faithful normal semifinite weight on a von

Neumann algebra M, and let h = Z—f be the density of the dual weight @
on the crossed product M. Let f : [0,00) — [0,00) be any quasi-concave
function. Then the operators vy = f(e *h)f(h)™' (s € R) are always

bounded, with norm between 1 and e™%.

PROOF. This can be proven by noting that the facts that ¢ — f(¢) is

increasing and t @ decreasing, ensure that for any ¢ > 0, the number

f(g(_t;t) lies between 1 and e . The continuous functional calculus does the

rest. O

DEFINITION 7.8. Let ¢ be a fixed (canonical) faithful normal semifinite

weight on the von Neumann algebra M, and let h = %‘5 be the density
of the dual weight ¢ on the crossed product 9. Given a Young function
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U, the Orlicz space LY (M) associated with M (corresponding to the
Luxemburg-Nakano norm) is defined to be

LY (M) = {a € M: O,(a) = v}/%av}/? for all s € R},
where v = f¥ (e *h)f¥ (h)~1. We formally define the Luxemburg-Nakano
“norm” on L¥(M) to be the quantity ||allg = m,(1). In the case where
U(t) =tP (1 < p), we will denote this quantity by || -||,. In this case we

have that f¥(e=*h)f¥(h)~! = e~%/P1 for all s € R. So by analogy with the
above, we may for all 0 < p < oo define LP(M) to be the space

LP(M) = {a € M: O,(a) = e */Pa for all s € R}.

We note that the definition of Orlicz spaces for general von Neumann
algebras given in [Lab13|, differs from the one given above. However in
[LM, Lemma 4.10] the two definitions were shown to be equivalent. For
the sake of completeness we present the alternative definition:

DEFINITION 7.9 (Alternative definition). Let ¥ be an Orlicz function.
We define the Orlicz space L¥ (M) corresponding to the Luxemburg norm
to be the space of all operators a € 9 for which [efyg-(h)Y/2]a[fy- (h)Y2f] €
LY(M) for all projections e, f € n,.

REMARK 7.10. Having defined Orlicz spaces for general von Neumann
algebras, our task now is to further justify the choice of my(1) as the nat-
ural Luxemburg-Nakano norm for these spaces. We saw in Theorem 4.6,
that p(f) = ds(1) is the natural modular on 9. So the obvious candidate
for a Luxemburg-Nakano “norm” on an Orlicz space LY (M), would be

inf{e > 0: p(e | f]) < 1} = inf{e > 0: ds(e) < 1} = my(1).

A fact which strongly supports this proposal is the fact that the analysis in
the first section of this chapter, shows that in the case where ¢ is a faithful
normal semifinite trace, the quantity m.y(1) is indeed a norm on LY (M),
and that when equipped with this norm, the space (LY (M), m.(1)) is
an isometric copy of the space (L¥ (M, ¢), | - ||¢). We now show that the
quantity m(.)(l) is indeed a quasi-norm on each of the spaces introduced
above, and describe the quasi-norm topology on those spaces. For this the
following result is crucial.

PROPOSITION 7.11. Let W be a Young function. For any a € LY (M),
we have that

tm,(t) < m,(1) for all 0<t<l.
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PROOF. Let a € LY (M) and 0 < t be given. We may of course write
such a t as t = e® where s € R. Observe that for any r > 0, we then have
that

Ha(r) = (X (la)
= 7(0s(X(r.00)(lal)))
= T(X(r,00) (0s]al))
= T(X(ro0)([0s(a)]))
= dy,(a)(7)-
With v as in Definition 7.8, it now follows that
m,(t) = inf{r >0:d,(r) <t} (7.1)

= inf{r >0: dgs(a)(T) <1}

= my,,)(1)

= mp 12(1)

forall t =e®.
For any c € 9 and b € M, it is a simple matter to see that

my(1) = meeppzc(1)/? < bl - mese(1)'2 = [|b] - me(1)

and similarly that m. (1) < [|b|| - m.(1). With s and ¢ as before, we now
pass to the case where s < 0, or equivalently where 0 < ¢ < 1. In this case
|lusll < e™* by Lemma 7.7. As required, it therefore follows from equation
(7.1) and the above computations that mg(t) < [jvs]| - me(1) < +mg(1)
for all such ¢. g

The above proposition now yields the following important theorem.

THEOREM 7.12. The quantity m,(1) (a € LY(M)) is a quasinorm for
LY(M). The topology induced on LY(M) by this quasinorm is complete
and is homeomorphic to the topology of convergence in measure inherited
from M.

ProOF. First suppose that we are given a € LY (M) with m,(1) = 0.
By the preceding proposition, we then clearly have that m,(¢) = 0 for all
0 < t < 1. Since the decreasing rearrangement is right-continuous, this
then yields the fact that ||a| = limy\ o mg(¢) = 0, which can only be the
case if a = 0.



LP spaces — general case 245

The properties of the decreasing rearrangement ensures that my,(1) =
|A\jmg (1) for any scalar A and any a € LY(M). It remains to show that
m,.)(1) satisfies a generalised triangle inequality. Given a,b € LY (M),
we may conclude from the properties of the decreasing rearrangement and
the preceding theorem that

Mg (1) < 2 (;ma(l/Q) + ;mb(1/2)> < 2(ma (1) + my(1)).

We now show that LY (M) is a closed subspace of M with respect to
the topology of convergence in measure. Then once we have established
that the topology on LY(M) induced by m(,(1) agrees with the topol-
ogy of convergence in measure, this closedness will suffice to prove the
completeness of LY(M). It is clear from the definition of LY (M), that
membership of an element a of M to LY (M) can be rephrased as the
claim that a belongs to the intersection of the kernels of the operators

Ty : M — M:ars O,(a) — v/ 2a0l/? s eR,
/2 1/2

where vy is as in Definition 7.8. The operation a — v’ “avs’~ is clearly con-
tinuous with respect to the topology of convergence in measure, whereas
the operation a — 65(a) was shown to be similarly continuous in Corollary
6.63. Thus by continuity, the kernels must be closed as claimed.

It remains to prove that the topology induced on L¥(M) by m,(1)
is precisely the topology of convergence in measure. The fact that con-
vergence in measure implies convergence in the quasi-norm a — mg(1),
follows from Proposition 4.23. For the converse fix 0 < € < 1, and suppose
that we are given some a € LY (M) with m,(1) < €. By the preceding
theorem, we have that mq(e) < 1m,(1) < e. We may now once again use
Proposition 4.23 to conclude that then a belongs to the basic neighbour-
hood of zero N (e, €) of 9. Thus any sequence in LY (M) that converges
to zero in the quasinorm a — m,(1), converges to zero in measure. O

Inspired by the above theorem we now make the following definition.

DEFINITION 7.13. For each LY (M) we define m(,(1) to be the Lux-

emburg-Nakano quasinorm on LY (M), and will henceforth denote this
quasinorm by || - ||g where appropriate. In the case where W (t) = ? for
some p > 1, we will write || - ||, for this quasinorm.

A fact worth noting at this stage is the following uniqueness theorem.
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PROPOSITION 7.14. Let p1 and @2 be two faithful normal semifinite
weights on M, and let My = M X, R and My = M Xy, R Then the
*-isomorphism & from 9ﬁl onto 9)?2 constructed in Theorem 6.65, will
for each 1 < p < oo restrict to a linear isometry from LP(M, 1) onto

LP(M, ¢1).

PROOF. Since .# *-isomorphically identifies from My with S)AJ/IQ, it is
clear that for any a € My we have that m,(1) = m 4, (1). So all that
needs to be checked is that #(LP(M,p1)) = LP(M, ). This in turn
follows from Definition 7.8 and the fact that £ o0, = 0;0 .Z. O

EXAMPLE 7.15. We remind the reader that L (M) = M itself is an
Orlicz space generated by the Young function

0 ifo<t<1
q’oo(t)_{oo if1<t

This then raises the question of how the Luxemburg-Nakano quasinorm
computed in the preceding theorem compares to the operator norm on
M. We therefore proceed to compute || - ||w_, for this space. Firstly notice
that for ¥, as above,

1 f0  ift=0
(Woo)L(1/1) _{ 1 o<t

We leave the verification of this fact as an exercise. However what is clear
from this fact is that in this setting vy = f¥(e=*h).f¥Y>~(h)~! = 1. So
by equation (7.1) we will in this setting have that m,(t) = m,(1) for all
t € (0,1] and all a € M. We may now finally use the left-continuity of
t — m,(t) to conclude that ||a| = limy g mg(t) = my(1) = ||aljy,, for all
ac M.

£l (1) =

REMARK 7.16. Despite the elegance of the preceding example, it is at
this stage not clear that these Orlicz spaces are in general normable. For
now the strongest statement we may conclude from Theorem 7.12, is that
in this generality, Orlicz spaces may only admit a quasinorm instead of a
norm. To understand why this might be the case, we look at the modular
approach to Orlicz spaces (see Definition 4.4). Given some Young function
U, in its action on LY(X,X,v), the quantity p(|f]) = [ ¥(|f]) dv can be
shown to be a convex modular with LY(X,Y,v) a modular space. The
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prescription ||f|| = inf{e > 0: p(e"'z) < 1} then yields the Luxemburg-
Nakano norm on LY(X,¥,v). In the theory of modular spaces the so-
called Amemiya norm is given by the formula ||f||§ = inf{k~' > 0(1 +
p(kf)): k > 0}. It was only fairly recently that Hudzik and Maligranda
showed that in the measure space setting described above, this norm corre-
sponds to the Orlicz norm whenever the measure space is o-finite [HMOO].
These facts suggest that if in the type III case we can identify the correct
modular, we may be able to construct both a Luxemburg-Nakano and
Orlicz norm. Since the quasinorm topology on LY (M) agrees with the
topology of convergence in measure, it is clear from Theorem 4.6 that the
appropriate modular to use in this setting is nothing but p(f) = ds(1)
— the semi-modular that determines the topology of M. It is precisely
here that the problem lies. With the structure, currently at our disposal,
there is no obvious way of proving that in this generality p(f) = df(1)
is indeed a convex modular. The best we can do at this stage is to
show that it is a semi-modular. Without such convexity, the theory re-
garding the Amemiya norm fails, and the Luxemburg-Nakano “norm”
cannot be expected to be a norm (see for example the prerequisites for
[Mus83, Theorem 1.10]). For algebras equipped with a faithful normal
semifinite trace the situation is more regular. We know from the pre-
vious chapter that in this setting, we will for any f € LY(M,7) have
that dygev ) (1) = 7(V(|f])) — a fact which ensures that in its action on

{fofY(f): f € LY(M,7)} C (M&L*®(R)), the quantity d(.y(1) is in this
case indeed a convex modular.

The negative tone of the previous remark aside, there is in fact a rem-
nant of the equivalence of the Orlicz and Luxemburg-Nakano norms that
survives the transition to the general setting, and also a class of more
regular Orlicz spaces which do turn out to be normed. We discuss each of
these issues in turn. To achieve this objective, we will need the following
classical fact.

PROPOSITION 7.17 ([BS88, Lemma IV.8.16]). Let ¥ be a Young func-
tion. For any t > 0 we will then have that t < U=1()(¥*)~1(¢) < 2t.

COROLLARY 7.18. Given a Young function ¥, let Ly (M) denote the
space defined by

Ly(M) = {a € M: 0,(a) = 02/%av}/? for all s < 0},
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where Us = fg (e *h)fy(h)~!. (Here fy is the fundamental function corre-
sponding to the Orlicz norm on L¥(0,00).) The quantity ||al|§ = mg(1)
is a quasinorm for Ly (M), with the quasinormed topology homeomorphic
to the topology of convergence in measure. Moreover there is a canoni-
cal bijection ¢ from L¥ (M) onto Ly (M) for which we have that ||ally <
1:(@)]S < 2lally for all a € LY (M),

PRrROOF. The first claim may be proved using similar arguments as
those used for LY (M). To see the second, observe that on replacing ¢ with
%, the inequalities in the preceding proposition may be rephrased as the
claim that
1

< w(T*)"(1/u) < 2\1/_1(1/@

- for all 0
(1) or all u >0,

or equivalently that
9 (u) < fy(u) < 2fY(u) for all u > 0.

Next consider the mapping ¢ : a wllp/ 2aw\11,/ 2 (a € 97?) where wy =

£y (h)f¥ (h)~!. The previously centred inequality ensures that 1 < wg <
21. Now observe that for v, as in Definition 7.8 and v as in the hypothesis,
we have that

Os(wy)vs = Fy(Bs(R)2Y(0,(h) " Y (e *h)f¥ (h)~!
= fu(e"h) 2 tY (e h) " fY (e )Y (h) !
= fy(e"h) 2V (h)7!
= VswWy.

This ensures that for any a € L¥ (M) we have that

Hs(wlll,/Qaw\lpm) = 93(w‘ll,/2)v;/2av;/205(w\11,/2) = 1751/2(w\11,/2aw\11,/2)5;/2.

In other words the prescription a w\ll,/ 2aw‘11,/ * maps LY (M) into Ly (M).

A similar argument now shows that the prescription a — w\;l/ 2aw§1/ 2
maps Ly (M) into LY (M), and hence that the original map ¢ is a bijection
from LY(M) to Ly(M). Given f € LY(M) we have that [o(f)|§ =

mwé/zaw}f(l) < Hw\pHmf(l) < 2[/f|lw and that

£l = myp(1) < [lwg im0 (1) < ().
w N4
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For the next result we need the concept of a fundamental index of an
Orlicz space. This definition makes sense for all rearrangement invariant
Banach function spaces, but that is outside the scope of these notes. For
the spaces under consideration, these indices may be defined as below.

DEFINITION 7.19. Let ¥ be a Young function and let

v S
M0 =

Then the lower and upper fundamental indices of L¥ (M) are defined to
be

. log My(s) = . log My(s)
Prv = B8 Togs M P = 0 T

respectively.

PROPOSITION 7.20. Let LY (M) be an Orlicz space with upper fun-
damental index strictly less than 1. Then LY (M) C (L> + L')(9M, Ton).
Moreover the canonical topology on L¥ (M) then agrees with the subspace
topology inherited from (L> + LY)(9M, 7on).

PROOF. If indeed the upper fundamental index of LY (M) is strictly
less than 1, then there must exist some t3 > 1 and some 0 < § < 1 such
that loglgé‘l;(t) < ¢ for all t > ty. Since for ¢ > 1 we have that My(t) > 1,
this can be shown to be equivalent to the claim that Mg(t) < t0 for all
t > tg, or equivalently that qu(%) < (%)5 forall0 <t < %

Now recall that by equation (7.1), we have that mg(¢) =m 12 1/2(1)
for all ¢ = e’ where s; < 0, and vs, = f¥(e=*h)f¥(h)~L. If indeed s; <

Wi—1
—log(to) (equivalently 0 < ¢ < i), we will have that d fg(r)’”) < My(3) <
(1)° for all r > 0, and hence that |jvg, || < (1)°. It therefore follows that
mg(t) =m 12 1/2(1) < [Jus|mg(1) < (%)‘Sma(l) forall 0 <t < %, with
tm,(t) < m,(1) on [ty ', 1].

We may now use the fact that ¢t — my(a) is non-increasing alongside
this fact, to see that

m, (1) < /01 m, () dt <

1/to 1 1 1
/ 0(;)5dt+ dt] m,(1).
0

l/to

The result now follows from Theorem 5.58. O
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ExaMpLE 7.21. We show that the upper fundamental index of the
space LM ~1(0, 00) is % This space is therefore one of the Orlicz spaces
for which the canonical topology is a norm topology. The first step in
proving this claim is to note that isomorphic Orlicz spaces share the same
indices. We leave the verification of this fact as an exercise. So it is
sufficient to prove this for a space isomorphic to L ~1(0, c0). We show
how to construct such a space before proving the claim. It is easy to see
that the graphs of e! and %tQ are tangent at t = 2. This fact ensures that

<2 if 0<t<2
\IIE(t) =
et if 2<t
is a Young function. Using Maclaurin series it is easy to see that
cosh(t) -1 2

im ————— = —.
t—0+  W(t) e2

. . h(t)—1 . tyo—t_ L

Since we also have that lim;_,. % = limy—oo % = %, it is

clear that ¥, ~ cosh —1. (To see this note that the limit formulae ensure
thatwemayﬁnd0<a<ﬁ<oosothat€%< %< e%on [0, a,
and i < % < % on [B,00). Since the function % has both
a minimum and maximum on the interval [, ], a combination of these
facts ensures that we can find positive constants 0 < m < M < oo so that
mW,(t) < cosh(t) —1 < MW,(t) for all ¢ € [0,00).) This is clearly enough
to ensure that LY¢(0,00) = LM ~1(0, 00).

It remains to compute the fundamental indices of L¥¢ (0,00), where
we assume that LY¢(0, 00) is equipped with the Luxemburg-Nakano norm.
Since

wl(1) = 2 o<t <l
€ log(t) if e*<t ’

1

it now follows that the fundamental function of L¥¢(0, 00) is given

v T(1/t)
by
/2 if > e 2
_ 2 =
f(1) = { Tl e

We proceed to compute the function My_(s) = sup; fﬁe(é?- In computing

this function, we first consider the case where 0 < s < 1. Since f. is
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increasing, we then have that

(st) L)
fe(t) — fe(t)
for any ¢t > 0. Since we also have that
lim fe(st) lim log(t) i log(t)

)

150 (1) 90 log(st) 130 log(s) + log(t)

it is clear that My, (s) =1 in this case.
Now let s be given with s > 1. We then have that

. s1/2 if t>%

(5 _ ) _eg1/212100(1) i L>t> L
f.(t) log : Se
e ) i<

It is not too difficult to see that on the interval (0, 1), the function ¢ —

—£51/2¢1/210g(t) has a maximum of s*/2 at t = e72. So for t € (22, 5),

the supremum of the above quotient is s/2. Finally consider the function
try log® _ log(t) _q _ log(s) _q _ log(s)
log(st) — log(s)+log(t) — log(s)+log(t) — log(st) *

It is easy to see that

d log(s) o 10g(s)
7(1_log( )_t( >0

dt s)+log(t) 10g(5t))2
on t € (0, é) Hence on (0, é], t— I?gg((;ft)) attains a maximum of 1 +

3log(s) at t = ﬁ Using the fact that 1+ log(t) < t, it is now easy to see

that 1 + $log(s) = 1+ log(s'/2) < s/2. Putting all these facts together

leads to the conclusion that My, (s) = sup;q %(Stt)) = 5'/2 in this case. We

therefore have that

— log My (s) . logs'/? 1
By, = lim —— = lim ==
¢ soo0 Jogs s—oo logs 2
as claimed. Similarly
. log My,_(s) . logl
= lim ————~ = lim —
=¥e 550+ logs s—0+ log s

We conclude this discussion of Orlicz spaces for general von Neumann
algebras by showing that as in the semifinite setting, the spaces L' (M)



252 LP spaces — general case

and L1*°°(M) (constructed using the Young functions described in Propo-
sition 5.55) are in a very concrete sense respectively the smallest and
largest of all the Orlicz spaces. With Wi, and ¥4 as in Proposition
5.55, it is an exercise to conclude from Proposition 5.51 that the funda-
mental functions corresponding to these spaces, are respectively

£17°°(¢) = max(1,t) and £17°°(¢) = min(1, ).

Now recall that for an arbitrary Young function ¥, the fundamental func-
tion f¥ is quasi-concave; that is f¥ is increasing, continuous on (0, 0),

Z€ero Valued at precisely zero, and with ¢ — ( )

that () > f¥(1) whenever 0 < ¢t < 1, and that () < f¥(1) whenever
t>1. Put differently, this ensures that for any ¢ > O we have that

decreasmg This ensures

fY(Dfo ) < £Y () < £Y()FIN0(1).

These inequalities are the cornerstone for the following result:

PROPOSITION 7.22. Let W be a Young function, and let (¥(t) and

Cy(t) respectively be the functions defined by Y (t) = flfz,io(ot(f) and Cy(t) =
J%% These functions are respectively bounded by f\p( ) and £Y(1). The
operators (¥ (h) and Cy(h) are therefore bounded operators (with the same
bounds). The prescriptions vy : a Co(h)2aly(h)Y? and L‘i: a —
CY(R)Y2aCY (h)Y/2 where a € M, are then continuous maps on M which
respectively restrict to continuous embeddings of L' (M) into LY (M),

and LY (M) into LI1*°(M).

PRrROOF. Except for the final claim, all statements follow fairly imme-
diately from the discussion preceding the proposition. We prove the final
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claim. First assume that a € LY(M). For any s € R we will then have
0u(CY () 2aC Y (1))
= 05(¢" (W)"/?)85(a)85(¢¥ (1)'/?)
= O, (£ 470 () 2 () 12) - 0,(a) - (87 ()2 () )
= [FLIF0 (e h) V27 (¢ =5 h) "L/
(Y (e R) Y28 (B) 120 () V£ Y (e~ )1/
[£Y (e72h)T/2f1H00 (=5 )1/
= [FL1F0 (e h) /28 (R) /2 a[£Y (h)~/2£1+0 (e k)12
[f1+00(6 sh)1/2f1+00(h) 1/2] [f1+00(h)1/2f\1'(h)71/2] a
[EY (h) Y 2F100 (p)1/2] L [fltee () L/2f 1 o0 (o8 ) 1/2]
(e )Y/2E170 () /2] ()20 ()2
[f1+°o(h) 1/2f1+oo(efsh)1/2]

[f1+oo

By definition, C‘I’(h)l/2ag‘1’(h)1/2 must then be an element of L'T°°(M).
The proof of the other case runs along similar lines. O

Even in this generality, the L? spaces of M have a much more regular
structure than the class of Orlicz spaces. In the rest of this chapter, we will
therefore focus on refining the theory of L? spaces for general von Neumann
algebras. We already noted in Example 7.15 that the Luxemburg-Nakano
norm on L*°(M) agrees with the operator norm on M. We now pass to
analysing the (p-)norm on LP(M) where 0 < p < co. For 0 < p < 1, P is
of course not convex and hence LP(M) not an Orlicz space. However by

analogy with the theory already developed, we will here also write || - ||,
for the action of m.y(1) on LP(M). The following lemma provides useful
technical information for the analysis of the (p-)norm || - ||,.

LEMMA 7.23. Let 0 < p < 0o be given.

(1) For any a € 9 with polar decomposition a = ula|, the following
are equivalent:
e ac LP(M);
o a* € LP(M);
e |a| € LP(M) and u € M;
e |a]P € LY(M) and u € M.
(2) For any 0 # a € LP(M) we have that
o 1d,(r) = du(tY/Pr) for all t,7 > 0.
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e |lall, =mq(1) = da(l)l/p;
o t71/Pm, (1) = my(t) for all t > 0.

PROOF. First consider part(1). Recall that a being an element of
LP(M) means that 0,(a) = e %/Pa for any s € R. But then we must
clearly have that 6,(|a|) = |0s(a)| = |e~*/Pa| = e~/?|a| for any s € R. So
la| € LP(M) as claimed. Similarly a* € LP(M). As far as u is concerned, it
is clear that for any s € R, 05(u)85(|al) is the polar decomposition of f5(a).
But from what has already been verified, this means that 6(u)|a| is the
polar decomposition of a. From the uniqueness of the polar decomposition,
it follows that 65(u) = u for all s € R. But then u € M. That then proves
the equivalence of the first three bullets. The proof that the fourth is
equivalent to the third, follows on noting that the definition ensures that
la| € LP(M) if and only if |a|P € LY(M).

Now consider part (2). These claims may be verified by modifying the
technique used in the proof of Proposition 7.11. For the sake of clarity,
we repeat the essentials of that argument. Let a € LP(M) and 0 < ¢ be
given. We may then select s € R so that ¢ = e®. For any r > 0, we then
have that

Liar) = e r(xpenlal)

t
= 7(0s(X(r,00)(lal)))
= 7(X(r,00)(Bslal))
(x r,oo)(w (a)]))
6(a)(T")
= de*S/Pa(T)
= dt—l/pa(r)
= do(t"/7r).
Note that since a # 0, we must have that d,(s) # 0 for some s > 0. If we
combine this with the equality just verified, it follows that in fact d,(s) # 0
for all s > 0. Now observe that the above equality on the one hand gives
rPdy(r) = da(1), and on the other that do(da(1)'/?) = FHgyda(l) = 1
with do((da(1) — €)¥/P) = ﬁda(l) > 1 for any 0 < € < d,4(1). Hence
m,(1) = inf{r > 0: d,(r) < 1} = d,(1)"/?. We may now use the first
bullet of part (2) to conclude that t'/Pm,(t) = t'/Pinf{r > 0: du(r) <
t} =tYPinf{r > 0: dy(t'/Pr) < 1} = inf{s > 0: d,(s) <1} =mgy(1). O

= T

|
L
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Armed with the above lemma, we are now able to prove a Holder and
Minkowski inequality for the present context.

PROPOSITION 7.24. Let p,q,7 > 0 be given such that % = % + é. For
any a € LP(M) and b € LI(M), we will have that ab € L"(M) with
lladll; < [lal[p]|blp-

PROOF. Let a € LP(M) and b € LY(M) be given. For any s € R
we will have that 6,(ab) = e */Pa - =%/ = e~%/"ab. So by definition
ab € L"(M). It now follows from Theorem 5.2, that

exp/ log(mygp(t)) dt < exp/
0 0

By Lemma 7.23 this may be rewritten as

o0

log(my,(t)) dt - exp /OOO log(my(t)) dt

exp/ log(t™ " mg (1)) dt < exp/ log(t~/Pm, (1)) dt
0 0
-exp/ log(t~Y9my (1)) dt,
0

which yields

e!/7abll, = '/ mgy(1) < e'/Pmq (1) - e/Imy (1) = " allp|1b]lg-

O
PROPOSITION 7.25. For any a,b € LP(M), we have that
o lla+ bl < flall, + bll, whenever 1 < p < o,
e and ||a+ 0| < [lalb + [[b||b whenever 0 < p < 1.
The quantity || - ||, = m(1) is therefore a norm when 1 < p < oo, and

a p-norm when 0 < p < 1.

PROOF. The case p = oo follows from Example 7.15. Now consider
the case where 1 < p < oo. It then follows from Theorem 4.22, that
Jo mgyp(t) dt < [y mg(t)dt + [ my(t) dt. The final bullet in Lemma 7.23
now ensures that this inequality corresponds to the claim that

}%mﬁb(l) < p%l(ma(l) +my(1)).

The claim follows.
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Now let 0 < p < 1. For any 0 < r < p, it then follows from Theorem
5.9 that

1 1
| s @t = [ e ar
1 1
g/ ma(t)rdt+/ my (t)" dt
0 0
1 1
:/ m‘a|r(t) dt—l—/ m‘b‘r(t) dt.
0 0

Now if say f € LP(M), then 0(|f[") = [0s(f)|" = |e™*/Pf|" = e~/ @/} f]
for all s € R. In other words we then have that |f| € LP/"(M). That then
ensures that mjz-(t) = t‘T/pmmr(t) = t"/Pmy(t)" for all t > 0. If we
apply this fact to the inequality

1 1 1
/0 m|a+b|r(t) dtg/o m‘a|r(t) dt—l—/o m‘b‘r(t) dt,

we get Prmgp(1)" < B (mg(1)" + my(1)"). On dividing throughout by
E>% and letting 7 7 p, we obtain mg4(1)P < mg(1)P+my(1)? as required.

Regarding the final claim, recall that in the case 1 < p < oo we already
know that ||-||, is a quasi-norm. The validity of the triangle inequality now
ensures that it is a norm. In the case 0 < p < 1, the one fact regarding
a p-norm that is not immediately obvious is the fact that here too || - ||, is
non-degenerate. To see this, note that given some a € LP(M) for which
m,(1) = 0, Lemma 7.23 informs us that then m,(¢f) = 0 for all ¢ > 0.
Therefore ||a|o = limy o m¢(a) = 0, or equivalently a = 0. O

REMARK 7.26. It is clear from the above result, that the LP(M)-spaces
are in fact Banach spaces whenever p > 1.

7.3 The trace functional and tr-duality for LP-spaces

Although we have defined LP-spaces for general von Neumann algebras
and have even proved a Holder and Minkowski inequality for these spaces,
at present they bear little resemblance to their classical counterparts. We
now remedy this by introducing the so-called trace functional on L!(M).
This functional is a crucial tool for the development of duality theory in
this context.
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DEFINITION 7.27. We define tr to be the linear functional on L!(M)
given by tr(a) = wq(1), where w, € M, is the normal functional on M
corresponding to a by means of the bijection described in Theorem 6.72.

PROPOSITION 7.28. Let 0 < p < 0o be given. For any a € LP(M), the
quantity ||all, = m4(1) agrees with tr(|a|?)'/P.

PROOF. First let a € L'(M). Let w|q| be the functional in M, cor-
responding to |a| by means of the bijection in Theorem 6.72. Since
Wiq|(1) = djq)(1) by Theorem 6.72, it then follows from Lemma 7.23 that
tr(ja]) = m4(1) in this setting. Now suppose that a € LP(M). It is easy
to see that then |a|P € L'(M). We may then use what we have noted
regarding L'(M) to conclude that tr(|a|?)/? = m|a‘p(1)1/7’ =my (1) =
mg(1). O

The above proposition now enables us to show that L'(M) is an iso-
metric copy of M,, and to show that L%(M) is in fact a Hilbert space.

PROPOSITION 7.29. For any a € LP(M), we have that tr(a) = tr(a*)
and |tr(a)] < tr(|a]) = ||wal|, where w, is the normal functional corre-
sponding to a (Theorem 6.72). The quantity tr(|-|) = || - |1 is a norm
on LY(M), and when equipped with this norm, L'(M) is isometrically
isomorphic to M.

PROOF. Let a and w, be as in the hypothesis. All the claims follow
fairly immediately from Theorem 6.72. For the sake of the reader, we pro-
vide suitable details. For the first claim note that tr(a) = w,(1) = w}(1) =
wgx (1) = tr(a™). For the second claim note that |tr(a)| = |we(1)] < [|wa| =
[ wal [| = llwjgll = |wjq)(L)| = tr(lal). The equality tr(| - |) = || - [[» was
proved in the preceding proposition. Given a,b € L'(M), we may use
this equality to see that ||a + b||1 = tr(|a + b]) = ||wats]| = [|wa + wp| <
llwall + llwsl| = tr(Ja]) + tr(]b]) = |la|li + ||b]|1. The final claim is now an
immediate consequence of Theorem 6.72. O

PROPOSITION 7.30. The prescription (a,b) = tr(b*a) defines an inner
product on L?(M) for which (a,a) = ||a||3. The space L?>(M) is therefore
a Hilbert space.

PROOF. For any f € L'(M) we will again write wy for the nor-
mal functional corresponding to f by means of the bijection described
in Theorem 6.72. For any ai,as,b € L?*(M) and any v € R, we have
that <a1 + ag,b> = tr<b*(a1 + ’YaQ)) = Wh*(a1+ya2) — Wh*ay + YWhray =
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tr(b*ay1) + ytr(b*az) = (a1,b) + y{ag,b). The remaining properties of an
inner product may be proved by similar techniques. Given a € L?(M),
the claim regarding the norm follows by applying Proposition 7.28 to the
equality (a,a) = tr(|a|?). O

We proceed to show that tr satisfies a trace-like property. Once that
is done, LP-duality will follow fairly quickly.

_ LEMMA 7.31. For any fe 97@, the mapping z — f? is a differentiable
IM-valued map on the open right half-plane C. = {z: Re(z) > 0}.

PRrROOF. Let 29 € C4 and f € E)Afbr be given. We will show that
flog(f) € M with A f%| = f=0log(f).

First consider the case where f € .. Notice that ¢ — ¢* log(t)
extends to a function which is continuous on [0, || f]|], and 0-valued at 0.
Since sp(f) C [0, ]| f]l], it therefore follows from the continuous functional
calculus that we also have that f% log(f) € 9. It is an exercise to see that
as z — zp, the expression % —t7 log(t) will converge to 0 uniformly on
[0, ]| f]]]. We may then once again apply the continuous functional calculus
to see that —— (f* — f*) — f* log(f) converges to 0 in norm. Thus in

zZ—20

this case d%fz| = f* log(f) as required.

Z0 N
Now suppose that f € 91,. It then follows from what we have just
proven that %0 log(f)x(o~(f) € M for any v > 0. If therefore we can show
that 7(X(c,00)(f*°[1log(f)]) = 0 as € — oo, it will follow that f*log(f) €

M. Let 29 denote Re(zp), and notice that |f*0 log(f)| = f*|log(f)|. The

function ¢ — t*° log(t) has a minimum of —% on (0,00). So if we choose
1

g that would ensure that all of

v > 0 large enough so that 47 log(~y) >
the statements

t*0log(t) > " log(y), " log(t) > " log(y), t>~
are equivalent. So for such a -y, the Borel functional calculus ensures that

X(7,00) (f) = X (720 1og(v),00) (f*° log(f)]). We may now use this equality to
conclude from the known fact that 7(x(y,00)(f)) — 0 as v — oo, that also
T(X(y,00) (f§ | L0g(f)]) = 0 as v — oo.

Now let € > 0 be given and select v so that 7(X(y,00)(f)) < €. With
e denoting e = x([9~(f), the operator fe is of course bounded. It there-

fore follows from the first part of the proof that ||—=—((fe)* — (fe)?) —

2—20

(fe)* log(fe)|l < e for z close enough to zp. But this means that
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2_120(fz — f#0) — f*log(f) € N(e,e) for z close enough to zg. So by def-
inition ﬁ(fz — f?) — f*log(f) converges to 0 in measure as z — 2o,
which then proves the lemma. O

LEMMA 7.32. Let S° be the open strip S° = {z € C: 0 < Re(z) < 1}.
Let f,g € L' (M) be given. For any z € S° we have that f?g' =% € L'(M).
Moreover the map S° — LY (M) : z — f?g' =7 is analytic.

PROOF. Let z € 5° be given. It is not difficult to see that each of f*
and ¢g' =% belongs to 9. Now observe that for each s € R we have that
0s(f79'77) = (05()))7(0s(9))' 2 = (e f*)(e*("7)g! %) = e75f7g' .
Thus by definition f?¢g'~* € L'(M). We know from the previous lemma
that as maps into 901, each of z > f# and z + ¢!~ is analytic on S°.
(Here we used the fact that 1 — z € C9 if z € §°.) It is not difficult to
show that the product rule holds in this context, from which we may then
conclude that z — f?¢g'~% is analytic as a map into 9. But we know that
this map is L'(M)-valued. So since by Theorem 7.12 the norm topology
on L'(M) agrees with the topology of convergence in measure inherited

from 991, we are done. O

LEMMA 7.33. Let t € R be given and let L'/ (/24 (M) denote the
vector space

LV (M) = {a € M: O5(a) = e (DT for all s € R}.

For all a,b € LY/ (M) we then have that b*a,ab* € L'(M) with
tr(b*a) = tr(ab®).

PROOF. Given any a,b e LY/((1/2+#) (M) and any s € R, it is easy to
check that

93(b*a) _ (GS(b))*Hs(a) _ e—s((l/?)—it)b* . e—s((1/2)+it)a — ¢~ 5b*a.

Similarly 05(ab*) = e %ab* for any s € R. So by definition b*a,ab* €
LY(M). We may now apply Lemmas 7.23 and 7.28 to see that tr(a*a) =
daa(1) = dagx(1) = tr(aa*) for any a € LY((/2+D (M), Given a,b €
LY(A/2)+) (M), we may then apply this fact to the polarisation identities
3 3
b*a = (1/4) Y (a+i"b)*(a +i*b) and ab* = (1/4) Y _(a +i*b)(a + i*b)*
k=0 k=0
to see that tr(b*a) = tr(ab*). O
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THEOREM 7.34. Let p,q > 1 be given with 1 = %+ %. For any a €
LP(M) and b € LY(M), we have that tr(ab) = tr(ba).

PROOF. Let p,q and a,b be as in the hypothesis. We already noted in
Proposition 7.24 that then ab,ba € L'(M). So tr is well-defined on both
these products. First consider the case where say p = oo. Let wp, € M,
be the functional corresponding to b € L'(M) by means of the bijection
described in Theorem 6.72. It then follows from that theorem and the
definition of tr, that tr(ab) = wep(1) = a - wp(1) = wp(l) - @ = wpe(1) =
tr(ba).

Next suppose that 1 < p,q < co. We know from Lemma 7.23 that if
a € LP(M), then each of a* and |a|, also belong to LP(M). Using these
facts it is easy to see that a can then be written as a linear combina-
tion of positive elements of LP(M), specifically a = (|Re(a)| + Re(a)) —
(|Re(a)| — Re(a)) + i(| Im(a)| + Im(a)) — i(|Im(a)| — Im(a)). If therefore
we can show that in the case where a and b are positive we have that
tr(ab) = tr(ba), the same equality will then by linearity hold for general
elements a and b. We may therefore without loss of generality assume
that a,b > 0. Since then a?,b? € L'(M), Lemma 7.32 ensures that the
functions F(z) = tr(a??b?1=2)) and G(z) = tr(b?1~*)aP?) are analytic on
S°. Now notice that for any fixed ¢t € R we have that ,(a?((//2+%)) =
(05(a))PL/2)+it) — (g=s/pg)P((1/2)+it) — o=s((1/2)+it) (pP(1/2)+i) for all s €
R. Hence a?((1/2)+it) ¢ [((1/2+it)""(Af). We similarly have that pa((1/2)+it)
e L{/2+ (A1), Now consider the functions F, G defined on the open
strip S = {z € C: 0 < Re(z) < 1}, by F(z) = tr(a??90~2), and
G(z) = tr(b?02)gP?). It then follows from Lemma 7.32 that F and G are
well-defined analytic functions on the domain S°. Now observe that by
Lemma 7.33,

F((1/2)+ i) = tr(ap((1/2)+zt (17[(1/2)+m))
I'((Ip((l/Q)—Ht a((1/2)— it))
1r(ap((l/2)+zt (bq((1/2)+zt)) )
r((p2(1/2) +Zt>) P((1/2)+it)
(

(

(

&+ ot

= tr(pe((1/2)=it) gp((1/2) Fit))
= tr(peO- /2 +it]) p((1/2)+ib)
= G((1/2) +1it)

-+
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for any t € R. Thus F' and G are analytic functions on the domain S°,
which agree on the line (1/2)+it (¢ € R). That ensures that F' and G agree
on all of S, and in particular that tr(ab) = F(1/p) = G(1/p) = tr(ba). O

We are now ready to start the development of a duality theory for
the general case. We follow essentially the same strategy as in chapter 5.
Most of the proofs are minor modifications of the earlier ones. For the
sake of the reader we provide occasional details.

LEMMA 7.35. Suppose 1 < p < oo. For any a € LP(M), we have that
lla|l, = sup{|tr(ab)|: b € LI(M), ||b|lq < 1}, where 1 = % + %.

ProoOF. Holder’s inequality combined with the fact that |[tr(ab)| <
tr(|ab|) for each a € LP, b € L7 ensures that

sup{[tr(ab)|: b € LI(M), [|bllq <1} < lallp.

For the converse let 0 # a € LP be given. In the case where p = 1, the in-
equality sup{|tr(ab)|: b € L°(M), ||b]lcc < 1} < |la||1 is obvious. We sim-
ply choose b € L™ to be b = u* where u is the partial isometry in the polar
decomposition a = ula| of a, to see that tr(ab) = tr(ba) = tr(|a|) = ||a||;.
In the case where 1 < p < oo, we set b = ||al|p , where a = ula|
is the polar decomposition of a. For any s € R we have that 05(b) =
lally 105 (@)~ 05 (u) = flally™"|e~/Palr~ u* = e=5/1]|all; " af~ u* =
e~%/9b, ensuring that b € LI(M). Observe that [0/ = my(1)7 = my-(1)7 =
tr([6*]9) = |lall,Ptr(|a|?~) = [la|l,Ptr(Jal’) = 1, and hence that b € L4

with [|b||; = 1. By construction tr(ba) = ||a||17p/q7'(\a|p) = |lal[57P7 = [|a[p.
Hence equality must hold. O

p/qm‘pqu*

We will now prove that part of the Clarkson-McCarthy inequalities
also hold in this context. For this we need the following lemma:

LEMMA 7.36. Let 1 < p < oo, and let f,g € L% (M) be given. Then
2P+ gl < FID + gl < 1S + gl

PROOF. The first inequality may be proven in exactly the same way as
in Lemma 5.24. To prove the second we need to modify the proof of part
(ii) of Proposition 5.8, to ensure that it goes through for tr instead of 7.
Now recall that in the proof of Proposition 5.8, we showed that there exist
contractions a,b € M, so that a(f + g)'/% = f1/2, b(f + 9)'/? = ¢*/? and
a*a+b*b = s(f+g). We claim that both these contractions are in M. To see
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this note that for any s € R we have that e=2%/Pa(f 4 ¢)'/? = e 25/ p1/2 —
05(f1/2) = Os(a(f + 9)1/2) = 05(a)fs((f + 9)1/2) = 6—25/1)95(&)(]@ + 9)1/2-

This can of course only be the case if 05(a) = a for all s € R, in which
case a € M. The proof that b € M is entirely analogous. It then easily
follows from Lemma 5.7 that

1fllp +1lglly = mu((a(f + g)a ))” +my ((b(f +9)b"))"
= my((a(f +g)a*)?) + mu((b(f + g)b*)")
< my(a(f +g)Pa”) + my(b(f + 9)*b%)

Now recall that for any p € 9, we have that my,(1) = my(1)? =

m,+(1)? = myp,«(1). In addition it can easily be shown that both (f +
9)P2a*a(f + g)P/? and (f + g)P/?b*b(f + g)?/? are in L' (M) We may now
use these two facts to conclude from the above inequality that
If1I5+Nglly < mi(a(f + g)Pa”) + ma(b(f + g)"b%)
=my((f +9)"?a*a(f + ¢)"?) + mi((f + 9)"*b*b(f + 9)'*))
= t((f +9)"Pa*a(f + 9)"*) + te((f + 9P P6°0(f + 9)"?))
= tr((f + 9)"*(a*a+ bb)(f + 9)""?)
= tr((f +9)")
= lf+ 9l
O
Armed with the above lemma, we are now able to prove a general
version of Proposition 5.25. The proof is entirely analogous to the former

proof, the only difference being that we use the above lemma, in place of
the earlier semifinite version.

PROPOSITION 7.37. Let 2 < p < oo, and let a,b € LP(M) be given.
Then
la+bl15 + [la = bll5 < 227 (||ally + [[b]3).

We are now finally ready to prove tr-duality for LP(M)-spaces.

THEOREM 7.38. Let1l <p < ooandl < q < oo be given with1 =
The bilinear form

LP(M) x LI(M) — C: (b,a) — tr(ba)

»QM—I

1,
p
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defines a dual action of LP(M) on LI(M) with respect to which LP(M) =
(LY1(M))*. Specifically for each a € LP(M), the prescription b — tr(ba)
defines a bounded linear functional w, on L1(M). Moreover the mapping
a — wq is a surjective isometry from LP(M) onto (L1(M))*. In addition
wq > 0 if and only if a > 0.

Proor. By Proposition 7.29 the case where p = oo is just a restate-
ment of the well-known duality of M and M,. Hence we may assume
that 1 < p < oo. For this case the proof is almost identical to the
proof of Theorem 5.27. The only changes needed are to replace 7 with
tr, LP(M, 1) and LP(M,7) with LP(M) and L?(M), and references to
Lemma 5.23, with references to Lemma 7.35. The one aspect that gets
used in the last part of the proof which may be less obvious is the fact
that given a € LP(M) with a = a*, we will have that |a[’™ x(o _c0)(a)
is a positive element of L?(M, 7). The positivity of this element is clear.
The membership of L9(M) can be seen by noting that for every s € R,
Os(lalP™) = [Bs(a)fP~t = e~ VPla] = e7*/9a| and 65(x(0,o0)(@) =
X(0.-00)(0:(@)) = X(0—0)(€~7a) = X{0,-c)(@). Hence [aP~! € L7 and
X(0,—o0) (@) € L>®(M), which ensures that [a[P~!x o o) (a) € LI(M). O

7.4 Dense subspaces of LP-spaces

One of our main objectives in this section is to show that the non-
commutative analogue of the simple functions is dense in each LP(M)
(1 < p < ). Formally these simple functions are linear combinations of

terms of the form h'/2Peh!/?P where h = Z—f is the density of the dual
weight, and e € M a projection with ¢(e) < co. The main challenge that
we need to overcome here is the fact that in general h is not T-measurable!
We therefore need to be extremely careful when working with these oper-
ators, and for this reason will in this section depart from the notational
conventions we have been using for 7-measurable operators. Given two
affiliated operators a and b, we shall denote the operator product with ab.
If the product is in fact closed, we shall where necessary indicate this by
writing (ab). If the product is closable, the minimal closed extension will
be denoted by [ab].

Our first task is to describe those elements of M for which products
of the form h'/%a are T-measurable.

LEMMA 7.39. Let a € M be given, and let h = hy, = %f be the density

of the dual weight © of the canonical faithful normal semifinite weight ¢
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on M. Recall that we may then make sense of the form product a*h*a*
as an element of the extended positive part M4 of M (see the discussion
preceding Proposition 3.26). Then the following holds:
(a) The partially defined operator h}p/Qa* is densely defined if and
only ifa“hy~a* is a (non negative self-adjoint) operator. In this
1/2
case a~hy"a* = ‘h
(b) a € ny, if and only if a*hy,a* € LY(M), in which case p(a*a) =
tr(|h'/2a*|?).
PROOF. Let H be the Hilbert space for which 9 C B(H). For any
£ € H, let wg be the positive functional defined by a — (a§, §). For such a
& € H, we will then in the notation of Proposition 6.67 have that

(a"hy~a")(we) = hp(awea™) = hy(Ware)
2
_ { Hh}/%*g’ if a*¢ € dom(h1/2),

00 otherwise.

Therefore hi,/ 2a* is clearly densely defined if and only if a*hy,*a* corre-
sponds to an operator, in the sense that the projection po, in the spectral
resolution a®hy*a* = [7° Adex+00.pos is 0. The above equality therefore
also shows that a*hy,*a* = |h<1p/2a*\2.

Now recall that the action of the automorphisms 6, extend to the

extended positive part M. In their action on M we have that
Os(a“hy a™) = 0s(a) " bs(hy) 0s(a)" = e *a"hy, a”

It is therefore clear that (a”hy*a*) € L'(M) if and only if a*hy, a* =

ha*pa is T-measurable. (Here we used part (2) of Theorem 3.24.) By

Corollary 6.71 this is in turn equivalent to the assertion that a*pa € M,.
We therefore have that

(ahy"a*) € LY(M) & p(a*a) < 0o & a € ny,
as required. Notice that we then also have that |hy Y2 a*| € L*(M). It then
follows from the definition of tr, that
tr(|hy*a*?) = tr(a®hya*) = tr(harga) = (a*pa)(1) = p(a*a).
U

PROPOSITION 7.40. Let q € [2,00). If a € ny, then ah'/? is closable
with [ah'/9), h'/9a* € LI(M), and [ah'/9]) = (h'/9a*)*.
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PROOF. Let ¢ € [2,00) be given. By Lemma 7.39, the closed oper-
ator h'/2a* is densely defined, with |h'/%a*| € L*(M). Hence |h'/?a*|,
and therefore also h'/2a* is 7-measurable. In the case where ¢ > 2 we
may write h'/2a* as h'/2a* = hY/" .h1/9a* where r > 2 is given such that
3= % + 1. This clearly shows that dom(h'/2a*) C dom(h'/9a*). The -
measurability of h'/2a*, ensures that dom(h'/2a*) is 7-dense. But then the
same must be true of dom(h!/%a*). Therefore the closed operator h'/9a* is
also 7-measurable. We therefore need only confirm that fs(h'/9a*) = e=5/4
for each s € R to prove that h'/%a* € LI(M).

Given v > 0, we have that X[Oﬁv](h)(hl/qa*) - [X[Oﬁ](h)hl/q]a*, and
hence that [X[Oﬁ](h)(hl/qa*)] = [X[Oﬁ](h)hl/q]a* since all the (bracketed)
operators in the product are 7-measurable. So for any s € R and any
n € N, we have

X[o,e‘en](h)es(hl/qa*) = Xo.n(€ e °h) s(hl/qa
= 0:(X[0.0) (0))0s(h"/9a")

05 (X[o.n] (h) (h'/9a"))

€ Os([xjom (h)h"/Ma*)
([X[On](h)hl/q])es( %)

= e *xom(e )M a*
= e xpoeom (P
= efs/q[X[o,eSn](h

)
)(

h'/q*

)
1/q, *

)(h*/a”)]

The 7-measurability of h'/9a* ensures that the 7-measurable extension of

X[o,esn}(h)Qs(hl/qa*) agrees with e‘s/q[x[o,esn](h)(hl/qa*)] (see Proposition

2.51). We may therefore combine Proposition 4.12 with the fact that

X[0,esn](h) /T as n /0o, to see that

65 (h1/3a%)—e—s/a(h1/aq*) (1)
m 1/2
= |05(h1/l1a*)_675/q(h1/qa*)|2(t) /
m 1/2
- sub IX[0,e5n] (h)(es(hl/qa*) —S/q(hl/qa*))‘z(t) /
neN
=0
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for all £ > 0, and hence that

165(h"/9a*) — e=*/1(h!/ ") | oo = Km0y, 1/4g0)—es/a(ni/aqn) () = 0-

To see the claims regarding [ah!/9], we firstly note that (ah'/?)* = h'/9q*.
Hence the second adjoint of (ah!/9)* exists and agrees with (h'/2a*)*. This
shows that ah'/? is closable with [ah'/9] = (h'/9a*)*. O

REMARK 7.41. If we apply a suitable polar formula to the equality in
part (b) of Lemma 7.39, then the added technology provided by Proposi-
tion 7.40, enables us to conclude that op(b*a) = tr((h'/26*)[ah'/?]) for all
a,b € ny.

We need one more piece of mathematical technology before we are able
to prove our first density result. Since n, is a left-ideal, we know from
Theorem1.21 that it admits a right approximate identity. The semifinite-
ness of ¢ ensures that the projection to which such a right approximate
identity converges, must be the identity 1. However elegant this fact may
seem, we shall need a right approximate identity of n,, with more refined
properties. In particular we shall need a net inside n, which increases to
1 and which consists of analytic elements. In the development of noncom-
mutative integraton theory, similar techniques have been used by many
authors [PT73, Ter82, Vae0l]. We however require some very particu-
lar facts. With Proposition 6.12 as starting point, we pause to give some
hints on how the approximate identity we need is constructed.

PROPOSITION 7.42 ([VaeO1, Lemma 3.1], [Ter82, Lemma 9]). There
exists a net (fy) of positive entire analytic elements in n, converging
strongly to 1, and for which

(a) o2(fr) € np N for each z € C and each A,

(b) o2 (£ < e8MED? for each z € C and each ),
(c) (62(fr)) is o-weakly convergent to 1 for each z € C.

OUTLINE OF PROOF. We will give details as appropriate, but merely
sketch some parts of the proof.

One starts by selecting any right approximate identity (g) of n..
Recall that (as we noted above) in this case g, must increase o-strongly
to 1 as A increases. Fixing some 0 > 0, one now defines the net (fy) by

[
means of the prescription fy =4/ — / Jf(g)\)e_(st2 dt.
7r
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The next step is to show that the function

F:CoM:zw— \/E/Uf(g)\)e‘s(tz)2 dt
m

fulfils the criteria of Definition 6.11. (Details of this part may be found in
the proof of [BR87a, Proposition 2.5.22].) Having verified this fact, the
values of(f)), are then given by o?(fy) = \/>th (ga)e 00 2)” dt. This
then enables us to conclude that

nwmm[ﬂMwwtwﬁ
\/>/‘—6(tz‘dt

(I (2))?

The quick way to see that of(f\) € ny, Ny, for each 2 € C, is
to appeal to the technology of left Hilbert algebras. The connection of
ne N g, to left Hilbert algebras may be found in for example Theorem
VIL.2.6 of [Tak03a]. The fact that of(f\) € n, N0y, for each z € C,
then follows from for example [SZ79, Corollary, p272]. The verifica-
tion of this fact is also embedded in the proof of [Tak03a, Theorem
VI.2.2(i)] (see p 25 of that reference). For the sake of the reader we
provide the skeleton of a direct proof of this fact. Firstly let R > 0 be

given and let Sy = \/gz,ivzl e—3(t—2) oz (g,\)Atly€ be a Riemann-sum of

\/EIFR Uf(g>\)6_‘5(t_z)2 dt. Next recall that in its action on n,, ¢ satisfies
a Cauchy—Schwarz inequality. If we combine this fact with the fact that
poof = forall t € R, then for any s, € R and any )\, we will have that

lo(0€(g3)0f (92))] < e(lof (gn) )2 (|of (g0)IP)? = o(|gal?) < oo

One may then use this fact to see that
2

s (& ~
P(ShSN) < (Z |€5(t“)2|Atk> o(lgr%).

k=1
Taking the limit yields

2
R R
5¢<y/ af@neﬁwﬂfﬁf)fzé(/ kf“*”ﬂw><mwn%.
™ R m R
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Now let R — oo, to see that

2
pllof (P < 2 (1701 dr) ollanl?) = O 2(lga ) < .
T

It remains to show that (f)) converges strongly to 1. Let H be the
Hilbert space on which M acts. For any £ € H, we then have that

hin<f)\£7€> = 11/r\n< (\/E/Uf(gz\)e—&ﬁ dt) €7§>
= i/ [t 00

= \/E [t g e d
d 2
= \ﬁ [ depel?

= lel*.

If we combine the above formula with the fact that ||f\|| < 1, that then
enables us to conclude that

timsup /3¢ = &11° = msup (IA6)° = (H& ) = (& 1&) + 161 <0,

which proves the claim regarding the strong convergence of (fy).
We pass to proving (c). For any &, ¢ € H we have that

lim(o?(f)€,¢) = li§n<(ﬁ [ ot goe e dt) s,c>
= lim \E [ (ot ang e a
= \/E [t (DE Qe a
- \/E [ a0
(&:0).
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Thus (0 (fy)) converges to 1 in the Weak Operator Topology. But the
o-weak topology and the Weak Operator Topology agree on the unit ball
of M. Hence by part (b), (¢£(fy)) is o-weakly convergent to 1 as claimed.

O

With the existence of such a net verified, we now prove the technical
lemma which will unlock the first density result.

LEMMA 7.43. Let a € M be entire analytic with respect to the modular
automorphism group of . Then, for any z € C with Re(z) > 0, we have
that

ah* C hof (a).

PROOF. Let D = (,,cy dom(h™) and C; = {z € C: Re(z) > 0}. Then
for each z € C4, D is a core for h*. For £, € D, define the following two
functions C4 — C:

F:aw (& ah*C); G:aw <hz£,crm(a)g“>.
These are continuous on C,, analytic in the interior of C, and satisfy
F(it) = (& ahi'¢) = (¢ h'o_i(a)¢) = ("¢, 04(a)C) = G(it)

for all ¢ € R. (Note that 0%,(a) = h~"ah® by Proposition 6.40 and Theo-
rem 6.62). Therefore F' and G coincide. Now let £ € dom(h?). If ({,) is a
sequence in D converging to ( in the graph norm of A%, then

(& ah*¢) = lim (€, ah*¢y) = lim (W°€, 012(a)Gn ) = (B¢, 0ix(a)C)
for each ¢ € D. Since D is a core for h?, the result follows. O

COROLLARY 7.44. Let a € ny, Ny, be an entire analytic element for
which 0% (a) € nyNng, for each z € C. Given z € C with 0 < Re(z) < 1/2,
we have that

[ah®] = h¥0y,(a).

PROOF. Set z = s+ it where s € [0,1/2] and ¢ € R, and let a €
Noo. Lemma 7.43 then informs us that ah® C h®0;q(a). Moreover since
a € n, we know from Proposition 7.40 that ah® = (ah®)h% is a product
of T-premeasurable operators. Similarly since 0;,(a) € n*, h%;n(a) =
h¥(h*0;a(a)) will by the same proposition also be a product of 7-premea-
surable operators. The result therefore follows from the uniqueness of the
T-measurable extension (Proposition 2.51). O
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THEOREM 7.45.(a) For any q € [2,00), {[ah'/9]: a € n,} is dense in
LI(M).

(b) For any p € [1,00), {(h'/?Pal/?)[a'/2h}/?P]: a € py} is dense in
LE(M).

PROOF. Part (a): Let » > 1 be given so that 1 = %%— 1. Suppose
that z € L"(M). If we can show that we must have that z = 0 whenever
tr(z[ah!/]) = 0 for each a € n,, then by the duality theory developed in
the previous section, {[ah!'/9]: a € n,} will be weakly dense in LI(M), and
hence norm dense. So suppose that we do indeed have that tr(z[ah/9]) = 0
for each a € n,. For each b € M, the fact that n is a left-ideal ensures
that ba € n, for each a € ny,, and hence that tr(z[bah!/9)) = 0 for each
a € n,. Now notice that for any a € n, we have that blah!'/?] D bah'/9. By
the uniqueness of the 7-measurable extension (Proposition 2.51), we have
that the 7-measurable operator corresponding to the product b- {ahl/ ‘1} is

just [bah!/9). That means that for any a € n, and any b € M, we have that
0 = tr(z[bah'/9)) = tr([bah'/9)z) = tr(b([ah'/9]z)). The duality between L'
and L, then ensures that this can only be the case if [ah'/9]z = 0 for each
a € n,, or equivalently that 2*(h'/9a*) = 0 for each a € ny. It therefore
remains to show that z = 0 (equivalently z* = 0) if 2*(h'/%*) = 0 for
each a € ng.

It is easy to see that z*(h'/%a*) = 0 if and only if |z*|(h'/9a*) = 0.
Since trivially z* = 0 if and only if |2*| = 0, it follows that we may assume
that z* > 0. Having made this assumption one may then further note
that 2* = 0 if and only if (2o (2*)) = 0 for every v > 0. Since in this
setting the equality z*(h'/%a*) = 0 ensures that 0 = X[O,ﬂ(z*)z*(hl/qa*)
and hence that 0 = (Z*X[()’,ﬂ(z*))(hl/qa*), it follows that we may further
assume z* to be bounded.

Now apply Proposition 7.42 to select a net (f)) of positive entire ana-
Iytic elements in n, which increase to 1, and for which Uf/q( fr) € npNimy,
for each A. Assuming z* to be bounded, we have that 0 = z*(hl/qaf;q(j}\))
for each A. But by Corollary 7.44, [f\h'/9] = (hl/qaf/q(fA)). Hence given
¢ € dom(h'/) C dom([f\h'/4]), we have that & € dom(hl/qai/q(f)\)), and
WMo, (FH)E = fah/9€ — h1/9€. The fact that 0 = z*(hl/qa;jq( fr)) for

each )\, therefore ensures that z* = 0 on the range of h'/%, which must be
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dense by the fact that h is non-singular and positive. Hence as required,
z*=0.

Part (b): This claim easily follows from part (a). To see this let
f € L% (M) be given. Then f/2 € L?*(M). So by part (a) we may
select a sequence (a,) C n, so that [a,h'/?] — f1/2 (or equivalently
that (h'/?a*) = [a,h'/?]* — fY2). Let u, be the partial isometry
from the polar decomposition of a,. It is not difficult to see that then
(A7 ay)[anh! /) = (W'/?Pas Yup |an | WY/?P] = (R'/?P|an|)]an|R'/?). To see
this, note that since ran([|a,|hY/?]) C ker(hY/??|a,|)t = ker(|an|)* =
tafi(|a,|), the operator product uy, [|a,|h'/?P] is closed, hence T-measurable.
(Here we silently used the fact that n,, being a left ideal, is invariant under
the absolute value map.) But then u,[|a,|h'/?"] and [a,h'/?"] must agree,
since both are 7-measurable extensions of a,h'/? (Proposition 2.51). We
may now apply Holder’s inequality to see that

1 = (h"*P|an|)llan|h"*#]]l,
= [If — (h"/?ay)[anh' ]|,
= |If = f2lanh!/?) + f12P[anh! 2] — (hV2Pa)anh' ),
< S22 = Tanh PPl + (Y2 = (0P a0)) [anh 2P
< Y2 ll2pl 172 = fanh 2 ]llzp + 1 172 = (RY2Pa) fop [anh 7] 2,

from which it follows that (h'/??|ay|)[|an|h/?] — f as n — oco. O

In addition to answering some questions regarding dense subspaces,
the preceding theorem also raises questions.
For example given a1, a2 € p,, how do

(R ay ) a*n' 2] 4 (n /7Py [ay "0 ),
and
(W2 (ay + a2)?)[(ay + ag)'/2h}/?P]

compare? We now address these issues before concluding this section with
an analysis of “simple functions”.

DEFINITION 7.46. For ¢ € [2,00) define the map

i@ . n,>ar [ahl/q} € LYM,).
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For p € [1,00), define the map
i@ . poDars i) (a1/2)*12P) (q1/2) € LP(M)
For the task we have set for ourselves, the following lemma is crucial.
LEMMA 7.47. Let a,b € ny, and ry, s; € [2,00) be given withry ' +s7 ' =
ro ' + 551, Then
([ah"/™)(RY516%)) = ([ah!/ 2] (hY/*20")).

PROOF. Assume without loss of generality that s; < so, so that r; >
r9. Then

hl/ma* _ h(l/rg—l/rl)(hl/rla*) C ([ahl/rl]h(l/m—l/m))*’
so that [ah'/2] D [ah!/m]h(1/51=1/52) "and
[ahl/rg]hl/szb* ) [ahl/m]h(l/s1—1/52)h1/52b* _ [ahl/rl]hl/slb*.
Since each of h'/*2b* and h/*1b* is 7-measurable by Proposition 7.40,
both sides of the formula represent 7-pre-measurable operators. The

claim therefore follows from the uniqueness of the 7-measurable exten-
sion (Proposition 2.51). O

PROPOSITION 7.48. For q € [2,00), each of the maps i'9 is linear and

injective. Moreover they are related through the estimate

. . 2 _

159 (@) lq < 5P (@)lI3/[lafl 25 (7.2)
for g € {2¥: k € N} and a € n,.

PROOF. For a,b € n and A € C, both j@(a + Ab) and the strong
sum (9 (a) 4+ @ (b) are closed extensions of the 7-premeasurable operator
ahM 44 X\bh1/1, s0 linearity follows from the uniqueness of the 7-measurable
extension (Proposition 2.51). Injectivity of the map j(@ follows from the

injectivity of the operator h'/?. By Lemma 7.47 and Holder’s Inequality,
we have that

eo@l,, = e (w2 [anr>1]))
= tr (([ahl/Qq} hl/zqa*)q)

tr (([or?] a"))

= [ @@a | < [ @] lall
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for any ¢ > 2, a € n,. The estimate follows by iterating this inequality. [
THEOREM 7.49. For p € [1,00) the map
iPp, - LP(M)

is additive and injective—in particular it has a unique extension to a linear
map (also called iP)) from m, into LP(M). The extension is injective and
positivity preserving, and for any a,b € n, satisfies the formula

%P (a)52P) (b) = i) (a*b).
As a positive map it is normal in the sense that if a net (ay) C p,, increases
to a € py, then i®)(ay) increases to i) (a).
PROOF. Suppose that a,b € p, and
R1/2pg1/2 |:a1/2h1/2p:| — pl/2pp1/2 [bl/zhl/zp} '

By the injectivity of h'/2?, ¢/2 {al/zhl/%} = pl/? [bhl/Qp] and so ah!'/?P =

bh1/2P. But h'/?P has dense range, and a and b are bounded, so a = b.

Hence the map is injective. To prove additivity we must show that for

a,b € py,

hl/zp(a—kb)l/Q[(a+b)1/2h1/2p] _ h1/2pa1/2[a1/2h1/2p] +h1/2pb1/2[b1/2h1/2p]
(*)

where the sum on the right is in the strong sense. Since x; = (a +
b)1/? {(a + b)l/zhl/%} and z := a'/? [al/th/Qp} +b1/2 {bl/th/Qp} are clos-
able 7-pre-measurable extensions of the densely defined operator (a +

b)hl/ 2r their closures coincide by the uniqueness of the 7-measurable ex-
tension (Proposition 2.51). Since then

B2 (1] D BY% (a4 b)'* | (a + 5)'/* 1/ and

h1/2p[x2] ) Rl/2p [al/Q |:al/2hl/2pi| 4 pl/2 [bl/th/ZpH
RL/2p /2 [a1/2h1/2p] + pl/2ppl/2 [b1/2h1/2p:| :

)

(*) holds on the intersection of the domains of i®?) (a+b), i??)(a) and i) (b).
But this intersection is 7-dense, and hence uniqueness of the T-measurable
extension (Proposition 2.51) demands that (*) holds unreservedly. There-
fore i) is additive. Since m, is linearly spanned by its non-negative
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elements, the prescription
(a1 az)+i(ag —as) > i®) (1) =i (@) +i (P (a5) = i P (@), ax €pp

then gives a well-defined extension of i?) to a linear map m, — LP(M).
Clearly this is the promised unique linear map extension of i® to all of
m,, which is moreover injective and positivity preserving.

We now prove the stated formula for realising the extension. First
consider the case where b = a. This case follows from the fact that
y1 := ((h'/?Pa*)[ah/?P]) and y := ((h'/?P|a|)[|a|h'/?P] coincide. (This was
verified at the start of the proof of part (b) of Theorem 7.45.) Since each of
the maps (a,b) — i® (a*b) and (a, b) — ) (a)*5P) (b) is sesquilinear (by
the linearity of i) and j(2p)) the full result follows from the polarisation
identity.

Finally let a,ay € p, (A € A) be given, with ay ,* a. The fact that the
map i) is order preserving, ensures that 0 < i®)(ay) < i) (a) for each
), and hence that sup, i”) (ay) = g exists as an element of M., for which
g < iP)(a) (see Proposition 2.61). For any ¢ € H, we have that

<ai/2hl/2p€’a§\/2hl/2p§> Ve <a1/2h1/2p€7a1/2h1/2p§>.

We shall use this fact to prove that g = i(®) (a), but we need some technical
information before we are able to do so.

Let f be a closable operator on the Hilbert space H, with minimal
closure f. Let 94(f) be the graph of f, and P the bounded mapping
P:9(f) - H : (u,v) — u. By [KR83, Remark 2.7.7] P* has dense
range, which is contained in dom((f)*f) and which is a core for f. By the

closability of f, 4(f) is dense in 4(f), and so by continuity, P*(4(f))

is dense in P*(¥4(f)), and therefore also in H. The subspace P*(4(f)) is
clearly contained in P*(¢(f)) and hence in dom((f)*f), and is by defini-
tion a core for f.

By Proposition 7.40, h'/?Paq/2 is r-measurable and a'/2h'/?P densely
defined and closable, with the 7-measurable closure given by [al/ 2pt/ ) =
(RY/?2Pa1/2)*. As follows from the preceding discussion, dom(a'/2h'/?P) =

dom(h!/?P) contains a core C of [a'/2h!/?P], which is also contained in

dom((h/?Pa/?)[a'/2hY/?P]) = dom(iP)(a)).
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Therefore the previously centred equation may be reformulated as the
claim that

(i) (a))€,€) 7 (iP)(a)¢, &) for all € € C.

This means that (i) (a)¢, &) = (g€, &) for all € € C. But by the polarisation
identity, this in turn ensures that (i®)(a)¢,¢) = (g€,¢) for all £,¢ € C,
and hence that i??) (a)¢ = g¢ for all £ € C. We therefore we have two 7-
measurable operators agreeing on a dense subspace of H. By Proposition
2.51 this suffices to ensure that i) (a) =g . O

REMARK 7.50. With the technicalities regarding the map i”) now
taken care of, we will for a given f € m, in the rest of these notes simply
write h'/2P fh1/2P for i®P)(f) where convenient.

PROPOSITION 7.51. Given p € [1,00), let
s, = span{i?(e): e € P(M), p(e) < oo}.

The positive cone i) (s}) is dense in L (M).

PROOF. We shall prove that the closure of i(P) (s5) contains i®)(p,).
The claim will then follow from Theorem 7.45. So let a € p, be given.
With ey denoting the spectral resolution of a, we of course have that a =
fOHa” Adey. We may now select a sequence (g, ) of Riemann sums increasing
to a. These Riemann sums are of course of the form a,, = Zi\i " Ve e(kn)
where the e(k,)’s are mutually orthogonal spectral projections of a, and
the 7k, ’s non-negative reals. Next observe that for each € > 0, we have
that ©(X(co0)(@)) < € 'p(a) < oo. Using this fact we now replace each
gn With an = gnX(n-1,00) (a). The result is a positive “simple function”
for which all the projections now have finite weight. Since g, ' a and
X(n-1,00)(@) /" 1, we may use the Borel functional calculus to conclude
that a, /' a. We will show that i%”)(a,) converges to i%")(a). The case
p = 1 is somewhat simpler to describe. We therefore first deal with this
case, before showing how that argument may be modified to prove the
general case.

Consider the case p = 1, and let b € M be given. It then follows from
Proposition 2.63 that b'/2i®)(a,)b'/? 7 b/%®)(a)b'/2. We may therefore
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use part (iii) of Proposition 4.12 to conclude that

tr(bi® (a,)) = tr(b/?i®) (a,)b/?)

= My1/20) (g, )1/2(1)
/7 Mgsie) (g2 (1)
= tr(0"%P (a)b'/?)

= tr(bi®(a)).

Since each b € M is a linear combination of four positive elements, it
follows that tr(bi® (a,)) — tr(bi® (a)) for each b € M. Therefore i?)(a)
is in the weak closure of i) (5{;), which by convexity must agree with the
norm closure.

Now suppose that 1 < p < oo, and let 1 < ¢ < oo be given with
l=p'4+¢"' Givenbe p, it will in this case follow that

20 (51/2)iP) (a,,); 2D (p1/2) 7520 (p1/2)iP) ()29 (p1/2).
As before we may then use part (iii) of Proposition 4.12 to conclude that

(@ B)iP (an) = (0 BY2)i®) (0,20 (61/2))
= mj<2q> (bl/2)i(p) (an)j(Q‘Z)(bl/Q)* (1)

/ mj@‘l)(b1/2)i(P)(a)j(Zq)(b1/2)*(1)

— tr(j(QQ)(bl/Q)i(p)(a)j(Q‘I)(bl/?)*)

= tr(i@ )i (a)).

Again as before we use the fact b € m, is a linear combination of four
positive elements of m, to see that tr(il@(b)i®)(a,)) — tr(il@ (b)i®)(a))
for each b € m,. For a general f € L9(M), let € > 0 be given, and select
b € my, so that ||f — i@ ()|, < e. Notice that the fact that 0 < i) (a,) <
i) (a), ensures that i) (an)]y = My0(e,)(1) < My (1) = [{P(0)]
It therefore follows that

[t (f (i) (a) =% (an)))]

< Joe((f =19 ) (P (@) =i (@) + [t (9 (0) (P (@) =i (an)))]
< 2¢[[i® (@)l + [tr(i'9 (0) (P (@) — 1P (an)))].
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By the first part of the proof there must then exist N € N so that
tr(f(i®) (a) —iP)(ay)))| < €(2]i®)(a)|p + 1) for all n > N. Thus by defi-
nition

Tim[tx(£(1) (@) — %) (a,)))] = 0.
So as in the former case, we have that i%P)(a) is in the weak closure of
i®) (5;5), and hence by convexity in the norm closure. O

In the case where ¢ is a state rather than a weight, one is able to
obtain a much stronger result with significantly less difficulty. We close
this section with a consideration of this case.

PROPOSITION 7.52. Let ¢ be a faithful normal state on M. For any
p € (0,00), h'/P € LP(M) where h = Z—f. In addition for any p € (0,00)
and c € [0, 1], span(h/PP(M)RI=9/P) js dense in LP(M).

We note that it is precisely the fact that in this case h is 7-measurable,
that renders this case significantly simpler to deal with.

PRrOOF. Notice that the first claim is a direct consequence of Theorem
6.72. We shall prove the second claim in several stages, the first of which
is the claim that for any p € [1,00), h'/P M is norm-dense in LP(M, 7).
It is a simple matter to check that h'/?M C LP(M). Now let ¢ > 1 be
given with 1 = p~' + ¢!, and let g € LI(M) be given with tr(gh'/Pa) =
0 for all a € M. It is easy to check that gh'/P € L'(M), and hence
the duality theory developed earlier shows that we must then have that
gh'/P = 0. But h is a positive non-singular element of ‘jﬁ, which ensures
that ran(hl/ P) is a dense subspace of the underlying Hilbert space. The
two T-measurable operators g and 0 agree on this dense subspace, and
so by the uniqueness of the 7-measurable extension (Proposition 2.51),
we must have that g = 0. By the theory of LP-duality developed earlier,
this means that hY/P M is weakly dense in LP(M). But since h'/PM is
convex, the norm closure must agree with the weak closure, proving the
claim in this case. Now suppose that p € [%, 1). It is a simple matter
to use Holder’s inequality to see that for any a € M, the embedding
L?(M) — LP(M) : f — h'Y?Pfa is well-defined and continuous. It
therefore follows from the former case that h'/PM = hY/2P(RY/2P M)M
is dense in hY/?L?*(M)M, and hence that h1/PM D hY/2PLP(M)M D
hY/2P(MRY2P) M. We may now once again use the Hélder inequality to
see that the bi-linear map L* (M) x L?**(M) — LP(M) : (f,g) — fg
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is well-defined and continuous, from which it then follows that hl/?P M D
(RY/22 M) (RY/2P M) D L2 (M).L**(M) = LP(M). Given that h'/PM C
LP(M), this clearly suffices to prove the claim.

To prove the claim for p € (0, 1), one simply iterates the above proce-
dure.

Since the process of taking adjoints is continuous with respect to the
LP-topology, it now trivially follows that for each p € (0, c0), Mhp/P =
(RY/P M)* is dense in LP(M).

Next let ¢ € (0,1) be given. As before we may use Holder’s inequality
to see that the bi-linear map

LPEM) x LU (M) = LP(M) = (f,9) = fg

is well-defined and continuous. Using this fact, the respective density of
he/P M and Mh(1=9/P in LP/¢(M) and LP/(1=¢) (M), ensures that

he/P MR(=9)/P = (he/P M)(MR(1=9)/P) is dense in LP/¢(M).LP/ (1=} (M) =
LP(M).

We have therefore proven that for each p € (0,00) and each ¢ € [0, 1],
he/P Mh(1=9)/P is dense in LP(M). To conclude the proof, we need to show
that h%/P MAU1=9/P is contained in the closure of span(h/PP(M)h1=0)/P),
For this, it suffices to consider some a € M, and show that he/Pah(=0)/p
is in this closure. Given a € M, we may argue as in the proof of the
previous proposition, to select a sequence (a,) C span(P(M)) of (non-
commutative) Riemann-sums converging to a in the L°-norm. Hoélder’s
inequality once again informs us that the embedding M — LP(M) : b —
he/Phh(1=0)/P is well-defined and continuous. Hence, (h%/?a, h('=9)/P) must
converge to h®/Pah(1=9)/P in the LP-topology. ([

7.5 L?(M) and the standard form of a von Neumann algebra

Let M be a von Neumann algebra, and ¢ a faithful normal semifinite
weight on M. Our primary goal in this section is to prove that the theory
of LP(M)-spaces is rich enough to allow for the realisation of a standard
form of M in the sense of Definition 6.18 within this framework.

DEFINITION 7.53. For each p € [1, 00|, we define left \, and right p,
actions of M on LP(M), by the prescriptions

M(a)f=af  feLPM),
pp(a)f = fa  feLP(M).
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Given a € M, it follows from Proposition 7.24 that

1Ap(@) fllp < llallooll fllp and flpp(a) fllp < llalloll Fllo

for each f € LP(M), So each of A\, (a) and pp(a) continuously maps LP (M)
into LP(M).

PROPOSITION 7.54. For each p € [1,00]| the following holds:

(a) Ap is faithful representation and py a faithful anti-representation
of M on the Banach space LP(M).

(b) For all a € M we have that JyAp(a)J, = pp(a*) and Jppp(a)d, =
Ap(a*), where Jp, denotes the anti-linear isometric involution f —
f* on LP(M).

(c) For any z in the centre of M, we have that A\,(z) = pp(2).

PROOF. Part (a): Suppose that for some a € M, we have that \,(a) =
0. Let 1 < ¢ be given so that 1 = p~! + ¢~!. For any f € LP(M) and
any g € LI(M), we then have that tr(afg) = tr((Ay(a)f)g) = 0. It is
not difficult to show that LP(M).LI(M) = L}(M). Hence by duality we
must then have that a = 0. To see the multiplicativity, notice that for
any a,b € M and f € LP(M) we have that \,(ab)f = abf = a\,(b)(f) =
(Ap(a)oXp(b))(f). We leave the proof of the linearity of the map a — A,(a)
as an exercise. To see that this map is continuous, observe that it follows
from the discussion preceding this proposition that ||Ay(a)|| < ||a||ec. The
proof that a — p,(a) is an anti-representation runs along similar lines.

Part (b): For all a € M and f € LP(M) we have that JyA,(a)Jp(f) =
(af*) = fa* = pp(a”)(f) and that Jypp(a)Jp(f) = (f*a)" = a*f =
Ap(a®)(f)-

Part (c): It follows from Theorem 6.62 that z is in the centre of
M, and hence (by the density of 9t in M), in the centre of . Having
noted this, it is now trivial to see that for any f € LP(M), we have

M (2)f = 2f = fz = pp(2)(f)- u

THEOREM 7.55. Let p € [1,00]. For any subset S C B(LP(M)), we will
write 8" for the set of all bounded linear operators on LP(M) commuting
with all the elements of S. We have that A\p(M) = pp(M)" and ppy(M) =
Ap(M)".

PrOOF. Foralla,b € Mand f € LP(M), we have that A\, (a)(pp(b)(f))
= afb = pp(b)(A\p(a)(f). Hence Ap(M) C pp(M)" and p,(M) C Ap(M)'.
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We show that A\,(M)" C p,(M). The inclusion p,(M)" C A,(M) follows
by a similar argument. This will then suffice to prove the theorem.

Case 1 (p=00): Let T € A\oo(M)' be given. For any f € L>®(M) we
then have that T(f) = T(f1) = T( Ao (f)(1)) = Ao (f)(T(1)) = fT(1) =
pﬁO(T( ))(f)- Clearly T' = poo(T(1)) € poo(M), which proves the claim in
this case.

Case 2 (p=1): Let T € A\ (M)’ be given. Let S =T* € B(L>*(M))
be the Banach adjoint of T. So by tr-duality we then have that tr(7T'(f)a) =
tr(fS(a)) for every f € LY(M) and a € L>®°(M). For any a,b € L®(M)
and f € L'(M) we have that tr(S(ab)f) = tr(abT(f)) = tr(ar1(b)(T(f)))
= tr(aT(A1(D)(f))) = tr(aT(bf)) = tr(S(a)bf). It therefore follows that
S(ab) = S(a)b for all a,b € L>*(M). This equality may be reformulated
as the claim that S o pso(b) = poo(b) 0 S. It therefore follows from case 1
that S = Aso(z) for some x € L*°(M). But for every a € L*°(M) and
f € LY(M), we then have that tr(T(f)a) = tr(fS(a)) = tr(fAso()(a)) =
tr(fxa) = tr(p1(x)(f)a). This ensures that T' = p;(x).

Case 8 (1 < p < 00): Let T € A\,(M)" be given, and select ¢ > 1
so that 1 = p~! + ¢~1. Our strategy will be to reduce the problem to the
setting of case 2. To achieve this objective, we formally define a linear map
S : LY(M) — LY(M) by the prescription S(3X 7., brar) = S p_q kT (ax)
for all n-tuples a1, as,...,a, € LP(M) and by,be, ..., b, € LI(M).

We first establish the well-definiteness of S. Assume aq,aso,...,a, €
LP(M) and by, bs,...,b, € LY(M) are given with > ;_; bpar = 0. Con-
sider the term a = (3.7_; afay)/?. Since a%,a, < a® for each 1 < m <
n, it then follows from Proposition 2.65 that there exist contractions
€1,€2,...,cn € My supported on s(a), such that ac,a = af,a,, for each
1 < m < n. Since a(3]7_; cx)a = a?, we must have that S}, cx = s(a).
Now observe that |c71,{2a\ = |apy| for each 1 < m < n. We may there-

fore select partial isometries uy (1 < k < n) so that for vy = ukck/ 2
(1 < k < n), we have that vpa = ax (1 <k <n), and Y7 |vx]? = s(a).
Now consider the term ) ;_; bgvg. By construction we then have that
$-(C 01 o) < 8.0 vk) < 8320 |ue?) = s(a). But we also have
that (35—, brvg)a = > f_q brag = 0. Together these two facts ensure that
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> r—1 brvg = 0. It therefore follows that

Zn:ka(ak) = Zka(vka)
k=1

as required.

The linearity of S is clear. Hence we next show that S is in fact
bounded. Let 0 # ¢ € L'(M) be given, with ¢ = u|c| being the polar form
of c. We then set a = u|c|"/P and b = |c['/9. Tt is clear that ab = ¢. However
we also have that ||a||,||bll, = tr(|a?)/Ptr(]b]7)Y9 = tr(|e])/Ptr(|c|)/e =
tr(|c]) = ||¢|li- We may therefore use Holder’s inequality to conclude that
15(O)llr = 16T (a)l[x < [1bllg 1T (a)llp < ITW[l[bllgllally = [IT]]-llc]]s-

With the existence of S verified, we now use S to prove that T €
pp(M). First note that for any f € M, a € LP(M) and b € LI(M), it
follows from the definition of S that S(fba) = fbT'(a) = fS(ba). This
translates to the claim that So A (f) = A\ (f) oS for each f € L®(M). It
therefore follows from case 2, that S = pi(x) for some z € L>(M). But
for all a € LP(M) and b € LY(M), we then have that

(BT (@) = tr(S(ba)) = tr((ba)z) = tr(blax)) = tr(bpy(x)(a)
and hence that T'(a) = pp(z) for all a € LP(M). O

Our primary interest is in the case p = 2. So for this case we shall
respectively simply write A, p and J, for A9, p2 and Js.

THEOREM 7.56.(a) A is a faithful normal *-representation, and p a faith-

ful normal *-anti-representation of M on the Hilbert space LP(M).

(b) The von Neumann algebras A(M) and p(M) are commutants of
each other, with p(M) = JA(M)J.

(¢) The quadruple (\(M), L*(M), J, L% (M)) is a standard form of
M in the sense of Definition 6.18.
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PROOF. Part (a): Due to the similarity of the proofs, we will prove
only one of the claims. We know from Proposition 7.54 that A(M) is
a representation of M. We just need to check that it preserves adjoints
and that it is normal. For any a € M and f,g € L?(M), we have that

(Ma)f,g) = (af,g) = tr(g"af) = tr((a”g)"f) = (f,a”g) = (f, Ma")g).
Hence A(a*) = A(a)*. Now suppose that (a,) € M increases to a € M.
For any f € L?>(M), (f*aqf) will then increase to f*af by Proposition
2.63. But for any f € L?(M), we will then have that

sgpM(aa)f, )= sup tr(ffaaf) = sup myig, (1) = mypeqp(1)

= tr(ffaf) = (Ma) f, f).
In other words sup,, A(aq) = A(a)

Part (b): To see that these claims hold, notice that on combining
part (b) of Proposition 7.54 and Theorem 7.55, we have that JA(M)J =
p(M) = A(M)' and Jp(M).J = A(M) = p(M)'.

Part (c): The fact that L% (M) is a self-dual cone, follows from the
final claim of Theorem 7.38. It therefore remains to show that the last
three criteria mentioned in Definition 6.18, hold when this cone is used.
We investigate these in turn.

e By Proposition 7.54, we have that JA(z)J = p(z*) = A(z*) for
all z in the centre of M.
e For any f € L2 (M), we trivially have that Jf = f* = f.
e For any a € M and f € L2 (M), we have by part (b) of Proposi-
tion 7.54, that A(a)(JA(a)J)f = Aa)(p(a*)f) = afa* € L% (M).
Thus the quadruple (A(M), L%(M), J, L2 (M)) is indeed a standard form
of M. O

The identification of L2 (M) as a substitute for &%, bears further
comment. In the case where ¢ is a faithful normal state with M in its
GNS-representation, Z% may be defined as the closure of {A1/4aQ: a €
M} = {AYV*aATV4Q: a € M}, where Q is a cyclic and seperating vec-
tor representing . In this setting M, = M, with h = fl—f an element
of L1(M) (see Corollary 6.71 and the definition of L'(M)). On passing
to the noncommutative LP-picture, h/2 proves to be a suitable substi-
tute for €, since it too is cyclic and separating. The cyclicity follows
from Theorem 7.45. To see that it is separating, let a € M be given.
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Since then (ah'/2 h'/2) = tr(h'/2ah/?) = |h'/2ah/?||1, it is clear that
(ah'? hY/?) = 0 = h'2ah'/? = 0 = a = 0. (The last implication follows
from the injectivity of i(l).) On the other hand by Proposition 6.40 and
Theorem 6.62, h may be regarded as a substitute for A,. So the formula

P = {AV4aQ: a € My} = {AV4aA-V4Q: a € My}

translates to the formula & = h1/4 M h1/4 in the L?(M) picture, which
by Theorem 7.45 is exactly L% (M).







Epilogue: Suggestions for further reading
and study

The objective of these notes was to provide the reader with a fairly self-
contained introduction to the basic theory of noncommutative LP-spaces,
rather than a complete survey of the theory underlying these spaces. As
such even at the level of introductory theory, there are some more advanced
topics that have not been presented in these notes. We mention a few of
these. Readers interested in advanced applications of the theory who
therefore wish to expand their knowledge and proficiency in the theory of
these spaces, are well advised to read the references mentioned hereafter.

At the level of semifinite von Neumann algebras there is a very re-
fined and burgeoning theory of noncommutative rearrangement invariant
Banach function spaces which in that context supersedes the theory of
noncommutative Orlicz spaces presented in these notes. See for example
the 2007 survey of Ben de Pagter [dP07] and the references therein for
more information on this topic.

As with the classical theory of rearrangement invariant Banach func-
tion spaces, the noncommutative theory is similarly deeply interwoven
with a matching theory of “noncommutative” real interpolation for the
pair (L>®°(M, 1), LY(M, 7)) where M is a semifinite algebras. The seminal
paper of Dodds, Dodds and de Pagter [DDdP92] represents the starting
point of this theory.

At present the theory of noncommutative Banach function spaces as
well as the matching theory of real interpolation is only known to hold in
the semifinite setting. The only portion of this theory known to extend
to the type III setting is the theory of Orlicz spaces presented in these
notes. The development of a type III theory of Banach function spaces and
a concomitant theory of real interpolation, is therefore one of the great
challenges regarding the structural theory of noncommutative function
spaces still facing researchers in the field. On this issue, we hasten to
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point out that for type III algebras, a verbatim application of the real-
interpolative techniques that prove so successful in the semifinite setting,
are known to yield the “wrong” spaces [PX03]. So what is needed in
the type III setting is not a mere technical modification of the semifinite
proofs to ensure their validity in a more general context, but a different
truly type III mode of real interpolation.

In stark contrast to this state of affairs, the complex technique of
interpolation has been very successfully extended to the type III case.
It was Marianne Terp who in 1982 proved validity of this technique in
the setting of Connes-Hilsum LP-spaces [Ter82], followed two years later
by Hideki Kosaki who in more modern language effectively showed that in
the setting of o-finite algebras a “Haagerup-based” approach works equally
well [Kos84a].

Another topic worthy of investigation is the canonical extension of
linear maps from M to M x, G to crossed products. For completely
bounded maps which commute with the group action, one gets a very
well-developed theory. A detailed account of this theory may be found
in section 4 of [HJX10]. On a similar note the theory of p-integrable
maps seeks to investigate those criteria which guarantee the canonical
extension of a positive map T : M — M to a map T®W) : LP(M) —
LP(M) in a manner which respects the complex interpolative theory of
these spaces. This theory was first investigated in the o-finite setting by
Goldstein and Lindsay [GL95]. A more recent account of the general
theory may be found in section 5 of [HJX10]. This theory is especially
useful for the study of the action of Markov maps on LP-spaces. See for
example [GL95, GL99]|, and for those fortunate enough to have it, the
unpublished preprint of Goldstein, Lindsay and Skalski [GLS]. Recently
Majewski and Labuschagne showed that when dealing with completely
Markov maps T satisfying the inequality ¢ o T < T on a von Neumann
algebra, the two extension techniques described above, may be combined
to yield a technique enabling one to extend such maps not just to LP(M)
spaces, but also to a large class of regular Orlicz spaces [LM].

The final issue worth investigating is Haagerup’s reduction theorem.
This is an ingenious technique enabling one to “approximate” LP(M)
spaces with LP-spaces corresponding to finite von Neumann algebras
equipped with a faithful normal tracial state. With Qp denoting the diadic
rationals, in for example the o-finite case, the theorem shows that LP(M)
may be realised as a canonical subspace of LP(M x, Qp), with the latter
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space up to a linear isometry appearing as the limit of an increasing se-
quence of LP(R,, T,) spaces. This theorem is especially useful in studying
noncommutative HP spaces corresponding to o-finite algebras. The appli-
cation of this theorem to this context was pioneered by Xu [Xu05] and was
then subsequently also successfully applied by both Ji [Jil2, Jil4] and
Labuschagne [Lab17]. Readers wishing to know more about the theory
of noncommutative HP-spaces can start with reading the survey paper of
Blecher and Labuschagne [BLO7]. This paper focuses exclusively on the
case of finite von Neumann algebras, but nevertheless gives a very tight
readable fairly comprehensive introduction to some of the main features
and techniques of the theory.

In closing we sound a word of warning: In spite of the success of
the reduction theorem, LP-spaces corresponding to type III algebras are
quite different to those corresponding to semifinite algebras. This fact
follows from the isometric theory of noncommutative LP-spaces. As early
as 1981 Yeadon published a result on linear isometries on LP-spaces of
semifinite algebras [Yea81] which faithfully captured the essence of the
classical Banach-Lamperti theorem on isometries on LP(X, 0, u) spaces.
Then in 2005 Junge, Ruan and Sherman [JRS05] showed that in the case
of 2-isometries, Yeadon’s result carries over to the setting of Haagerup LP-
spaces. That same year Sherman proved that even without the 2-isometric
restriction, Yeadon’s result holds in general in the case of surjectice isome-
tries [She05]. Whether or not this result holds for the non-surjective case,
is still open. The significance of this result for the present discussion is
that it shows that if for any two von Neumann algebras My and My we
can find some 1 < p < oo (p # 2) for which LP(M;) and LP(My) are lin-
early isometric, that will force the existence of a bijective normal Jordan
*-morphism ¢ : My — May. Given a faithful normal semifinite trace 7o
on My, we may now use the fact that _# may be written as the sum of a *-
isomorphism and *-anti-isomorphism (see [BR87b, Proposition 3.2.2]) to
show that o ¢ is a faithful normal semifinite trace on M. But type III
von Neumann algebras do not admit a faithful normal semifinite traces!
So if M is a type III algebra and My semifinite, there isno 1 < p < o0
(p # 2) for which LP(M;) is linearly isometric to LP(M3).
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Mo(X, %, v), 171

S5 M, 32
My, 229
M, 194
M,, 28
MiQ@Masy, 32
M, 65

pr, 203

KR, 207
Mz, 31

iy, 200
ny, 57

Ny, 91

N (e,8), 79
17114, 247
I e 243
I 135

I fllay 164
1£119. 165
n(a), 25
N, 22

N,, 57

N,, 91

we, 22
1,18

pr, 57

Py, 91

®, U, 161
o1 w1 162
P,V Py, 181
P10, 181
Do, 181
d*, U*, 161



m, 19

Mo, 202

T, 23

(g, Hyp), 96
®, 32
P(M), 29
P, 195
pt, 23
p3q, 32
p3q, 32
P(B(H)), 23
Vpi, 25

Api, 25

¥, 210
p~q, 32

P, 172
ppla), 278

Sy, 275

of, 191
o,(a), 193
$l(a), 25
S(M), 65
S(M,T), 65
Sp(A), 19
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sp(a), 20
5, 49
sr(a), 25
S(T,B), 89
suppw, 31
supp 7, 59
supp ¢, 92
Tm, 100
T, 224

0, 224

tr, 257
7, b5

U(M), 29

Vg, 242
Vg, 248

W, 200
Y, 209

[x], 39
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Subject Index

absolute value, 21

unbounded operators, 44
adjoint (of an operator), 40
affiliated operators, 46
Algebra

17

C*-, 18

Banach, 18
Amemiya norm, 247
analytic element for §, 194
approximate identity

(right/left), 22

Banach function norm, 171
Banach function space, 171
Kothe dual, 172
rearrangement invariant, 172
Boolean algebra, 36
Borel functional calculus
bounded operators, 26
generalized positive operator,
52
unbounded operators, 43
bounded away from 0 (trace), 63
bounded Borel functions, 26
bounded operator, 39

central cover/support, 31

centralizer, 193
centre, 27

centre-valued trace, 55

303

circle group, 224
Clarkson-McCarthy inequalities
general, 262
semifinite, 158
cocycle derivative, 197
commutant, 27
Comparability theorem, 32
complete
Dedekind, 36
o-, 36
conditional expectation with
respect to ¢, 199
convergence in measure(topology
of), 78
crossed product, 203

decreasing rearrangement, 109
determining sequence, 66
direct sum (of von Neumann
algebras), 32
disjoint elements, 36
distribution function, 109
domain, 38
dominate, 32
strictly, 32
Dominated Convergence
Theorem, 150
dual action, 207
dual group, 206
dual weight, 210
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extended positive part, 48

factor, 27
Fatou’s lemma, 134
final projection, 23
form sum, form product, 102
Fourier transform, 206
full left-Hilbert algebra, 190
functional calculus
continuous, 21
Holomorphic, 21
fundamental function, 179
fundamental index
lower, 249
upper, 249

Gelfand transform, 19

Gelfand-Naimark theorem
abelian C*-algebras, 19
general C*-algebras, 19

generalised positive operator, 47

generalised singular value

function, 109

GNS construction, 23

graph, 38

group action, 202

Halving lemma, 34
Hausdorff-Young inequality, 162
hermitian, 20
Holder inequality
general, 255
Noncommutative Orlicz space
(semifinite), 169
semifinite, 136

initial projection, 23
isometry, 23

partial, 23
isomorphic

spatial, 27
von Neumann algebra, 27

Jordan *-morphisms, 20
Jordan product, 20

Kaplansky density theorem, 30

Kaplansky’s parallelogram law,
33

kernel, 25

KMS-condition, 193

left support, 25

linear functional
faithful(positive), 22
positive, 22
real/hermitian, 22
completely additive, 28
completely additive on

projections, 28

normal, 28
tracial, 22

locally (Segal) measurable, 65

locally 7-measurable, 65

LP space (general), 243

LP space (semifinite), 135

matrix unit, 35
measure, 36
semifinite, 36
measure algebra, 36
localizable, 36
measure topology, 78
Minkowski inequality
semifinite, 142
Minkowski inequality:general,
255
modular, 114
convex, 114
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semi-, 114

modular automorphism group,
191

modular conjugation, 190

modular operator, 190

modular space, 114

modulus, 21

Monotone convergence theorem,
134

natural positive cone, 195
non-uniform topologies, 24
norm
F-norm, 113
LP-norm (general), 243
LP-norm (semifinite), 135
Luxemburg-Nakano (general),
243
Luxemburg-Nakano
(semifinite), 164
Orlicz, 165
normal, 20
null projection, 25
null space, 25
null projection (of 7), 59
null projection (of ¢), 92

operator-valued weight, 200
faithful, 201
normal, 200
semifinite, 201
Orlicz function, 161
Orlicz space
noncommutative (general),
243
Ko6the dual, 176
noncommutative (semifinite),
162

polar decomposition, 27
normal functionals, 31
unbounded operators, 44

positive, 20

positive quadratic form, 49
affiliated, 49

premeasurable, 67

projection
o-finite, 31
abelian, 33
finite, 33
infinite, 33
minimal, 33
properly infinite, 33
purely infinite, 33

projection (orthogonal), 23

quasiconcave function, 179

Radon-Nikodym derivative
trace, 101
range projection, 25
representation, 19
faithful, 19
induced by ¢, 96
non-degenerate, 19
semi-cyclic, 189
resolution of the identity, 25
right support, 25

o-analytic, 193

entire-analytic, 193

second decreasing
rearrangement, 126

Segal measurable, 65

self-adjoint, 20

semifinite projection (of 7), 60

semifinite projection (of ¢), 95

separating space, 89
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simple tensor, 32

Spectral decomposition, 25
unbounded operators, 43

spectral decomposition
generalized positive operator,

51

spectrum
commutative C*-algebra, 18
of an element, 20

standard form, 196
Haagerup-Terp, 281

*-homomorphisms, 18

state, 22

Stone representation, 37

Stone space, 37

strongly dense, 66

sufficient (family of traces), 61

support projection
state, 31

support projection (of 7), 59

support projection (of ¢), 92

T-compact, 65
T-dense, 66
T-finite, 65
T-measurable, 65
T-premeasurable, 67
tensor product (von Neumann),
32
topology
o-strong, 24
o-strong*, 24
o-weak, 24
norm, 24
strong (operator), 24
strong® (operator), 24
ultrastrong, 24
ultrastrong®, 24

ultraweak, 24
uniform, 24
weak (operator), 24
trace, 56
faithful, 56
normal, 56
semifinite, 56
trace functional tr, 257

unbounded operator, 38
closable/preclosed, 39
closed, 39
closure, 39
densely defined, 39
extension, 38
inverse, 39
positive, 38
product /composition, 39
sum/difference, 38

uniformly convex Banach space,

158
unital, 18
unitary, 20

vector state, 22

von Neumann algebra, 27
abstract, 27
continuous, 34
discrete, 34
finite, 34
o-finite, 31
induced, 31
infinite, 34
properly infinite, 34
purely infinite, 34
reduced, 31
semifinite, 34
type I, 34
type I, 34
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type I, 34 normal, 92

type 11, 34 orthogonally semifinite, 93
type 111, 34 semifinite, 93

type I11,, 34 strictly semifinite, 93

type 11y, 34 strongly semifinite, 93
type 111, 34 W*-algebra, 27

von Neumann double

commutant theorem, 30 Young function, 161

conjugate, 161
weight, 91 equivalent, 167
faithful, 92 right-continuous inverse, 162
finite, 91





