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Decomposition and disintegration
of positive definite kernels on convex x-semigroups

by JAN STOCHEL (Krakéw)

Abstract. The paper deals with operator-valued positive definite kernels on a con-
vex x-semigroup S whose Kolmogorov—Aronszajn type factorizations induce *-semigroups
of bounded shift operators. Any such kernel @ has a canonical decomposition into a de-
generate and a nondegenerate part. In case S is commutative, & can be disintegrated
with respect to some tight positive operator-valued measure defined on the characters of
S if and only if @ is nondegenerate. It is proved that a representing measure of a pos-
itive definite holomorphic mapping on the open unit ball Ae of a commutative Banach
x-algebra A is supported by the holomorphic characters of Ae. A relationship between
positive definiteness and complete positivity is established in the case of commutative
W *-algebras.
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Introduction. The general dilation theorem of Sz.-Nagy (cf. [58] and
[53]) states that a Hilbert space operator-valued mapping © : S — B(H)
defined on a *-semigroup S with a unit is dilatable if and only if it is positive
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definite and satisfies the boundedness condition. In case & has no unit,
the positive definiteness and the boundedness condition are insufficient for
© to be dilatable. To preserve dilatability we have to replace the positive
definiteness by a stronger condition called the extension property (cf. [52]
and [42]).

Nevertheless, the positive definiteness and the boundedness condition
are necessary and sufficient for @ to be predilatable. The latter means that
there are a mapping X : S — B(H,K) and a #-representation IT of S in
KC such that O(s*t) = X (s)*X(t) and I1(s) o X(t) = X(st) for s,t € S.
From this point of view it is natural to go a step further, namely to consider
kernels instead of mappings. We also admit some other involutory algebraic
structures, like convex *x-semigroups, *-multiplicative cones and x-algebras.
A predilatable kernel whose *-representation I vanishes globally (resp. has
a trivial null space) is called degenerate (resp. nondegenerate). It turns out
that any predilatable kernel has a canonical decomposition into a degenerate
and a nondegenerate part.

Here our goal is to represent a predilatable kernel as an integral with
respect to a tight positive operator-valued measure defined on X(S), the
set of all characters of the underlying algebraic structure S (S is assumed
to be commutative). We show that this is possible if and only if the ker-
nel in question is nondegenerate. In case S has a unit, any predilatable (or
equivalently dilatable) kernel has an integral representation with respect
to a regular positive operator-valued measure defined on the o-algebra of
all Borel subsets of X'(S) (see [10], [22], [17], [5], [56], [6] and [39] for the
case of scalar functions and [26], [25], [56] and [40] for the case of oper-
ator mappings). Otherwise, the representing (operator-valued) measure is
defined on a d-ring which is neither a o-algebra nor a o-ring. The latter is a
consequence of the fact that, in general, predilatable scalar kernels (or func-
tions) can be represented via Borel measures taking extended real values
(see [18], [3], [28] and [13] for the case of #-algebras and [31], [44] and [32]
for the case of x-semigroups). This is why we outline in the appendix the
theory of integration with respect to a tight positive operator-valued mea-
sure defined on a J-ring of Borel subsets of a given topological Hausdorff
space.

Recently Ando and Choi [1] have extended the notion of complete pos-
itivity to the context of nonlinear operator-valued mappings. Basing on the
classical Schoenberg theorem (cf. [38] and [33]), they have generalized the
Stinespring dilation theorem [41] to the case of completely positive nonlin-
ear mappings defined on C*-algebras. In general, positive definite mappings
need not be completely positive. However, this is the case for holomorphic
mappings defined on commutative W*-algebras. Some particular results of
that sort have been established in [46], [11] and [50].
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A substantial part of the present paper, concerning the question of
decomposition and disintegration, has been announced without proofs in
[46].

1. Preliminaries. In the sequel K stands either for the field of real
numbers R or the field of complex numbers C. Given two complex Hilbert
spaces ‘H and K, we denote by B(H,K) the linear space of all bounded
linear mappings from H into K. Set B(H) := B(H,H) and I := the iden-
tity operator on H. The space B(C,K) will be identified with K. Given
A C B(H), denote by N4 the null space of A (ie. Ny ={f e H: :Tf =
0 for all T € A}) and by W*(A) the smallest strongly closed complex
x-subalgebra of B(H) containing A. If {A, : w € 2} is a family of subsets
of H, then \/{A, : w € 2} stands for the closed linear span of |J{A, :
w e 2}.

A set S equipped with an associative composition () and a mapping
* : § — § satisfying (s*)* = s and (st)* = t*s* for s,t € S is called a
x-semigroup (if S has a neutral element e, then e* = e). We say that a
s-semigroup S is conver if it is a convex subset of some (real or complex)
linear space such that s(at + fu) = ast + Bsu, (at + fu)s = ats + Pus
and (as + pt)* = as* + pt* for s,t,u € S, o, > 0, a+ [ = 1. If
moreover, S is a convex cone satisfying the last-mentioned equalities for all
a,0 > 0 and s,t,u € S, then § is called a x-multiplicative cone. Finally,
S is said to be a *-algebra over K if S is a linear space over K such that
s(at + Bu) = ast + fsu, (at+ Bu)s = ats+ Bus and (as+ Bt)* = as* + Gt*
for s,t,u € S and «a, 8 € K.

Note. Further on, S always stands for any of the algebraic structures
defined in the previous paragraph.

Denote by S, n > 1, the set of all products s; ...s, with s1,...,s, €
S. If § is a convex *-semigroup (resp. a #-multiplicative cone; a x-algebra
over K), then [S™] stands for the convex hull of S™ (resp. the set of all
linear combinations with nonnegative coefficients of elements from S(™); the
linear span of S().

We say that a mapping X : § — B(H,K) defined on a convex
s-semigroup (resp. a x-multiplicative cone; a *-algebra over K) is affine if
for all s,¢t € S, the equality X (as + ft) = aX(s) + X (t) holds for every
a,f>0,a+p =1 (resp. o, > 0; a, f € K). It will be convenient to
call any B(H, K)-valued mapping defined on a x-semigroup affine. We say
that a mapping I : S — B(H) is multiplicative if II(st) = II(s)II(t) for
s,t € S, and symmetric if I1(s*) = II(s)* for s € S. II is said to be a
s-representation of S in H if II is symmetric, multiplicative and affine.

Assume S is commutative. A nonzero *x-representation of S in C will be
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called a character of S. Denote by X(S) the collection (1) of all characters of
S. The set X(S)U{0} equipped with the topology of pointwise convergence
on S is a completely regular Hausdorff space and the mapping 5 : X'(S) U
{0} — C, s € S, defined by §(z) = z(s) for z € X(S) U {0}, is continuous.
Put S := {§: s € S}. A subset C of X(8) is said to be S-bounded if for
every s € S, sup{|5s(z)| : x € C'} < co. By the Tikhonov theorem, a closed
subset C of X(S) is S-bounded if and only if CU{0} is compact. Any closed
S-bounded subset of X (S) is locally compact but not conversely. Denote by
M, (X (S)) the convex cone of all positive Radon measures v on X(S) such
that the closed support of v is S-bounded and 8 C L2(X(S),v).

If IT is a *-representation of S in /C, then there exists (cf. [44], Theorem 1)
a unique regular spectral measure F in K defined on Borel subsets of X(S)

such that the closed support of E is S-bounded and

n(s)= [3dE, seS.
2(S)

Call E the spectral measure of II. Notice that E(X(S))K = K © Ny (s), so
E(X(S)) = Ik if and only if Nz sy = {0}.

In case S is also a topological space, X(S) stands for the set of all con-
tinuous characters of S. Notice that if S is a x-algebra which is a metrizable
topological vector space then ¥¢(S) is a Borel subset of X(S). To show this
take a metric ¢ inducing the topology of S and set (m,n > 1)

Crm = {x € X(S)U{0} : |2(s)] <m ™! for every s € S
such that o(s,0) <n '}.
Then each C,y, , is closed in X(S) U {0}, and X(S) = ~_, Urey Z(S) N

Chn.n is a Borel set in X(S). We refer the reader to the appendix for further
information concerning measurability and integrability.

2. Predilatable kernels. In this section we recall some basic concepts
from dilation theory. Most of the facts presented below can be found either
in [27] or in [24] (see also [49]).

Let {2 be a nonempty set. A kernel @ : 2 x 2 — B(H) is said to be
positive definite if

Z Z@(Wk’wl)fz, fr) =0

k=11=1
for all finite sequences wq,...,w, € 2 and f1,..., f, € H. It is well known

(1) Tt may happen that ¥(S) = @ for some involutory algebraic structures (even in
the case of Banach *-algebras).
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(cf. [27], p. 18) that a positive definite kernel @ is hermitian symmetric, i.e.
(21) @(wl,wg)* 245(0.)27(/)1), wi,ws € £2,

and positive, i.e. P(w,w) > 0 for every w € 2. Given two positive definite
kernels &, ¥ : 2 x 2 — B(H), we write ¢ < ¥ in case ¥ — @ is positive
definite. The relation< is a partial order in the class of B(H)-valued positive
definite kernels on (2.

It follows from an operator version of the Kolmogorov—Aronszajn factor-
ization theorem (cf. [27], Proposition 5.1) that a kernel @ : 2 x 2 — B(H)
is positive definite if and only if there exists a complex Hilbert space K and
a mapping X : 2 — B(H,K) which factorizes &, i.e.

(2.2) O(wr,ws) = X(w1)* X(w2), wi,ws € 2.
It is always possible to choose X in such a way that
(2.3) K=¢Ex

where Ex stands for the linear span of the set | J{X(w)H : w € 2}. Call a
pair (K, X)) satisfying (2.2) and (2.3) a minimal factorization of @. It is well
known (cf. [49], Theorem 1.1) that any two minimal factorizations (K, X)
and (L£,Y) of @ are unitarily equivalent, i.e. there exists a (unique) unitary
operator U € B(K, L) such that

(2.4) UX(w)=Y(w), wen.

We say that a kernel ¢ : S x § — B(H) is bi-affine if @ has the transfer
property, i.e.

(2.5) D(us,t) = P(s,u*t), wu,s,teS,

and each mapping @(s,-), s € S, is affine. It turns out that minimal fac-
torizations share some algebraic properties with positive definite bi-affine
kernels. Namely, if (K, X) is a minimal factorization of a positive definite
bi-affine kernel @ on S, then X is affine (use Proposition 6.2 of [27]).

If (K, X) is a minimal factorization of a positive definite kernel @ : S x
S — B(H) and II : S — B(K) is such that

(2.6) H(s)X(t)f=X(st)f, s, teS, feH,

then the triplet (I, X, II) is called a minimal propagator of ®. Let R €
B(H,K) and IT : S — B(K) be given. We say that the triplet (IC, R, IT)
is a minimal dilation of @ if (IC, X, IT) is a minimal propagator of ¢ with
X(s) =II(s)R, s € S. A positive definite bi-affine kernel @ : S x S — B(H)
is said to be predilatable (resp. dilatable) if it has a minimal propagator (resp.
a minimal dilation). Notice that if (1C, X, IT) is a minimal propagator of a
predilatable kernel @, then IT has to be a x-representation of S. Indeed, it
follows from (2.6) and (2.3) that IT is multiplicative. Since @ is a positive
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definite bi-affine kernel, X is affine. This in turn implies that so is I1. The
symmetry of IT follows from the transfer property (2.5) (cf. [49], Lemma 3.1).
The following lemma describes the null spaces of minimal propagators.

LEMMA 2.1. Let (K, X,II) be a minimal propagator of a predilatable
kernel @ : S x S — B(H) and let m > 1. Then

Nisomy =K 6 QumiK =Ng, ms)
where Q; is the orthogonal projection of K onto \/{X (s)H : s € [SW]}.
Proof. Since X is affine, g € K © @, 11K if and only if
(IT(spy---51)9, X (Sm41)f) = (9, X(51...SmSm+1)f) =0, s, €S, feH,

or, equivalently, if and only if

<QmH(ST)g,X(82 v Sm+1)f> = <H(5I)Q,X(82 e Sm+1)f>
:<97X(81--'5m8m+1)f>207 SjES,fEH.

Thus g € K © Q1K if and only if II(s)g = 0 for every s € S or,
equivalently, if and only if @,,II(s)g =0 for every s € S. m

Given @ : S x § — B(H) and f € H, define ¢ : S x S — C by
By(s,t) = (B(s,0f.f), s,teS.

Assume that @ is predilatable and (K, X, IT) is a minimal propagator of &.
Then for every f € H, the space Ky := \/{X(s)f : s € S} reduces II to a
s-representation IT; of S in Ky. Define a mapping X : & — Ky by Xy (s) =
X(s)f, s €S, f e H. Itis easy to see that for every f € H, (K¢, Xy, IIf)
is a minimal propagator of @;. Call it the restriction of (K, X, IT) to Ky.

Assume now that a kernel @ : S x & — B(H) is dilatable and (K, R, IT)
is a minimal dilation of @. Define X : S — B(H,K) by X(s) = II(s)R,
s € 8. We show that (s, Rf,IIf) is a minimal dilation of @ for every
f € 'H. Indeed, since the orthogonal projection P; of K onto Ky commutes
with 11, we have I1(s)(Ix — Pf)Rf = 0 for every s €S. This implies that
(Ixk—Pf)Rf €N (s)- Since Q2K = K (cf. [49], Theorem 3.5(iii)), Lemma 2.1
leads to Np7(sy = {0}. Thus (Ix —Pf)Rf = 0 and consequently Rf = PfRf.
Now it is easy to check that (KC¢, Rf, IIf) is a minimal dilation of @;. Call
it the restriction of (IC, R, IT) to Ky.

We say that a B(H)-valued mapping © defined either on [S®)] or on S is
positive (resp. positive definite, predilatable) if so is the kernel $© : S x S —
B(H) given by

?9(s,t) := O(s*t), s,teS.
A mapping © : § — B(H) is said to be dilatable if there are a complex
Hilbert space K, an operator R € B(H,K) and a x-representation II of S
in K such that ©(s) = R*II(s)R for s € S.
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Givent € Sand ¢ : S x S — B(H) (resp. © : S — B(H)), we define a
kernel ;@ : S x § — B(H) (resp. a mapping ;0 : S — B(H)) by

tP(u,v) == P(tu, tv), u,veS (resp. 1O(s) :=O(t*st), s€S).

3. Criteria of predilatability. We begin with a result which refor-
mulates and improves some criteria of predilatability for positive definite
bi-affine kernels (see [52]-[55] and [24]). All of them can be regarded as
equivalent forms of the boundedness condition introduced by Sz.-Nagy in
[58].

Given a positive definite bi-affine kernel @ : S x § — B(H), we define
functions 5%, s : S — Ry by (?)

% (s) := sup{ lim (B((s*s)"t, (s*s)"t)f, /YY" : te S, feH}, seS8,
sp(s) = sup{ lim (D((s*s)", (s*s)")f, )4 . feH}, se&.

THEOREM 3.1. Let & : § x § — B(H) be a positive definite bi-affine
kernel. Then the following conditions are equivalent:
(i) @ is predilatable,
(ii) 2?(s) < o0, s € S,
(iii) there exist p: S — Ry and v : S x H — Ry such that
o(s’) < o(s)*, seS,
(iv) for every f € H, the scalar kernel @ is predilatable.

If § is commutative, then (1) is equivalent to either of the following two
conditions:

(v) »#p(s) < o0, s €S,

(vi) for every u € S, the kernel @ is predilatable.

If (K, X,II) is a minimal propagator of ®, then | (-)|| = »?(-), and
HI(:)|| = s(:) in case S is commutative.

Proof. It follows from Theorem 1 of [43] that (i) and (ii) are equivalent
and || I1(-)||=»%(-). If @ is predilatable, then (iii) holds with o(s)=||11(s)]?
and y(t, f) = (@(t,t)f, f). Conversely, if ¢ satisfies (iii), then using the
identity

lim (®((s"s)"t, (s"5)"t)f, )14 = lim (@((s"s)*"t, (s")"" 1), )

n—oo

o—(n+2)

B (2) Notice that the limits appearing in the definitions of »® and g always exist in
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one can show that & satisfies (ii). The equivalence (i)<(iv) can be proved es-
sentially in the same way as Theorem 1 of [45] (the sequence a, =
f(t*(s*s)"t; x, x) from [45], p. 252, has to be replaced by a, = (®((s*s)"t,
(55", ).

Assume now that § is commutative. Then, repeating the arguments used
in the proofs of Remark 2 of [55] and Lemma 1 of [47], one can show that (i)
and (v) are equivalent and ||II(-)|| = »a(-). Suppose that @ is predilatable.
We show that ,@ is dilatable for all uw € S. Take a minimal propagator
(K, X, II) of . Then for all g, f1,...,fn € Hand s1,...,8n, t1,...,tn €S
we have

S Bl i) S )| = | D0 usiti) 1 o)
k=1 k=1

r
= (32 X (wsitn) fus X)g)|| < Il 3 X (usit ]
1 k=1

= (@(u,u)g,9) Y, D (uP(sitn, 55t;)F;. fi) -
k=1 j=1
Since 9 is a positive definite bi-affine kernel which satisfies (iii) with o(s) =
|I1(s)||* and ~(t, f) = (uP(t,t)f, f), we deduce from Theorem 3.5 of [49)
that @ is dilatable. Suppose now that ,® is predilatable for every u € S.
Then

nh_{go<¢<(3*3)n7(3*s)n)fa f>1/4n
— lim (<ud5((s*s)”_1, (S*S)n_l)f, f>1/4(n—1))(n—1)/n

n—0o0

<x, g(s)<oc0, se€S8, feH,
with u = s*s. Applying (v) we conclude that @ is predilatable. m

Notice that in some particular cases of *-semigroups the condition (ii)
of Theorem 3.1 is either needless or follows from the positive definiteness of
the bi-affine kernel in question. This occurs when § is an inverse semigroup
with involution determined by the equality ss*s = s, a group with involution
s* = s7! or a complex Banach x-algebra (with involution which is not
assumed to be continuous).

PROPOSITION 3.2. Let S be a complex Banach x-algebra. Then any pos-
itive definite bi-affine kernel on S is predilatable.

Proof. Take a minimal factorization (K, X) of @. Denote by O (Ex)
the x-algebra of all linear operators L : Ex — Ex such that L*(Ex) C Ex
with involution L# := L*|g, . It follows from Theorem 3.11 of [49] that there
exists a *-algebra-homomorphism IT : S — O#(Ex) which satisfies (2.6).
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Let S = § x C be the unitization of S and let ITy(s,a) := II(s) + alx
for s € S and o € C. Then for any g € Ex, (I11(+)g,g) is a positive linear
functional on S;. Thus, by Lemma 37.6(iii) of [9],

[(IT1(s)g, 9)| < (II1(0,1)g, )lIs| = llgl*llsll, g€Ex, s€S, s=s",

which implies boundedness of any II(s), s € S. Therefore (K, X,II) is a
minimal propagator of (K, X). m

The next result shows that continuous operator-valued positive defi-
nite linear mappings on some topological *-algebras always have continu-
ous propagators (see [20] for all definitions concerning topological algebras
we need in this paper). If it is not specified otherwise, the continuity of
operator-valued mappings is understood with respect to the uniform opera-
tor topology.

PROPOSITION 3.3. Let § be a locally multiplicatively-convexr *-algebra
with continuous involution. If ® : S x S — B(H) is a jointly continuous
positive definite bi-affine kernel, then @ is predilatable and for any minimal
propagator (K, X, IT) of ®, II is continuous. This is the case when & = &©
with some continuous positive definite linear mapping © : S — B(H).

Proof. Notice first that

16 (s, $)[|'* = sup{[(D(s, s) [, )['*: | f| =1}, s€S,
so the function S 3 s — [|D(s,s)||'/? € Ry is a seminorm on S which, by
the assumptions, is continuous. Thus there exists a continuous submulti-
plicative seminorm ¢ on S such that ||®(s,s)|| < o(s)?, s € S. Applying

Theorem 3.1(iii) we see that @ is predilatable. Take a minimal propagator
(K, X, II) of @. It follows from Theorem 3.1 that

1 (s)]| = sup{ lim (D((s*s)"t, (s*s)"t)f, /)/*" : f € H,te S}

<sup{ lim (o(t)||f|N*/*"0(s*s)/? : feH,teS}<o(s*s)Y/?, seS.

Wk

Since the involution and the seminorm p are continuous on S, I7 is also

continuous. m

4. Degenerate and nondegenerate predilatable kernels. In gen-
eral, nonzero predilatable kernels on & without neutral element may have
zero minimal propagators (this is not the case for S having a neutral el-
ement). From this point of view it is natural to distinguish the class of
predilatable kernels having this pathological property.

Let (K,X,II) be a minimal propagator of a predilatable kernel @ :
S xS — B(H). We say that & is degenerate (resp. nondegenerate) if
Nirs)y = K (resp. Nigsy = {0}). The definition does not depend on the
choice of (K, X, II). It is an easy observation that each dilatable kernel is
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nondegenerate (cf. [49], Theorem 3.5(iii)) and that the only predilatable
kernel which is both degenerate and nondegenerate is zero. The class of all
degenerate (resp. nondegenerate) kernels on S forms a convex cone.

PROPOSITION 4.1. If 1,95 : S x S — B(H) are degenerate (resp. non-
degenerate) predilatable kernels and a, 3 > 0, then & := a®y + Py is a
degenerate (resp. nondegenerate) predilatable kernel.

Proof. Let (K;,X;,1I;) be a minimal propagator of ®;. Set K :
V{iWaXi(s)f)®(vVBXa(s)f):s €S, f € H}and define X : S — B(H,K)
by

X(s)f == (VaXi(s)f) & (VBXa(s)f), s€S, feH.

Then (K, X) is a minimal factorization of ¢ such that
II @ I>(s) X (1) f
= (VaXi(st)f) & (VBXa(st)f) = X(st)f,  s,teS, feH.

Thus the space K reduces IT; @ 1 to a x-representation IT and (K, X, IT) is
a minimal propagator of @. If ®; and @, are degenerate, then I G Il, = 0,
which implies that @ is degenerate. If @; and @5 are nondegenerate, then
Nirs) CNmem(s) = N, (s) ® Ni,s) = {0}, so @ is nondegenerate. m

Our goal here is to find characterizations of degenerate and nondegen-
erate predilatable kernels which are not formulated in terms of minimal
propagator. Consider first the case of degenerate kernels.

THEOREM 4.2. Let @ : S x S — B(H) be a positive definite kernel such
that (s, -) is affine for every s € S. Then P is predilatable and degenerate
if and only if D(s,tu) =0 for all s,t,u € S.

Proof. Assume that &(s,tu) = 0 for all s,t,u € S. Since @ is positive
definite, it is hermitian symmetric. This implies that @(tu,s) = 0 for all
s,t,u € S. Thus @ has the transfer property (2.5) and consequently @ is a
bi-affine kernel. It follows from Theorem 3.1 that @ is predilatable. Take a
minimal factorization (IC, X') of @. Then, by Lemma 2.1 with m = 1, @ is
degenerate if and only if X (u) = 0 for v € S®). This in turn is equivalent
to &(s,tu) =0 for all s,t,u € S (use (2.2) and (2.3)). =

For nondegenerate kernels, the following lemma turns out to be very
useful.

LEMMA 4.3. Let (K, X,II) be a minimal propagator of a predilatable
kernel @ : S xS — B(H). Then @ is nondegenerate if and only if one of the
following two conditions holds:

(i) €= V{X(s)H : 5 € [SP]},
(ii) Ic € W*(II(S)).
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If @ is nondegenerate, then for any n > 2, we have

(iii) £ = V{X(s)H : s € [S™]},
(iv) Ix € W*(II(S™)).

Proof. Applying Lemma 2.1 with m = 1 we see that @ is nondegenerate
if and only if (i) holds.

Denote by J,, the orthogonal projection of I onto K 9NH($<m))- Then,
by Lemma 2.1, we have J,, = Qn+1. It follows from the von Neumann
double commutant theorem (cf. [59], Proposition 1) that

(4.1) Jm € WHUIT(S™)), m>1.

If (i) holds, then, by (4.1), we have Ix = Q2 = J1 € W*(II(S)). Thus
(ii) is fulfilled. Conversely, if (ii) holds, then Ny (s)y={0}. Therefore Q2=
J1 = I, which implies (i).

Assume now that @ is nondegenerate. We prove (iii) by induction. The
case n = 2 follows from Lemma 2.1. Suppose that (iii) holds for some n > 2.
This means that Q,, = Ix. By Lemma 2.1, we get K©Qn 1K = Ng, 1(s) =
Nirs) = {0}, which proves (iii) for n 4 1.

To prove (iv), notice that Lemma 2.1 and (iii) imply Npsm) =
K © Qni1K = {0}. Thus, by (4.1), Ix = J,, € W*(II(S™)). m

The following is a consequence of Lemma 4.3: if S is a topological space
such that the closure of [S®] is equal to S and & : S x S — B(H) is
a predilatable kernel which is jointly weakly continuous, then @ is nonde-
generate. Indeed, any minimal factorization (IC, X) of @ is then continuous
in the strong operator topology and consequently \/{X(s)H : s € S} =
V{X(s)H : s € [S@]}, which implies the condition (i) of Lemma 4.3.

If S = [S@)], then the condition (i) of Lemma 4.3 is satisfied and conse-
quently each predilatable kernel on S is automatically nondegenerate. This
occurs when § is a complex Banach *-algebra with a bounded left approxi-
mate identity (use the Cohen factorization theorem, cf. [9], Theorem 11.10).
In particular, each C*-algebra S factors, i.e. S = S®). The following is a
consequence of Proposition 3.2 and Lemma 4.3.

COROLLARY 4.4. If S is a complex Banach %-algebra such that S = [S?)],
then each positive definite bi-affine kernel @ : S x S — B(H) is predilatable
and nondegenerate.

Notice that there exist commutative complex Banach or Fréchet x-alge-
bras which factor and do not have bounded approximate identities (cf. [15]
and [29]). On the other hand, Ouzomgi [30] has determined a class of com-
mutative convolution Banach #-algebras S having the property: S = S <
S = [S®] & & has a bounded approximate identity.
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We are now in a position to prove the aforesaid characterization of non-
degenerate kernels. Below by an ending of a net {z, : w € 2} we mean a
set of the form {x,, : w > wp} with some wy € 2.

THEOREM 4.5. A predilatable kernel @ : S xS — B('H) is nondegenerate
if and only if for every integer k > 1, there are nets {eg ., 1w € 2} C S and
{Brw :w e 2} C C such that

(1) Brw = 0 for sufficiently large k (depending on w),
(i) i Y Bl @(s, el s f) = (@(s,0),f) for all 5,t € S and
fen,

(iif) any net of the form {3_,, BB (Plemwtenwt) f, f) : w € 2}
witht € S and f € H has a bounded ending.

Proof. Assume @ is nondegenerate. Then Lemma 4.3 yields Ix €
W*(II(S)), which implies that there are nets {ex,, : w € 2} C S and {fk . :
we 2} CC(k=1,2,...) such that (i) holds and T, := >, Br.ull(erw)
converges in the strong operator topology to Ixc. Thus ), frwX (exwt)f =
T,X(t)f converges to X (t)f. This, when combined with (2.2), implies (ii)
and (iii).

Assume now that nets {eg, : w € 2} C S and {fr : w € 2} C C
satisfy (i)—(iii). Fixing ¢t € S and f € H, we set g, = > ) BrwX (erwt)f.
It follows from (ii) and (iii) that lim,/(g.,,h) = (X (t)f,h) for h € Ex and
sup{||gu|| : w > wo} < oo for some wy € 2. This and K = £x imply that
the net {g.} € \V{X(s)H : s € [S®)]} converges weakly to X (¢)f. Thus, by
Theorem 3.12 of [34], we have X (t)f € \/{X(s)H :5 € [SP)]} forallt € S
and f € H. In virtue of (2.3), the condition (i) of Lemma 4.3 holds. =

Theorem 4.5 asserts, in particular, that if S is a complex *-algebra, then
a predilatable kernel @ on S is nondegenerate if and only if there exists a
net {e,} C S such that

(4.2) Nm(®(s, ent)f, f) = (P(s,t)f, ), steS, feH,
(4.3) sup{(P(eut,eut)f, f) :w>wo} <oo, teS8, feH,
with wg depending on t € S and f € H.

5. Canonical decomposition of predilatable kernels. Repeating
the arguments used in the proof of Theorem 2 in [44], we get the following
decomposition theorem.

THEOREM 5.1. Let @ : S x § — B(H) be a predilatable kernel. Then
there exists a unique pair (Pp,Pn) of predilatable kernels on S such that
® = Pp + DN, Pp is degenerate and PN is nondegenerate.
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The kernels @p and @n will be called the degenerate and nondegenerate
parts of &, respectively. They have the following properties.

LEMMA 5.2. If & = $1+Po, where Py, Py : SXS — B(H) are predilatable
kernels, then

(i) ?1 < Pp and PN <K Do, provided Py is degenerate,
(i) ¢1 < PN and Pp <K Po, provided Py is nondegenerate.

Proof. Assume that @, is degenerate (resp. nondegenerate). Then, by
Proposition 4.1, &1 + (P2)p (resp. 1 + (P2)n) is degenerate (resp. non-
degenerate), so we can apply Theorem 5.1 to & = &; + (P3)p + (P2)n-
In consequence, 1 < P17 + (P2)p = Pp and Py = (P2)n K P (resp.
@1 < @1 + (@2)1\] == @N and @D == (@2)]) < @2) n

Now we show that @p and @y are the greatest elements of suitable classes
of predilatable kernels.

PROPOSITION 5.3. Let @ : S x S — B(H) be a predilatable kernel. Then
Op = max{¥ : ¥ < &, ¥ is a degenerate predilatable kernel} and &N =
max{¥ : ¥ < &, ¥ is a nondegenerate predilatable kernel}.

Proof. Take a predilatable kernel ¥ <« @. Since ¢ — ¥ is a positive
definite bi-affine kernel on S which satisfies the condition (ii) of Theorem 3.1,
it is predilatable. Thus @ is the sum of two predilatable kernels ¥ and ¢ — ¥,
so we can apply Lemma 5.2. If ¥ is degenerate, then, by Lemma 5.2(i), we
have &y €« & — ¥ = dp + &y — ¥. This implies that ¥ <« @p. Similarly we
show that if ¥ is nondegenerate, then ¥ < @y. =

We end this section with a result which relates the decomposition of a
predilatable kernel @ to that of ¢, f € H.

PROPOSITION 5.4. Let @ : SxS — B(H) be a predilatable kernel. Then &
is degenerate (resp. nondegenerate) if and only if so is @ for every f € H.
Moreover, (Pf)p = (Pp) ¢ and (Ps)n = (Px)y for every f € H.

Proof. It follows from Theorem 4.2 and the polarization formula for
sesquilinear forms that & is degenerate if and only if so is @, for every
femH.

Take a minimal propagator (K, X,II) of ¢. Let (K¢, X¢,1I¢) be the
restriction of (IC, X, IT) to K¢, f € H (see Section 2). If @ is nondegenerate,
then Nz, sy = Ny N Ky = {0} for every f € H, which means that
all @ are nondegenerate. Conversely, if all ; are nondegenerate, then, by
Lemma 4.3,

Xt f e \{Xs(s) s e [SP c \[{X(s)H:s€[SP)}, teS, feH.

Therefore, again by Lemma 4.3, ¢ is nondegenerate.
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It follows from the previous two paragraphs that (@p)y is degenerate
and (Pn)y is nondegenerate. Since @5 = (Pp)s + (Pn)y, the uniqueness of
the decomposition implies that (?f)p = (Pp)s and (P¢)n = (PN)f. =

6. Weakly predilatable kernels. Here we generalize Theorem 5 of
[44] (and also Theorem 3.2 of [26]) to the context of nonunital commutative
algebraic structures mentioned in Section 1.

THEOREM 6.1. Assume S is commutative and & : S x & — B(H) is an
arbitrary kernel. Then @ is predilatable and nondegenerate if and only if so
is @y for every f € H.

Proof. The “only if” part follows from Proposition 5.4. Assume that
@ : S xS — B(H) is a kernel such that each @, f € H, is predilatable and
nondegenerate. Then (cf. [44], Theorem 3 and [32], Theorem 5; see also [13],
Théoreme 15.9.2) for any f € H, there is a unique v(-; f) € M (X(S)),
called a representing scalar measure of @¢, such that

(6.1) Dy(s,t) = f x(s*t)v(dx; f), s,teS.
£(S)

Denote by © the class of all Borel subsets A of X(S) such that v(4; f) < oo
for every f € H. Then €(X(S)) C © (see the appendix). Given f,g € H
and A € ©, define u(4; f,g) by

4
(6.2) pA; frg) =471 " ifw(A; f+itg).
k=1

Step 1. For every A € ®, the function H X H > (f,g9) — u(A4; f,g) € C
is a semi-inner product on H such that w(A; f, f) = v(A; f) for f € H.

Indeed, since both measures v(-;zf) and |z[>v(-; f) represent @, via
(6.1), they must be equal. Thus

v(Ajzf) = |2|*v(A f), AeD, feH, z€C,
which implies that
(6.3) WA f, f)=v(Asf), Ae®D, feH,

(6.4) u(A; fr9) = (A9, f), AeD, frger.
Take z > 0. Then, applying the polarization formula to both sides of
(@(,—)zf,9) = 2(P(, =) [, 9), we get
(6.5) Pofrg +2Pp—g=Pop—g+2Pp4g, [fgEN,
(6.6) Peprig +2Pr—ig = Payig + 2Pfrig,  frg€H.

It follows from (6.5) that the measures v(-;2f + ¢g) + zv(-; f —¢) and v(-;
zf —g) + zv(-; f + g), both in M, (X(S)), represent the same nondegen-
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erate predilatable kernel @4, + 2®;_, and consequently they are equal.
Similarly (6.6) implies that the measures v(-;zf + ig) + zv(-; f — ig) and
v(-;zf —ig) + zv(-; f +1ig) coincide. Combining these two facts we get

(6.7) wAszf,g) =zu(A;s frg), Ae€D, flge™M, z>0.
Using similar arguments we can show that

(6.8)  w(A;f+g,h)=p(A; f,h)+u(Asg,h), AeD, fig,heH,
(6.9) w(A;—f,9) =—u(A; f,9), AeD, fgeH,
(6.10) w(Asif,g) =iu(A; f,g), Ae€e®D, f,geH.

Now the conclusion of Step 1 can be easily derived from (6.3)—(6.10).
Step 2. @ is a positive definite bi-affine kernel.

Since all ¢, f € 'H, are bi-affine, so is ¢. Fix sq,...,s, € S and
fi,.oy fm € H with m > 1. Define a complex Borel measure A\ on X(S)
by

m 4
)y =471 Z sz f z(sy8p) Vv Yv(des fp + % f,) .
p,q=1k=1
Take C € €(X(S)). Then for each p = 1,...,m, there exists a sequence of
simple Borel functions {¢, ,}5%; defined on C' which converges uniformly
on C' to the bounded function s,|c. Moreover, for each n > 1, we can choose
a Borel partition {C), 1,...,Cy, } of C and sequences {5y, p.1, -, Bnpi,} C
C (p=1,...,m) such that

l’VL
Pnp = E :Bn,p,jxcn,j .
i=1

Set gn,j = Z;”:l Bn.p.jfp- Then, using Step 1 and the fact that v(C; f) < oo
for f € H, we get

m 4
MC) = lim 478 Y N i [ onyP g dv(s fp + i)
p,g=lk=1 C
Znh_{goz > BupiBuait(Cuji fo fo)
Jj=1p,g=1

_ 5 .. ; ) >0.
nILH;OZM(Cn,J’g"J’gnJ) =0

Since [t|dv(-; f) is a finite Radon measure on X(S) for all t € S® and f € H
(use Proposition 2.1.7 of [5]), we must have A(X(S)) = limceg(s(s)) MO)
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> 0. On the other hand, the polarization formula and (6.1) yield
Z (D(sq, 8p) fps fa) = A(X(S)) =2 0,
P,q=1
which proves positive definiteness of @.
Now the “if” part of the conclusion follows from Step 2, Theorem 3.1
and Proposition 5.4. =

7. Disintegration of nondegenerate predilatable kernels. In this
section we present an integral representation for nondegenerate predilatable
kernels defined on a commutative algebraic structure S (see the appendix
for notation and definitions concerning integration).

Let M : R — B(H) be a maximal tight PO measure on X(S) whose
closed support is S-bounded. We say that M is a representing measure of a
kernel @ : S x S — B(H) if 5 € L*(M) for every s € S@ and

(7.1) O(s,t) = [ a(s"t) M(dx), steS.
2(S)

M is said to be a representing measure of a mapping @ : § — B(H) if
5 € LY(M) for every s € S and

(7.2) O(s)= [ a(s)M(dr), s€S.
2(8)

THEOREM 7.1. Assume S is commutative and & : S x S — B(H) is
an arbitrary kernel. If for every f € H, the kernel @ is predilatable and
nondegenerate, then @ has a unique representing measure. Conversely, if @
has a representing measure, then @ is a nondegenerate predilatable kernel.

Proof. Suppose that @ has a representing measure. Then, by Propo-
sition 5 of [44], each scalar kernel @ is predilatable and nondegenerate
(f € H). In virtue of Theorem 6.1, @ is also predilatable and nondegener-
ate.

Assume now that each @, f € H, is predilatable and nondegenerate.
Then, by Theorem 6.1, so is . Let (K, X, IT) be a minimal propagator of @
and let E : B(X(S)) — B(K) be the spectral measure of IT (see Section 1).
Since @ is nondegenerate, we have E(X(S)) = Ix. Let (Kf, Xy, II¢) be the
restriction of (IC, X, IT) to Ky (see Section 2) and let Py be the orthogonal
projection of K onto K5 (f € ‘H). Since K¢ reduces II to IIf, the projection
Py, f € H, commutes with any I1(s), s € S. This implies that

[ 3(x) (E(dz)g, Psh) = (P;II(s)g, h) = (II(s)Psg, h)
2(S)
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= [ 8(2)(E(dz)Prg.h)y, s€S,ghek,
X(8)

which leads to (E(-)g, Prh) = (E(-)Prg, h) for any g, h € K (cf. [44], Propo-
sition 1). Thus Py commutes with every projection E(A), A € B(X(S)).
This in turn implies that Ky reduces E to the spectral measure Ey of IIy.

Let v(-; f) be a representing scalar measure of ¢y. By the previous
paragraph, the measure g (-;f) = (Ef(-)Xf(s),Xf(s)) coincides with
(E()X(s)f,X(s)f) on B(X(S)) for all s € S and f € H. Moreover (cf.
[44], p. 356), the measures v(-; f) and s s(-; f) are related to each other as
follows:

(7.3)  v(Af)= [[512duas(:f), A€BD.), fEH, s€S,
A

where D, := {x € X(S) : (s) # 0}.

Denote by D the class of all Borel subsets A of X(S) such that v(A4; f) <
oo for every f € H. Then ® is a J-ring which contains D(X(S)). We
show that the function H > f — v(A4;f) € Ry is continuous for every
Ae®.

Consider first the case where A € B(D,) with some s € S. Let {¢, }°22,
be a sequence of nonnegative simple Borel functions on A, which is increas-
ing and pointwise convergent to |s|~2 on A. It follows from the Lebesgue
monotone convergence theorem and (7.3) that

(74) v f) = lim [ ou(@) (E(d2)X ()], X(s)f), [eH.
A

Since ¢, is of the form ¢,, = Z;”:l BrniXA,,; With {A,1,..., An, } CB(A)

and {Bn.1,..., 001, } C Ry, we get

(7.5) [ enl@) (B(dx)X(s)f, X()f) = (Tuf,f), feH, n>1,

A

where T, = X(S)*(Z;ll Bn,jE(An.;))X(s) € B(H) for every n > 1. Thus,
by (7.4) and (7.5), the sequence of continuous seminorms H > f —
(T f, [)Y/? € Ry, n = 1,2,..., converges pointwise to v(A4;-)'/2 on the
Hilbert space H. It follows from the Banach—Steinhaus theorem that
v(A;)Y/? is a continuous seminorm.

Assume now that C € €(X(S)). Since {D; : s € S} is an open cover
of the compact set C, there exist s1,...,s, € S such that C C |J;—; Ds,.
Choose a partition {C1,...,Cy,} C B(X(S)) of C such that Cy C Dy, for
k =1,...,m. Then, by the previous paragraph, each v(Cy;-) is continuous
and consequently so is v(C;-) = >, v(Cy; ).
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Let finally A € ©. Since each v(-; f) is a Radon measure on X(S)

(f € H), we have
v(A; f) = sup{v(C; f) : C € €(X(S)), C C A}, [feH.

Applying again the Banach—Steinhaus theorem to the family {v(C;-)
C € €(X2(8))} of continuous seminorms (%) on the Hilbert space H, we get
the continuity of v(A4;-).

Let pu(A; f,g) be defined by (6.2) for A € ©, f,g € H. Step 1 of the proof
of Theorem 6.1 states that for every A € D, the function H x H > (f, g) —
w1(A; f,g) € Cis a semi-inner product on H such that u(A; f, f) = v(A4; f)

for f € H. Since v(A4;-) is continuous, there exists a unique positive operator
M (A) € B(H) such that

w(As fog) =(M(A)f,9), AeD, fgecH.

Consequently, M is a maximal tight PO measure such that

(@(s,0)f, f) = [a(s"t)M] (dz), s,teS, feH.
2(8S)

/2,

Thus M satisfies (7.1). Since the closed support of the spectral measure F
is S-bounded, one can use (7.3) to show that so is the closed support of

M. Finally, the uniqueness of M follows from the polarization formula and
Theorem 3 of [44]. m

Remark. It is worthwhile to notice that a representing measure M of
@ can be explicitly described on compact subsets of X(S) with the help
of a minimal propagator (K, X, II) of @ as follows. Let E be the spectral
measure of IT and let C' be a compact subset of X(S). Then there exist
$1,...,5m €S such that C C |J;-, D,,. Basing on (7.3), one can show that

m m -1
M) =Y X(s)" [ (DI512)  dEX(sh).

k=1 c j=1
This, in turn, can be used to show that the closed support of M is contained
in the closed support A of E. It follows from the proof of Theorem 1 in
[44] that A C {z € X(S) : |z(s)] < |II(s)] for all s € S}. Hence (use
Theorem 3.1) the closed support of M is contained in the closed S-bounded
set {z € X(S) : |z(s)| < »g(s) for all s € S}.

Though not every predilatable kernel on S has a representing measure
(cf. [44] and [32]), we can disintegrate predilatable kernels on commutative
involutory algebraic structures in the way proposed by the following corol-
lary (see [32], Theorem 4 and [18], Théoreme 1 for the scalar case).

(3) That v(C; ~)1/2 is a seminorm follows from Step 1 of the proof of Theorem 6.1.
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COROLLARY 7.2. Assume S is commutative. Let & : S xS — B(H) be a
kernel such that all &5 (f € H) are predilatable. Then there exists a unique
mazimal tight PO measure M : R — B(H) on X(S) whose closed support
is S-bounded and such that

(i) € LY (M), s € SO,
(i) (s, ut) = [s) x(s*ut) M(dz), s,t,u € S.

Proof. Let M : R — B(H) be a representing measure of @n. Then the

closed support of M is S-bounded and M fulfils (i). Moreover, in virtue of
Theorem 4.2,

D(s,ut) = Pp(s,ut) + Pn(s,ut) = f x(s*ut) M(dx), s, t,u€S.
£(S)

The uniqueness of M is a consequence of that for scalar kernels (see [44],
p. 357 or [32], Theorem 4). m

Notice that any maximal tight PO measure on X(S) whose closed sup-
port is S-bounded and which fulfils conditions (i) and (ii) of Corollary 7.2
is necessarily a representing measure of the nondegenerate part @n of @.

Now we show that representing measures of dilatable kernels on a com-
mutative S are defined on the whole o-algebra of Borel subsets of X(S).

COROLLARY 7.3. Assume S is commutative and ® : S x S — B(H) is
an arbitrary kernel. Then the following conditions are equivalent:

(i) @ is dilatable,

(ii) for every f € H, @y is dilatable,

(iii) @ is a nondegenerate predilatable kernel with a representing measure
M : R — B(H) such that R = B(X(S)) (or equivalently sup{||M(A)] :
A e R} < x0).

Proof. (i)=(ii) follows from what has been done in the second part of
Section 2.

(ii)=>(iii). Assume that all @ (f € H) are dilatable. Since each dilatable
kernel is automatically nondegenerate, Theorem 7.1 implies that & is a non-
degenerate predilatable kernel with a representing measure M : R — B(H).
In particular, M} is a representing scalar measure of @. Let (cr, ¢l mIh)
be a minimal dilation of @ and let G be the spectral measure of IT7. Then

Gy(s,t) = (I (s*)¢7,¢T) = [a(s™t) (G (dw)¢! ¢T),  s,teS, fen.
2(8)
This means that M{(-) and (G ()¢7,¢f) are representing scalar measures

of &; (f € H). Consequently, M[(-) = (GF ()¢, ¢f) for all f € H, which
implies that R = B(X(S)) (use the fact that M is maximal).
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(iii)=(i). Assume now that M : B(X(S)) — B(H) is a representing
measure of @. Then C, the closed support of M, is S-bounded. It follows
from the Naimark dilation theorem (cf. [27], Theorem 6.4) that there exist
a complex Hilbert space K, a spectral measure E : B(X(S)) — B(K) and
R € B(H,K) such that £ = \/{E(A)RH : A € B(X(S))} and M(A) =
R*E(A)R for A € B(X(S)). The last equality can be used to show that
E is also supported by C. Since s is bounded on C, the operator II(s) :=
fz(s) x(s) E(dz) is bounded for every s € S and

O(s,t) = R” f x(s*t) E(de)R = (II(s)R)* II(t)R, s,t€S.
2(8)
This implies that & is dilatable (cf. [49], Proposition 5.6). m

8. Continuity of predilatable mappings on topological x-alge-
bras. Theorem 7.1 can be used to settle the question of continuity of pos-
itive linear mappings defined on some commutative topological x-algebras
A. Notice first that the set A\ [[A®)] is not involved in the definition of pos-
itivity, so it is natural to restrict our attention to the case A = [A®)]. Let
A be a complex *-algebra equipped with a linear topology. We distinguish
the following four properties of A:

(P.1)  each character of A is continuous,

(P.2)  each positive linear functional on A is predilatable (%),

(P.3)  each positive linear functional on A is continuous,

(P.4)  each positive linear operator-valued mapping on A is continuous.

It is obvious that (P.4)=(P.3) and (P.3)=-(P.1). Below we show that
under some additional assumptions on A, (P.3)=(P.2). The property (P.1)
is connected with the Mazur-Michael problem (cf. [20]) whether each mul-
tiplicative linear functional on a Fréchet algebra is continuous.

Denote by A; = A x C the unitization of A. It is obvious that A has
the property (P.1) if and only if so does A;. Below we show that the same
is true for (P.2).

PROPOSITION 8.1. A commutative complex x-algebra A has the property
(P.2) if and only if so does A;.

Proof. The “only if” part follows from Corollary 2 in [43]. To prove
the “if” part, take a positive linear functional ¢ on A. It follows from the
Cauchy—Schwarz inequality that

lbp(a)* = [p(b" (ab))|* < @(b°b) - vp(a’a), a,be A.

(*) Or unitary in the terminology of [18].
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This implies that for any b € A, ,p can be extended to a positive linear
functional @ on Ay (cf. [9], Theorem 37.11). It follows from our assump-
tions that @ and consequently ,p are predilatable for all b € A. Thus, by
Theorem 3.1(vi), ¢ is predilatable. m

The following proposition will help us to establish some other relation-
ships between conditions just introduced.

PROPOSITION 8.2. Let A be a commutative complex x-algebra such that
A=[A®)] and let © : A — B(H) be a positive linear mapping. If A is an
F-space with property (P.1) and each functional (,©0(-)f, f) (f € H, b€ A)
is predilatable, then © is continuous. If A is locally multiplicatively-convex
and each functional (,O(-)f, f) (f € H, b € A) is continuous, then © is
predilatable.

Proof. Assume A is an F-space with property (P.1) and (,©(:)f, f)
is predilatable for all f € H and b € A. Then, by Theorem 3.1(vi), each
functional (O(-) f, f) is predilatable. Fix f € H and set ¢(-) := (O() f, f). It
follows from Theorem 7.1 (see also [18] and [32]) that ¢ has a representing
scalar measure y € M, (X (A)). Take C € €(X(A)) and define a linear
functional pc on A via ¢c(a) = [, x(a)p(dz) for a € A. Notice that
¢ is continuous. Indeed, by (P.1), each seminorm A > a — |z(a)| € Ry
(x € X(A)) is continuous on A. Consequently, the seminorm pc defined
by oc(a) := sup{|z(a)| : x € C} for a € A is lower semicontinuous. Since
A is an F-space, p¢ is continuous. However, |pc| < u(C)oc, so ¢ is
continuous for every C' € €(X(A)). Moreover, one can show that the net
{pc : C € €(X(A))} is pointwise bounded and pointwise convergent to
¢. In virtue of the Banach—Steinhaus theorem (cf. [34], Theorem 2.5), the
linear functional ¢(-) = (O(:)f, f) is continuous for every f € H. Since A
is an F'-space, the continuity of @ follows again from the Banach—Steinhaus
theorem.

Assume A is a locally multiplicatively-convex algebra and each func-
tional (,O()f, f) (f € H, b € A) is continuous. Then, by Theorem 3.1(iii),
(,O(-)f, f) is predilatable for all b € A and f € H. Using Theorem 3.1(vi)
we see that (O(-)f, f) is predilatable for every f € H. Consequently, by
Theorem 7.1, @ is predilatable. m

THEOREM 8.3. Let A be a commutative complex x-algebra. If A is an
F-space, A =[A®)] and A, has the properties (P.1) and (P.2), then A has
the property (P.4). If A is a locally multiplicatively-convex algebra and Ay
has the property (P.3), then A has the properties (P.1) and (P.2).

Proof. The first assertion follows from Propositions 8.1 and 8.2. Assume
that A is a locally multiplicatively-convex algebra and A; has the property
(P.3). It is enough to show that A has the property (P.2). Take a positive
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linear functional ¢ on A. Then, similarly to the proof of Proposition 8.1, we
show that each ¢ (b € A) extends to a positive linear functional ,& on Aj;.
It follows from our assumptions that all , are continuous. Consequently,
by Theorem 3.1(iii), every ¢ is predilatable. This in turn implies that ¢ is
predilatable. m

It is well known (cf. [9], Theorem 37.3 and Lemma 37.6(iv)) that any Ba-
nach x-algebra has the properties (P.1) and (P.2). Thus Theorem 8.3 can be
regarded as a generalization of the Murphy theorem (cf. [9], Theorem 37.14)
to the case of nonnormed topological x-algebras. Other examples of locally
multiplicatively-convex algebras with the properties (P.1) and (P.2) can be
found in [20].

Now we show that positive bi-affine kernels on commutative Banach
x-algebras which factorize induce continuous positive linear mappings.

PROPOSITION 8.4. Let A be a commutative complex Banach *-algebra
such that A = [A®)] and let & : Ax A — B(H) be a positive bi-affine kernel.
Then there exists a continuous positive linear mapping © : A — B(H)
having a representing measure on X°(A) such that

&(a,b) =O6(a™d), a,beA.

Proof. It follows from Proposition 3.2 that all ®; (f € H) are predi-
latable. Thus, by Theorem 7.1, @ has a representing measure M on X°(A).
Since A = [A®)], we can define © : A — B(H) by (7.2). Then O is a pos-
itive linear mapping and M is its representing measure. Since any Banach
x-algebra has the properties (P.1) and (P.2), the continuity of © follows from
Theorem 8.3. =

Proposition 8.4 suggests the possibility of localizing representing mea-
sures of continuous predilatable kernels on the continuous characters of the
considered topological x-algebra.

PROPOSITION 8.5. Let A = [A®)] be a commutative locally multi-
plicatively-convex *-algebra with continuous involution and let ® : A x A —
B(H) be a jointly continuous positive bi-affine kernel. Then there is a posi-

tive linear mapping © : A — B(H) having a representing measure supported
by X°(A) and such that & = &°.

Proof. Applying Proposition 3.3 to @5 we deduce that each &y is
predilatable. Consequently, by Theorem 7.1, ¢ is predilatable and it has
a representing measure M defined on X(A). Let (K, X, II) be a minimal
propagator of @ and let W be the C*-algebra generated by IT(A) U {Ix}.
Then Cpp :={z oIl : x € ¥(W)} is a compact subset of ¥(A) U {0}. Put
A = Crr \ {0}. Since ¥(W) = X°(W) and II is continuous (use Propo-
sition 3.3), we get Ay C X°(A). It follows from the proof of Theorem 1 in
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[44] that the spectral measure E of IT is supported by Aj. Consequently,
so is the spectral measure Ey of Il for every f € H (see the proof of The-
orem 7.1). This, in turn, implies (see the proof of Theorem 3 in [44]) that
for any f € H, the closed support of MJI is contained in A;y. Now an easy
verification shows that M is also supported by Ajy. The mapping @ can be
defined by (7.2). m

We end this section with an open question. It is well known (cf. [27],
Theorem 9.3) that if A is a Banach x-algebra with continuous involution
and with a bounded two-sided approximate identity, then any linear positive
definite mapping © on A is dilatable. If in addition A is commutative, then
to have dilatability we can assume less, namely that @ is a linear positive
mapping. Since in this case A=[.A®)] (by the Cohen factorization theorem),
the question is:

QUESTION 1. Let A be a commutative Banach *-algebra such that A =

[A®)]. Does there exist a positive linear mapping on A which is not dila-
table?

9. Disintegration of holomorphic positive definite mappings on
commutative Banach x-algebras. In this and subsequent sections we
investigate holomorphic positive definite mappings acting either on a Ba-
nach *-algebra A or on the open unit ball A, of A. To avoid any confusion,
we denote by Ag the #-semigroup (A, -, *) with involution and multiplica-
tion inherited from A. Notice that (A.,-,*) is a x-semigroup if and only if
the involution of A is isometric, i.e. ||[a*|| = ||a| for a € A. It turns out
that any positive definite holomorphic mapping on A, is predilatable (and
consequently representable by measures, provided A is commutative). Since
this is not the case for Ag, our main interest is directed at the *-semi-
group A,.

We refer the reader to [7], [8] and [12] for holomorphy in topological
vector spaces. Given a complex Hilbert space H and k > 0, denote by
L3 (A, H) and Py (A, H) the Banach spaces of continuous k-linear symmetric
mappings from A* into B(H) and continuous k-homogeneous polynomials
from A into B(H), respectively, with the corresponding norms

W] = sup{[[#(ar, ..., ar)l| : laj| <1, j=1,....k},  ¥eli(AH),
181 = sup{[[@(a)[| : lall <1}, O € Pu(AH).
It follows from Proposition 1 of [7] that the mapping P, (A, H) > © — 0% ¢
L3 (A, H) defined by

1 1
1 ) )
0% (ar,....ax) = — Y _ ... > (-G (e + .+ igay)
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is a linear homeomorphism. The last equality is called the polarization
formula.

The following lemma states necessary (and also sufficient) conditions for
an operator-valued mapping to be a holomorphic *-representation of Ag

(resp. A,).

LEMMA 9.1. Let A be a Banach *-algebra (resp. a Banach *-algebra with
isometric involution) and let IT be a holomorphic *-representation of Ag
(resp. As) in a complex Hilbert space K. Then for any k > 0, there is a
x-representation I, € Py(A,K) of Ag such that

(i) Hk(a)ﬂl(b) =0,k#Il a,be A,
(ii) I (a) = Y pe g x(a) (norm convergence), a € A (resp. a € As).

If A has a unit e, then for every k > 0, IIi(e) is an orthogonal projection
reducing II to II and Iy (e)Il;(e) =0 for all k # 1.

Proof. Because of similarity, we consider here only the case of the
x-semigroup A,. The mapping IT, being holomorphic, has the representation
(cf. [8], Proposition 5.5)

H(a) =) Ii(a), acA,
k=0

where T, € Py(A,K) and IIi(a) = (k))~"Y(d*/dz*)II(za)|.— for a € A.
Since II preserves multiplication, the following equalities hold:
y dF y dF
= nN—+t— — NnN—+t_—__
I (ab) = (k!) o II(zab) . ((kz) dzkﬂ(za)

=My(a)I(b), acA, beA,, k>0.

>H(b)

z=0

Thus

(9.1) II(ab) = i (a)II(b), acA,beA., k>0.
By a similar argument we show that

(9.2) II(ab) = [ (a)I(b), acA,,be A, k>0.
Since Il is k-homogeneous and (9.1) holds, we get

l
I}, (a)IT,(b) = (u)*%m(am(zb)

i d

dl
= (l!)_lwﬂk(zab)

2=0 2=0

>Hk(ab), a,be A, k,1>0.
2=0

Thus

(9.3) (@) (b) = {éj’f(“b) i P b abed
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which shows (i). To prove that IT; preserves involution notice that if © is a
holomorphic B(K)-valued function on an open disc D C C centered at zero,

then

drot  rdre\T

— = — k>0

dzk <dz’“> ’ -
where O7(2) := O(2)* for z € D. In particular, setting ©(z) := II(za) for
|z| < |la]|7!, a being a nonzero element of A, we get

k T kot
e = (57) O =W G0 =), aca.

The last equality is a consequence of
O (2) = I (za)* = II(za*), |z| <|al*.

This completes the proof of the first part of the conclusion.

Assume now that A has a unit e. Since any Il is a *-representation
of Aw, IIi(e) is an orthogonal projection. Moreover, by (9.1) and (9.2), we
have

Iy (e)l(a) = i(ea) = I(a) = Hi(ae) = II(a)Il(e), a€ Ay, k>0,

which implies that for every k& > 0, the orthogonal projection 7y (e) reduces
IT to IIj. This and (9.3) complete the proof. m

Let A be a commutative Banach *-algebra with isometric involution
and a unit e. Given k > 0, denote by X"(Ag) (resp. XP(A,)) the set of
all holomorphic characters of Ag (resp. A.). Set XP(Ag) :== X (Ax) N
Pi(A) with Py(A) = Pi(A,C) and T (A,) = XZP(As) N Pp(As) with
Py (As) := Py(A)|4,. Then the topological spaces X! (Ag) and XP(A,) are
homeomorphic via the usual restriction mapping. Moreover, X"(A,) can be
described as follows (the case of Ay can be treated similarly).

PROPOSITION 9.2. If A is a unital commutative Banach *-algebra with
isometric involution, then
(i) for every k >0, X1(A,) is a compact subset of X(As),
(i) £2(Ad) = Uy Zh(AL),
(iii) Zp(Ae) N Z2(As) = 0 for k # j,
) XB(As) U {0} is compact.
Proof. Let e be the unit of A. Notice that
(9.4) (e)=1=all, z€IMAs), k>1.

Indeed, since x is multiplicative and bounded on A,, we must have ||z| < 1.
On the other hand, z(e)? = z(e), so x(e) = 1 (because otherwise z = 0 ¢

T (Ae)).

(iv
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(i) Since X8 (A,) = {1}, we can assume that k > 1. It follows from (9.4)
that X (As) C X{Cy :a € A}, where C, = {z € C: |z| < 1} for a € A..
By the Tikhonov theorem, X{C, : a € A} is compact in the topology

of pointwise convergence on A,. Thus we only have to prove that E,};(.A.)
is closed in X{C, : a € A,}. Take a net {x,} C X(Ay) converging
pointwise to a function z : A — C. By the polarization formula, the net
{x#} converges pointwise on A” to a function y, which is k-linear, symmetric
and z(a) = y(a,...,a) for a € A. This means that x is a k-homogeneous
polynomial. Moreover, by (9.4), we have ||z|| < 1. Thus z € P,(A). Using
again (9.4), we show that x # 0, which yields z € X}(Ag).

(ii) and (iii) can be easily deduced from Lemma 9.1. So we only have to
show that X"(A,) U {0} is compact. Take a net {z,, : w € 2} C P (A,) U
{0}. Set 2, :={we N:z, € Z}(A)} (k> 0), 25 = {w e N:z, =0}
Assume first that there exists £ € NU {oo} (N := {0,1,...}) such that
(2, is cofinal with 2 (i.e. for every w € {2 there exists w’ € (2 such that
w' > w). Then {z, : w € 2} is a subnet of {z,, : w € 2} which consists of
elements of the compact set X' (A, ), where Z% (A,) := {0}. Consequently,
there exists a subnet of {x,} which converges to an element of X% (A,).

Consider now the other possibility, where for every k € NU {oo} there
exists wr € 2 such that {w € 2 : w > wp} N2 = 0. We show that
{z,} converges to 0. Without loss of generality we can assume that {wy}
is increasing. Take a € A, and € > 0. Then there exists k& € N such that
llall¥ < e. If w > wy, then either w € 2, and then |z,(a)] = 0 < ¢, or
w € £2; with j > k+1 and then |z,(a)| < |la|’ < |la|* < & because of (9.4).
In both cases {x,(a)} converges to 0 for every a € A,. =

It is worthwhile to notice that if a Banach x-algebra A has an isometric
involution and a bounded approximate identity bounded by 1, then A, =
AP Indeed, if a € A,, then there exists a > 0 such that lal] < a? < 1.
Applying Theorem 4.3 of [16] to a~2a, we get b, ¢ € A such that a~2a = be,
bl <1 and ||c| < 1. Thus a = (ab)(ac) € AP, In particular, if A has a
unit, then A, = A?); hence Theorem 7.1 can be applied to any predilatable
mapping on A,.

THEOREM 9.3. Let A be a unital commutative Banach x-algebra with
isometric involution. Then for a mapping © : Ae — B(H), the following
conditions are equivalent:

(i) for every f € H, (O()f, f) is a positive definite holomorphic func-
tion,
(ii) © is a predilatable holomorphic mapping,
(iii) © has a representing measure supported by X" (A,),
(iv) there exists a (unique) sequence of polynomials O € Py(A,'H),
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k >0, such that each Oy is positive definite and

O(a) = Z Or(a)  (norm convergence), a € A,.
k=0

A mapping © : A — B(H) is positive definite continuous and k-homo-
geneous if and only if it has a representing measure supported by X7 (Ag),
k> 0.

Proof. (i)=(ii). Since O is a weakly holomorphic operator-valued map-
ping, it is holomorphic (cf. [12], Exercise 14C(b)). In particular, it is con-
tinuous, so there exist a € (0,1) and > 0 such that ||©(a)| < § for every
a € a-A, Take a € A,. Then (a*a)” € a - A, for n large enough and
consequently

(95)  lim (O((a*a)")f, f)*" < lm (BIfP)* <1, feH.

Thus, by Theorems 3.1 and 6.1, @ is predilatable.

(ii)=-(iii). Assume that © is a predilatable holomorphic mapping. Take
a minimal propagator (K, X, II) of #©. Since (9.5) holds for all a € As,,
Theorem 3.1 gives

(9.6) II(a)] <1, acA.

Now we show that IT is holomorphic. If f = X (b)h with b € A, and h € H,
then the function (II(-)f, f) = (©(b*(-)b)h, h) is holomorphic. This implies
that (I1(-)f, f) is holomorphic for every f € Ex. If f € K, then there exists
a sequence { f, }°2; C Ex convergent to f. Since, in virtue of (9.6), we have

(L (a)f, f) = {I(a) fn, fn)]
< [{I(a)f, ) = (@) f; fu)| + (T (a) f, fn) = (IT(a) s fn)
< (IS = Sull s a € Asy

(IT(*) fn, frn) converges uniformly on Ae to (I1(-)f, f). Thus, by Proposi-
tion 6.5 of [8], the function (II(-)f, f) is holomorphic for all f € K. This
in turn implies that I is holomorphic itself. Let W be the C*-algebra gen-
erated by IT(Ae) U {Ix}. As we know (see the proof of Proposition 8.5)
the representing measure M of @ is supported by a locally compact set
A :=={xoll : x € ¥(W)} \ {0}. Since the superposition of holomorphic
mappings is again holomorphic (cf. [8], Theorem 6.4), we get Ay C X%(A,),
which proves (iii).

(iii)=(iv). Assume now that © has a representing measure M supported
by X1 (A,). Tt follows from Proposition 9.2(i) that the restriction of the
measure M to B(XP(A,)) is bounded. Consequently, so is its homeomorphic
image M}, on B(X1(Ag)). Using again Proposition 9.2 and Theorem A.3 of
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the appendix, we get

(9.7 Ola)f = Z Or(a)f (norm convergence), a€ A,, fEH,
k=0

where

(9.8) Orla) = [ w(a)My(dz), acA, k>0.
Zi(Ao)

In virtue of Theorem 7.1, each @y is positive definite. Applying the polar-
ization formula to members of X (Ag) and using the integral formula (9.8),
one can show that @y, is a k-homogeneous polynomial. Since Mj, is bounded,
(9.4) yields sup{||@x(a)]| : ||a|| < 1} < oo, which implies the continuity of O
(k> 0). It follows from Theorem 5.2 of [8] and (9.7) that the vector-valued
mapping O(-) f is holomorphic on A, for all f € H. Thus © is holomorphic
and consequently Y 7, O(a) converges in the operator norm topology for
every a € A,.

(iv)=-(i) is obvious. The last part of the conclusion can be deduced from
the above discussion. m

10. Holomorphic positive definite mappings on noncommuta-
tive Banach x-algebras. Theorem 9.3 states, among other things, that
any holomorphic positive definite mapping on the open unit ball of a com-
mutative Banach x-algebra with isometric involution can be represented as a
series of holomorphic homogeneous polynomials which are positive definite.
Below we show that the same is true for the noncommutative case.

To begin with consider the C*-algebra C™ of all complex m-tuples with
coordinatewise defined algebraic operations, equipped with the supremum
norm (note that (C), = D™, where D = {z € C : |z|] < 1}). Then Theo-
rem 9.3 leads to the following result (its one-dimensional version has been
announced in [46] without proof; see also [11] and [50] for scalar versions).
Below N = {0,1,...}.

PROPOSITION 10.1. Let © be a B(H)-valued mapping defined on D™
(resp. C™), m > 1. Assume that for every f € H, (O(-)f, f) is holomorphic

and positive definite. Then there is a net {T, : n € N™} C B(H) of positive
operators such that

(i) O(z) = Z 2T, ze€D™ (resp.zeC™),
nerL
where the series converges in the operator norm topology.
Proof. Consider first the case of D™. It is easy to see that X} (CZ)

consists of monomials of the form C™ 5 z — z" € C, wheren = (n1,...,7y)

€ N and |n| := 377" n; = k. Thus, by Theorem 9.3 and Theorem A.3 of



Positive definite kernels on x-semigroups 271

the appendix, there exists a net {1, : n € N} C B(H) of positive operators
such that for each z € D™, the series ) z"T, converges unconditionally
to ©(z) in the strong operator topology. We show that the series is in fact
convergent in the norm topology (our proof is a modification of that of
Lemma 1 of [1]). Notice first that since all the operators Ty, are positive,

(10.1) |2"Tall < €2, z€D™, nen,

where |z| := (|z1],. .., |zm]|) for z = (21,..., zm) €D™. If z € D™, then there
exists & € R such that |z;| < o < 1 for every j =1,...,m. Thus, in view of
(10.1),

ST llzTal = > a0 ) Tl < > e[ 2]

=1 -a) "6 a]) < co.

If © is defined on C™, then the functions O(a(-)), a > 0, being holomor-
phic and positive definite on D™, are of the form (i). Hence the uniqueness
of Taylor’s expansion leads to the conclusion. m

We are now in a position to prove the aforementioned result (it resembles
Theorem 2 of [1]).

THEOREM 10.2. Let A be a Banach *-algebra with isometric involution
(resp. a Banach x-algebra). Then a mapping © : Ag — B(H) (resp. O :
A — B(H)) is positive definite and holomorphic if and only if there exists
a (unique) sequence of polynomials Oy, € Py(A, H) (k > 0) such that

(i) for every k > 0, Oy, is positive definite,
(ii) O(a) = Y 1o Orla) (norm convergence), a € Ao (resp. a € A).

Moreover, if © : Ae — B(H) is positive definite and holomorphic, then
it is predilatable.

Proof. Assume O is defined on A, (the other case can be proved sim-
ilarly). The “if” part of the conclusion follows from Theorem 5.2 of [8]. To
prove the “only if” part assume that @ is positive definite and holomorphic.
Then the continuous k-homogeneous polynomials @y € Py(A, H), k > 0,
given by

dkz
(10.2) O(a) = (k!)*lw@(za) , a€A, k>0,
z=0
fulfil (ii) (use Proposition 5.5 of [8]). Thus all we have to prove is that each
Oy, is positive definite. For an n-tuple a = (a1, ..., a,) of elements of A, we
define a holomorphic function ¥, : D — B(H"™) by

Va(z) := [O(zazay)]) =1, 2€D.
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Since © is positive definite, for all finite sequences {f;};, C H" and
{Zl}zzl - D

Z( (Z zi) fir f3) ZZZZ (zjaq)" (ziap)) fips fiq) =0,
2,j=1 i=1 p=1j=1q=1

where f; = fi1 © ... ® fin. Hence ¥, is a positive definite holomorphic
function on D. By Proposition 10.1, there are positive operators Ty, € B(H"),
k > 0, (depending on a) such that

= Z Tkzk , zeD.
Since Ty, = (k!)~1(d*/dz*)Wa(z ]Z 0, we can apply (10.2) to get
* n d *
15 o = | (K) 5 O0ca50,)

:|n

z=04d p,q=1
]lk

1

= (H) " (O Gayap)

=T,>0, k>0.

2=0
However, O, is k-homogeneous, so the matrix [O(aj;a,)]; ,—1 is positive for
all a1,...,a, € A and n > 1. This is equivalent to the positive definiteness
of Qk

That © is predilatable can be proved similarly to the implication (i)=-(ii)
of Theorem 9.3, but now we must use the criterion (ii) of Theorem 3.1. m

Theorem 10.2 states that any positive definite holomorphic mapping de-
fined on A4, is automatically predilatable. On the other hand, basing on
Theorem 3.1, one can show that if A is an arbitrary Banach %-algebra, then
any positive definite k-homogeneous polynomial © € Py(A, H) is predi-
latable. However, this is not the case for all positive definite holomorphic
mappings on the x-semigroup Ag.

ExAMPLE 10.3. Consider A =C, H =C and © : A — B(H) given by
O(a) =exp(a), acA.

Then O is a positive definite holomorphic function. However, it is not predi-
latable. Suppose, by contradiction, that © has a minimal propagator
(K, X, II). Then

exp(|b*(Jaf* — 1)) = [[T(a) X (b)|| exp(—[b]?)
< [HI(a) [P X B)II exp(—of*) = [l (a)[*, a,be€ A,
which is impossible when |a| > 1. =

Following Szafraniec [57] we give examples of positive definite holomor-
phic mappings on .4, which are not dilatable (though they are predilatable).
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ExXAMPLE 10.4. Suppose ¥ : A — B(H) is a positive linear mapping of
a C*-algebra A with a unit e such that the range of ¥ is commutative and
W (e) = I. Then, by Proposition 1.2.2 of [2] (see also [27], Proposition 9.5),
¥ is dilatable and

1@ (a)ll < llall, acA.

Consequently, for any a € A,, the operator O(a) := (I3y — ¥(a))~! exists
and O(a) = Y ;2 ¥(a)k. Tt is clear that © : A, — B(H) is holomorphic.
Moreover, according to Proposition 4 of [57], the polynomials ¥ (-)¥ are pos-
itive definite and consequently so is ©. By Theorem 10.2, © is predilatable.
However, contrary to Corollary 2 in [57], © is not dilatable, because O is
not bounded on A,. =

11. Completely positive k-linear mappings. In this and the next
two sections we discuss the relationship between the notions of positive def-
initeness and complete positivity. Let us recall the definitions. Given two
C*-algebras A and B, we say (following [1]) that a mapping @ : A — B
(resp. © : Ay — B) is completely positive if for every n > 1, the n-square
B-valued matrix [©(a; ;)]i; is positive whenever so is the n-square A-valued
(resp. Ae-valued) matrix [a;;];;. Similarly a mapping © : A* — B is
said to be completely positive (k > 1) if the n-square B(H)-valued ma-
trix [©(a1,ij, - -, ak,ij)]i; is positive whenever so are the n-square A-valued
matrices [apq;]i; for p = 1,...,k. It turns out that any completely posi-
tive mapping is automatically positive definite. The question is whether the
reverse implication holds within the class of holomorphic mappings.

First we answer the question in the affirmative for k-linear mappings
defined on C*-algebras (recall that the positive definiteness of a mapping
© : A¥ — B(H) is understood with respect to the direct product A% of k
copies of the x-semigroup Ag ).

ProposITION 11.1. Let A be a Banach *-algebra with continuous in-
volution and with a bounded two-sided approrimate identity, and let © :
AF — B(H) be a k-linear mapping, k > 1. Then the following conditions
are equivalent:

(i) © is positive definite,

(ii) © is continuous and positive definite,

(iii) there are a complex Hilbert space K, an operator R € B(H,K) and
linear *-representations II; : A — B(K) (1 < j < k) such that
(11.1) II;(a)II;(b) = II;(b)II;(a), 1#j, a,be A,

(11.2) O(ai,...,ax) = R*II1(a1) ... IIx(ax)R, a1,...,a; € A.

If A is a C*-algebra, then (i) holds if and only if © is completely positive.



274 J. Stochel

Proof. (i)=(ii). Suppose that © is positive definite. If & = 1, then
the continuity of © follows from Theorem 9.3 of [27] and Theorem 37.3 of
[9]. So assume k > 1. Since the linear mappings O(aja1,...,a;_a5-1,")
(a1,...,ax—1 € A) are positive definite, they are continuous. However,

a*b =27 (a+b)*(a+b)—a*a—b*b—i((a+ib)*(a+ib)—a*a—b*b)], a,b€ A,

so the linear mappings ©(aibi,...,a;_,bk—1,-) (a1,...,a5-1 € Aby,...
...,bk—1 € A) are continuous as well. Using the Cohen factorization the-
orem ([9], Theorem 11.10), we conclude that all linear mappings @(ay, ...
ceyak—1,°) (a1,...,ax—1 € A) are continuous. In the same way we show
that © is continuous with respect to any other variable with the remaining
ones being fix. Thus (cf. [34], Theorem 2.17) the multilinear map © is
jointly continuous.

(ii)=-(iii). Suppose that © is continuous and positive definite. The proof
of (ii)=-(iii) will be divided into a few steps.

Step 1. O is dilatable on the x-semigroup Ay .

It follows from the continuity of @ that the condition (iii) of Theorem 3.1
holds for @ = #°. In the terminology of [27], © satisfies the boundedness
condition. Since A has a bounded two-sided approximate identity and © is
jointly continuous, all the assumptions of Theorem 6.2 of [27] are satisfied.
Therefore O is dilatable on A~ .

Take a minimal dilation (K, R,II) of ©. It follows from Proposi-
tion 6.2(a) of [27] that IT is k-linear. Moreover, by (i)=-(ii), IT is contin-
uous.

Step 2. If a bounded net {a,} C A* is such that all nets of the form
{a,b}, b € A*, are convergent in A*, then the net {II(ay,)} is convergent in
the strong operator topology. Moreover, if {a/,} C AF is another bounded net
such that lim,, a’,b = lim,, a,b for all b € A*  then (SOT) lim,, I1(a)) =
(SOT) lim,, I1(a,).

Since IT is continuous and {a,,} is bounded, the net {II(a,,)} is bounded
too. Take a vector g € K of the form II(b)Rf with b € A* and f € H.
Then ||II(ay)g — II(a;)g|| = || II(axb)Rf — II(a.b)Rf|| for w, € £2. This
implies that {II(a,)g} is a Cauchy net in K. Since the set of all g’s is total
in I, the net {II(a,)} is convergent in the strong operator topology. Using
the same kind of argument, one can show the other part of Step 2.

Arguing similarly to the previous paragraph we show

Step 3. If {ew} is a bounded two-sided approximate identity of A, then
(SOT) hm(w17~~-,wk) H(ewl, e ,6wk) = I}C-
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Let {e,} be a fixed bounded two-sided approximate identity of 4. Set
II; ,(a) == I(ew,...,€u,0,€y,...,€,) with a € A in the jth position,
1 < j < k. In virtue of Step 2, the net {II;,(a)} converges in the strong
operator topology to an operator I1;(a), a € A. It is obvious that all the
mappings I1; : A — B(K) are linear. Moreover, again by Step 2, the def-
inition of II;(a) does not depend on the choice of a bounded two-sided
approximate identity of A.

Step 4. For every j = 1,...,k, II; preserves involution.

To show this, notice that {e } is a bounded two-sided approximate iden-
tity of A and II; ,(a)* = II(e),... e}, a* e, ... el) for a € A. Thus for
every a € A, the net {II; ,(a)*} converges in the strong operator topology
to I1;(a*). On the other hand, {II;,(a)*} converges in the weak operator

topology to II;(a)*. Thus II;(a*) = II;(a)* for every a € A.
Step 5. II;(a)Il;(b) = II;(b)II;(a), i # j, a,b € A.

Without loss of generality we can assume that ¢ = 1 and j = 2. It follows
from Step 4 that

(11.3) (111 (a)II5(b)g, h) = (II2(b)g, IT1(a")h)
= 1131<H(ew,b, €y ew)g, I (a*, el el ... el )h)

YW Tw? r Fw

= lim(IT(aey, eub,€2,...,e2)g,h), g,heK.

) w?
w
In the same manner we show that

(11.4) (II5(b) T, (a)g, h) = lim(II (e a,be,, €2, ...,e2)g,h), g,heEK.

w?

Since {e2 } is a bounded two-sided approximate identity, we can apply Step 2
to deduce that the nets {II(aey,eub,e2,...,e2)} and {II(eya,be,, €2, ...

..,€2)} are convergent in the strong operator topology to the same limit.
This, when combined with (11.3) and (11.4), leads to the desired equality.

The next step can be proved similarly:
Step 6. For every j = 1,...,k, II; preserves multiplication.

To complete the proof of (ii)=-(iii), it is enough to show that for all
a,...,ar € A, I (ay,...,ar) = II1(a1) ... i(ag). The latter can be proved
with the help of Steps 2-4 as follows:

(IT(ay,...,ax)g,h) = lim(II(a1€y,, €w, a2, - - -, €, Gk )G, I)
w1
= (lim I (e, , a9, . ..,ax)g,lim [T (a], e::l, e ezl)h>
w1 w1

= li)rln(ﬂ(ewl,ag, coyak)g, i (a1)*h)

= ljdm l(idlrn<17(ew2,ew1 L A2€00 s €y 3,y - -« €4yl )], IT1(a1)"h)
1 2
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= limlim(ﬂ(ewl,eMQ,ag, coag)g, (e, a3, ... e )T (a1)"h)
1 2

= limlim(I1(ey,, €w,,as,...,ax)g, [Iz(az)* Iy (a1)*h) = ...

w1 Wo

=lim... Iim(IT(ew,,---,€w.)g, x(ar)* ... I (a1)*h)

w1 Wk
= (IIi(a1) ... Hx(ak)g,h), g,heK.

The implication (iii)=(i) is obvious.

Assume that A is a C*-algebra. If © is positive definite, then it is of
the form (11.2) with I1; satisfying (11.1). Thus, by Proposition 4 of [57],
the k-linear mapping A* > (a1,...,ar) — Ii(ay)...H(ay) € B(K) is
completely positive. Hence so is @. The converse implication can be easily
verified with the help of the Gelfand—Naimark theorem. This completes the
proof of Proposition 11.1. =

In case A is commutative, positive definite k-linear mappings can be
described with the aid of spectral measures. Below £ ® ... ® & stands for
the k-fold tensor product of functions &1,...,& : X — C defined on a set

X7 Le. §1®...®§k($1,...,$k) zgl(x1)€k<mk)7 L1y Tk eX.

PROPOSITION 11.2. Let A be a commutative Banach %-algebra with con-
tinuous involution and with a bounded two-sided approrimate identity, and
let © : A¥ — B(H) be a k-linear positive definite mapping, k > 1. Then
there exist a complex Hilbert space IC, an operator R € B(H,K) and a regular
spectral measure E : B(X(A)*) — B(K) such that

@(al,...,ak):R*( f61®...®akdE)R, ai,...,ap € A.
S(A)k
Proof. It follows from Proposition 11.1 that there are a complex Hilbert
space K, an operator R € B(H,K) and linear x-representations II; : A —
B(K), 1 < j <k, which satisfy (11.1) and (11.2). Let E; be the spectral
measure of IT;, 1 < j < k. The condition (11.1) yields that any two measures
E; and E; commute. Since X(A) is a locally compact Hausdorff space and

the measures E; are regular, there exists a (unique) regular spectral measure
E on B(X(A)¥) such that (°)

B(Ay % ... x Ag) = E{(A1) ... En(Ax),  Ay,..., Ay € B(Z(A)).

This in turn implies that

My(ay) ... Oy(ax) = [ @1®...0G6%dE, a,...,ax € A,
2(A)k
so, by (11.2), the proof is complete. m

(°) This can be deduced from Proposition 3 of [48] via Lemmas 11.2 and 11.3 of [4]
(see the proof of Proposition 4 of [48]).
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12. Multiplicative k-homogeneous polynomials. It is of special in-
terest to know whether k-homogeneous characters of Ay come from k-fold
tensor products of (linear) characters of the x-algebra A. A partial answer
to the question is given in Proposition 12.2. In order to prove it, we need
the notion of kth symmetric power of a topological space (see [19] for sym-
metrization of measurable spaces).

In the sequel G(&X') stands for the multiplicative group of all topological
automorphisms of a topological space X'. Given an integer k > 1, set G :=
G({1,...,k}) and define the group monomorphism Ay, : G, — G(X*) by

Ak(U)(.%'l, e ,:L‘k) = (xa(l), e ,xa(k)) , T1,...,Tp € X.
The mapping A, induces an equivalence relation = on X as follows:

X2y & J0€Gr: y=A(o)x (x,y€&F).

~Y

In case X is a locally compact Hausdorff space, the relation = can be de-
scribed in another equivalent way (use Urysohn’s lemma; cf. [35], Theo-
rem 2.12):

(P.5) x2y e VECCHX): €®...06(x) =(®...06y)  (x,y € &xF),

where Cy(X) stands for the space of all complex-valued continuous functions
on X which vanish at infinity. Denote by I'x : X¥ — S(X*) the quotient
mapping from X* onto the quotient space S(X*) := X*/ =, Then

(P.6) I'(A)=A & YoeGy: Aylo)A=A (AcCXh).

Equip S(&X*) with the quotient topology (i.e. D is open in S(X*) if and only
if I, 1(D) is open in X*). Tt follows from (P.6) that

(P.7)  if D is an open subset of X* such that Ap(c)D = D for all o € G,
then Iy (D) is an open subset of S(X*).

Though, in general, taking quotient spaces makes topology worse, this is
not the case for the relation = at least from the following point of view.

LEMMA 12.1. If X is a compact (resp. a locally compact) Hausdorff space,
then so is S(X*), k> 1.

Proof. To make the proof clearer we write G, A and I instead of Gy,
Ay and T, respectively. Assume X is a locally compact Hausdorff space.
First we show that S(X*) is a Hausdorff space. Take x1,x3 € X* such that
I'(x1) # I'(x3). Since I'(x1) and I'(x2) are finite, there are two disjoint
open subsets Dy and Ds of X* such that I'(x;) C D;, j = 1,2. Define new
open sets A; := (\{A(0)D; : 0 € G} C Dj, j = 1,2. Then A(o)A; = A,
for all o € G and consequently, by (P.7), I'(A;) is an open subset of S(X*),
Jj =1,2. Since for all 0 € G, x; = A(0)x;, we get A(o)x; € I'(x;) C Dj,
which in turn implies that x; € A4;, j =1,2. Thus I'(x;) € I'(4;), j = 1,2.
However, the sets D1 and Dy and consequently A; and Ay are disjoint, so
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the same remains true for I'(A;) and I'(Az). Indeed, if I'(A;) N I'(As) # 0,
then, by (P.6), we obtain

AlNAy =T 'T(A)NTIT(Ay) =Y (A) N T(Ag)) # 0,

which contradicts A; N Ay = 0.

To show that S(X*) is locally compact take x € S(X*). Then, because
I'(x) is finite and X* is a locally compact Hausdorff space, there exists
an open set D, whose closure D is compact, such that I'(x) C D. Set
A:={A(o)D :0 € G} C D. Then, just as in the previous paragraph, we

show that I"(A) is an open neighbourhood of I'(x). Since I'(A) C I'(D) and
I'(D) is compact, so is I'(A).
Finally, if X' is a compact Hausdorff space, then so is S(X*), the image

of the compact Hausdorff space X* via the continuous mapping I. m

We are now in a position to present a partial answer to the question
mentioned at the beginning of this section. Below tx, & > 1, stands for the
multiplicative mapping from A into A* defined by

w(a) = (a,...,a), a€A.

PROPOSITION 12.2. Let A be a commutative Banach x-algebra with con-
tinuous involution, having a bounded two-sided approrimate identity, and
let x : A — C be an arbitrary function. Then for any k > 1, the following
conditions are equivalent:

(i) = is a character of As of the form x = y o w,, where y : A¥ — C is
k-linear and positive definite,

(ii) there exist (linear) characters x1, ...,z of the x-algebra A such that
T = ($1®...®$k)oLk.

(iii) = is a k-homogeneous character of As and x* is positive definite.
Moreover, if x satisfies (i), then x € X1 (Ag).

Proof. Denote by X the locally compact Hausdorff space X'(.A).

Step 1. The set A := {@:ae A} is uniformly dense in Co(X).

For if a € A and € > 0, then the set Cp . := {x € X : |z(a)] > €} is
compact in X (as a closed subset of the compact set XY U{0}) and |a(z)| < &
for all z € X\ Cy .. Thus a € Cy(X) for all a € A. Since the *-algebra A

separates the points of X and for any z € X, there exists § € A such that
&(z) # 0, the denseness of A in Cy(X') follows from the Stone-Weierstrass
theorem.

Notice that for every £ € Co(X), the function %% := ¢ ®...®¢ is constant
on any coset I',(x) with x € X*. Thus there exists a unique continuous
function £€9% : S(X*) — C such that £¥% = ¢9% o [7,.
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Step 2. The linear span V of the set {a®F : a € A} is uniformly dense

For if ¢ € Cp(X), then £€2% € Cy(X*) and consequently £9F € Co(S(XF)).
Thus V is a symmetric subalgebra of Cy(S(X*)), which separates points of
S(X*). The latter is a consequence of the following:

(P8) x¥y & Vac A: (@®...0a0)(x) = (@®...0d)(y) (x,y€X").

((P.8) can be deduced from (P.5) via Step 1.) Suppose now that x € X'*.
Then, by Urysohn’s lemma, there exists £ € Co(X) such that £€2%(x) # 0.
This and Step 1 enable us to find a € A such that a®¥(x) # 0. In other
words, we have proved that for every z € S(X*), there exists ¢ € V such that
o(xz) # 0. Consequently, by the Stone-Weierstrass theorem, V is uniformly
dense in Co(S(XF)).

(i)=(ii). Assume that x is a character of Ag of the form x = yot, where
y : A¥ — C is k-linear and positive definite. Applying Proposition 11.2 to y
we get a finite regular positive Borel measure y on X'* such that

v(a) = [@®Fdp, acA.
Xk

Since x is a character of Ag, we get

f a@k’b\deﬁ: f a“F dn f /b\deﬁ, a,be A,
S(x%) S(x*) S(x*)

where [ is a regular measure on S(X*) defined by i(A4) = (I} '(A)),
A € B(S(XF)). Applying Step 2 to the above equality we get

(12.1) [ evdii= [ edi [ wdfi, @€ Co(S(X")).

5(x*) 5(x%) S(x*)
Let C be the closed support of . Since x is nonzero, C' # (). Suppose
that there are x1,z9 € C such that xy; # x5. Then, by Urysohn’s lemma,

there are nonnegative functions ,v € Cy(S(X*)) such that p(z;) =1 =
(z2) and pyp = 0. It follows from (12.1) that either fS(Xk) pdp = 0 or

fs(xk) ¥ dp = 0, which contradicts z1,22 € C. We have proved that there
exists x = (x1,...,7) € X* such that C' = {Ix(x)}. This in turn implies
that
z(a) = f a®% dii = (C)a®* (Iy(x)) = i(Czy(a) ... xx(a), a€ A.
c

Since z is a nonzero character of A and A = A®?), we must have ji(C) = 1,
which completes the proof of (i)=-(ii).
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(ii)=-(iii). Assume that z = (r1®...®xk)ot, where z1, ...,z € X(A).
Then the function 2™~ : A¥ — C defined by

o 1
Z ((11, R ak) = E Z Lo (1) ((11) s To(k) (a’k:)
0€Gk
is a k-linear symmetric form such that £ = x™~ov,. Thus, by the uniqueness of
symmetric extensions (cf. [12], Theorem 4.7), z# = z~. Fix finite sequences
{a;}_; c Cand {a;}}_; C A* with a; :== (a; 1,...,aix). Then the equality
z# = 2™ implies
!
KDY a*(aja,)apa,

p,g=1

l
=Y > o) (@g.)To1) (@p1) - T (k) (Ag ) To (k) (ap, k) g

0€Gr p,q=1

2

l
=2 ‘Z%%u)(%,l)'-‘%w)(ap,k) >0,

oeGr p=1

which yields the positive definiteness of 2#.
Since (iii)=(i) is obvious, the proof of Proposition 12.2 is complete. m

In case A is a commutative W*-algebra (i.e. A is a commutative C*-
algebra which as a Banach space is dual to some other Banach space), the
answer to the question mentioned at the beginning of this section is in
the affirmative for continuous k-homogeneous characters of Ag. Another
question is whether any k-homogeneous character of Ag is continuous.

First we show that a symmetric k-linear extension of a continuous k-
homogeneous character of Ag is positive definite. Notice that, in general,
such an extension need not be multiplicative (e.g. if A = C?, then the
symmetric bilinear form defined by

AxA> ((21,2’2), (wl,wQ)) — 2_1(21102 + wlzg) eC

is not multiplicative on A2, though its restriction to the diagonal of A? is
multiplicative).

LEMMA 12.3. Let A be a commutative W*-algebra and let x € Py(A) be
a character of A, k > 1. Then x¥ is positive definite.

Proof. It follows from Theorem of [36] and Theorem 1.7.1 of [14] that
A can be identified up to an isometric *-isomorphism of normed *-algebras
with L>°(X,v), the W*-algebra of all complex Borel functions on a locally
compact Hausdorff space X which are essentially bounded with respect to a
positive Borel measure v on X (see also [37], Proposition 1.18.1). So without
loss of generality we can assume that A = L*°(X,v) and k > 2.
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Fix finite sequences {a;}!_; C C and {a;}!_, C A* with a; := (a; 1,...
...,ai ). All we have to show is that Zi)’q:l z# (aja,)a,a, > 0. Denote
by P the set of all nonzero idempotents in A and by lin P the linear span
of P. Since lin P is norm dense in A and z# is continuous, we can assume
without loss of generality that F := {a;; : 1 <i <[, 1 <j <k} ClinP.

This in turn implies that there exists a finite set C := {c1,..., ¢} C P such
that c,cqy = 0 for all p # g and F C linC. Notice that the *-algebras C™
and linC are #-isomorphic via C™ 3 (z1,...,2m,) — 21€1 + ... + ZmCm €

linC. Thus we have reduced the general situation to the case where x is a
multiplication preserving k-homogeneous polynomial on A = C™. An easy
verification shows that x must be of the form x = (z1 ® ... ® ) o tx, where
T1,..., 05 € X(C™) ={1,...,m}. So the positive definiteness of 7 follows
from Proposition 12.2. =

We now pass on to the case of a compact Hausdorff space X = X(A),
attached to a commutative W*-algebra (°) A. For an integer k > 1, define
the continuous mapping 9y : X* — Y1 (Ay) by

(1, ...,z) = (11 ®...QxK) 0Lk, T1,...,T €X.
Then (P.8) yields
X2y & 0y(x)=0(y), =xyeixk.

Thus there exists a unique (necessarily continuous) one-to-one mapping =y :
S(X*) — Z};(A@) such that ¥, = £} o I'y,. It turns out that = is onto.

THEOREM 12.4. If A is a commutative W*-algebra, then for every k > 1,
the mapping =y, : S(X(A)F) — T (Ag) is a homeomorphism.

Proof. By Lemma 12.3 and Proposition 12.2, the mapping =} is one-
to-one and onto. On the other hand, Lemma 12.1 implies that S(X(A)¥) is
a compact Hausdorff space, so =} is a closed mapping. Consequently, =} is
a homeomorphism. =

13. Positive definiteness versus complete positivity. In this sec-
tion we show that the notions of positive definiteness and complete posi-
tivity coincide within the class of holomorphic mappings on commutative
W*-algebras. Notice that there are completely positive mappings which are
not holomorphic.

To begin with we prove a version of Lemma 12.3 for positive definite
k-homogeneous polynomials.

(6) That X is a compact Hausdorff space follows from the fact that any W*-algebra
has a unit.



282 J. Stochel

LEMMA 13.1. Let A be a commutative W*-algebra and let © € P(A, H)
be a positive definite polynomial, k > 1. Then ©% is positive definite.

Proof I. By Theorem 9.3, we have

(13.1)  6%(ar,...,a) = [2#(ar,...,ax) M(dz), a1,... 05 € A,
Zh(Ae)
where M is a representing measure of ©. Applying Lemma 12.3 to (13.1) we

see that (©% ()£, f) is positive definite for all f € H. This and Theorem 6.1
complete the proof. m

Proof II (independent of Theorem 9.3). Similarly to the proof of
Lemma 12.3, we reduce the general situation to the case of A = C™. Then,
by Proposition 10.1, we have

o = Z Ty,
In|=k

where T}, are positive operators on ‘H and x, are monomials on C™ of the
form xy(z) = z®, z € C™. It is enough to show that any x% T, is positive
definite. It follows from Lemma 12.3 that 27 is positive definite. Let (K, X)
be a minimal factorization of z#. Then

I l
S (et @) T fobr = | 3 X (@) @ VTfy|| 20
p=1

p,g=1

for all finite sequences {f;}._, C H and {a;}'_, C A*, which completes the
proof. m

We are now in a position to show that positive definite continuous homo-
geneous polynomials on commutative W*-algebras are completely positive.

PROPOSITION 13.2. Let A be a commutative W*-algebra and let @ €
Piy(A,H) (k> 1). Then the following conditions are equivalent:

(i) for every f € H, (O()f, f) is positive definite,
(ii) there are a complex Hilbert space K, an operator R € B(H,K) and
linear x-representations II; : A — B(K) (1 < j < k) such that

Ii(a)IT;(b) = I;(b)II;i(a), abe A, 1<4,j<k,
O(a) = R*II1(a)...x(a)R, a€ A,

(iii) @ is completely positive,
(iv) there exists a (necessarily unique) regular semispectral measure E :
B(S(X*)) — B(H) such that

(13.2) O(a)= [a%dE, acA (X=5(A).
S(x*)
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Moreover, O is a x-representation of Ag if and only if E is a spectral mea-
sure.

Proof. (i)=-(ii) is a consequence of Theorem 9.3, Lemma 13.1 and
Proposition 11.1. That (ii) implies (iii) follows from Proposition 4 of [57].
Since any completely positive mapping is automatically positive definite,
(iii)=(iv) can be deduced from Lemma 13.1 and Proposition 11.2 (the
uniqueness of F in (13.2) follows from Step 2 of the proof of Proposi-
tion 12.2). The proof of (iv)=-(i) is straightforward. If the measure E in
(13.2) is spectral, then obviously © is a #-representation of As. Conversely,
if © is a *-representation of Ag given by (13.2), then the uniform denseness
of the linear span of {a®% : a € A} in Co(S(X*)) (see Step 2 of the proof of
Proposition 12.2) implies

[evdE= [@dE [vdE, o€ Co(S(XF)).
S(x*) S(x%) S(x*)

Thus (cf. [26], Theorem 2.1), E must be a spectral measure. m

In virtue of Theorem 9.3, any holomorphic positive definite function on
the open unit ball of a commutative W*-algebra can be represented as a
series of holomorphic homogeneous polynomials which are positive definite.
Thus we can apply Proposition 13.2 (and also Theorem 9.3) to get

THEOREM 13.3. Let A be a commutative W*-algebra and let © : Ay —
B(H) (resp. © : A — B(H)) be a holomorphic mapping. Then the following
conditions are equivalent:

(i) for every f € H, (O()f, f) is positive definite,
(ii) @ is completely positive.

Considering positive definite functions on commutative W *-algebras
leads to a result which resembles Theorem 7 of [1]. Its precise formulation
is left to the reader. We end this section with two open questions.

QUESTION 2. Is any positive definite k-homogeneous polynomial on a
(commutative) C*-algebra A continuous ?

QUESTION 3. Is it true that ©F is positive definite for any contin-
uous positive definite k-homogeneous polynomial © on a (commutative)

C*-algebra A 7

Basing on the Gelfand—Naimark theorem, one can easily reduce Ques-
tion 3 to the case A = Cy(A), where A is a closed subset of C™ with some
m > 1. Moreover, if the answer to Question 3 is in the affirmative, then The-
orem 12.4, Proposition 13.2 and Theorem 13.3 also hold for commutative
C*-algebras.
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14. Appendix. For the convenience of the reader we collect in this
section basic facts concerning integration of scalar functions with respect to
positive operator-valued measures defined on d-rings (see [23] for another
approach).

Let X be a topological Hausdorff space and let B(X’) stand for the o-
algebra of Borel sets in X (i.e. the o-algebra generated by open sets in X).
Denote by €(X) and ©(X) the families of all compact subsets of X and of
all relatively compact Borel subsets of X, respectively. Let R be a J-ring
of Borel subsets of X' (i.e. R is a ring closed under countable intersections)
containing D (X). We say that a (o-additive) measure p : R — Ry is tight if

u(A) =sup{u(C): C C A, Ce€(X)}, AecefR.

It is well known (cf. [21], Theorem 1.2) that every tight measure o : R — R
has a unique tight (=Radon) extension uT : B(X) — R,.

Let H be a complex Hilbert space. A mapping M : R — B(H) is said to
be a tight positive operator-valued measure (in short: a tight PO measure)
on X if for every f € H, Ms(-) := (M(-)f, f) is a tight measure. Given a
tight PO measure M : R — B(H), set

Dy = {A € B(X): MJ(A) < oo forall feH}.

We say thatM is mazimal if R=D2 ;. One can show (see the proof of Theo-
rem 7.1) that each tight PO measure can be extended to a (unique) maximal
one. By a semispectral measure we understand a positive-operator-valued
mapping defined on a o-algebra, which is o-additive in the weak opera-
tor topology. A semispectral measure E is said to be spectral if for every
A € B(X), E(A) is an orthogonal projection. Notice that if M is a tight PO
measure whose values are orthogonal projections, then its unique maximal
extension is a regular spectral measure.

Let M : R — B(H) be a tight PO measure on & and let p > 1. Denote
by L£P(M) the linear space of all complex Borel functions £ on X such that
Jx [E[PdM] < oo for all f € H. Set

lelloar = sup { ([ leranf) " pen, Ig1=1}, ¢e o).
X

Below we show that ||£]|,,ar < oo for every & € LP(M). We say that a
property P (concerning points of X’) holds a.e. [M] if the set {z € X : x
does not have the property P} is in 8 and has M-measure 0.

We are now in a position to show that for any ¢ € £1(M), the integral
| v §dM converges in the weak operator topology. The following result has
been announced in [46].

THEOREM A.1. Let M : R — B(H) be a mazimal tight PO measure on a
topological Hausdorff space X. Then for every & € LY(M), there is a unique
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operator [, & dM € B(H) such that

(i) ( [eampry= [eamp, fen.
X x

The integral fX EdM has the following properties :

(ii) [ xadM =M(A), Acn,

(i) [ (a€+BpdM=a [cdM+p [ ndM,
X X X
Oé?/BEC7 57"76‘61(M)7

(iv) (fng)*: [Eam, ceci),
X X
(v) if £ L (M) and £ >0 a.e.[M], then [ &dM >0,
X
(vi) if &neLY(M) and =1 a.e.[M], then [ &dM = [ ndM,
X X
2
i) |( [ eantf.g) < [lelam] [Iglansg, €€ £ (M), figen,
X X X

(viti) el = || [ lelan|, €e o,
X

(ix) ]U&dMHSHXflf\dM), e L'(M).

Proof. The uniqueness of the operator [, &dM satisfying (i) follows
from the polarization formula. So we only have to prove that such an op-
erator exists. Denote by 7 the set of all complex functions £ on X of the
form

(A1) £=> arxa,
k=1

with ag,...,a, € C, Ay,..., A, € Rand m > 1. Then 7 C LY M).
If £ € T is of the form (A.1), then we set [, &dM = Y " | apM(Ag).
Since (Y jt, aprM(AR)f, f) = fxfdM}I for every f € H, the definition
of [, &dM does not depend on a;’s and Ay’s representing & via (A.1).
Since R is a ring of sets, we can assume, without loss of generality, that
the sets Ai, k = 1,...,m, are pairwise disjoint. Thus, by the Cauchy—
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Schwarz inequality,

(a2) |( [eantf.g) < Zram (A4)V/2 1, M(4)"/2g)]

m

Z (Jeuk |2 M (A2 F 1) (el 2112 (Ax)2g1)

which means that (vii) holds for any £ € 7.

Assume now that £ € L£1(M). Then there exists a sequence {£,}5°,
of simple Borel complex functions on X such that |£,| < [¢] and {(z) =
limy, o €n () for every z € X. Since [, [§,]dM] < [, [§]dM] < oo for

every f € H and M is maximal, we get £, € 7, n > 1. Set T, := fX EndM
n > 1. Then, directly from the definition of [ v &ndM, we get

IN

MS“

e /
oul 13402 712) " (3 leellnr () V2g)?)

k=1

|l | (M (Ag) [, f> (Z|O‘k| (Ak)g, 9>>1/2

>
I
—

I
NE

—_

k%ﬁ

elavg) " ( [igang)”. rgen,
X

|<(Tm_Tn)f7f>‘§ f‘gm_fn‘dMT, f€H,m,n21
X

We have limy, oo, n—oo [y [§m — &L\dMJI = 0 for every f € H by the
Lebesgue dominated convergence theorem, hence the above inequality im-
plies that for every f € H, the sequence {(T,f, f)}°2, is convergent. It
follows from the Banach—Steinhaus and the Riesz—Fischer theorems that
there exists 1" € B(H) such that {7}, } converges to T" in the weak operator
topology. Set

[ €dM == (WOT) lim [ &ndM .
X

Analysis similar to that presented above shows that the definition of | v &adM
is independent of the choice of {{,}52, (consequently, both definitions of
i) + & dM coincide in case §{ € 7). Next, by the Lebesgue dominated conver-
gence theorem,

o= iy f oy = ([ soivin s
X X

X

—( [eamr ), fen,
X
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which proves (i). Likewise, (A.2) implies
2 2
(s = g |( J s
X X

< lim [ [gdM] [ l&uaM] = [ |¢laM] [ |€ldM],  f.g€H,
X X X X

which shows (vii).

The conditions (ii)—(vi) can be drawn from (i) via standard arguments.
To prove (viii) take £ € £L'(M). Then, by (v), the operator [, |¢|dM is
positive and consequently

lelhae =sup{ [ lelan] : fer, |l =1}
X

=sup{<Xf|£|de,f>:feH,||fH=1}=fo|£|dM . gecin,

which shows (viii). The inequality (ix) can be derived from (vii) and (viii)
as follows:

| Jeam|=suwp{|( [ cartr.g)|:r.ge Il =1= gl
X X
<swp {( [ ielany) ([ relang)" rgerlirl=1= ol
X X

= liglhar = || [ lelant]|, e cian). m
X
One of the consequences of Theorem A.1 is that a complex Borel function
¢ on X isin L£P(M) if and only if ||£]|p,m < 00.

COROLLARY A.2. Let M : R — B(H) be a maximal tight PO measure
on a topological Hausdorff space X and let p > 1. Then

lelpar = | J e ant]|”" <oo, g cran),
X

Proof. Indeed, if £ € LP(M), then |¢|P € L'(M). Applying Theo-
rem A.1(viii) to |£|P we get

el = (l1eP a2 = || [ e ane]| ™ < oo.
X

The linear mapping £'(M) 3 { — [, €dM € B(H) can be regarded as
a unique “linear extension” of the measure M, which is continuous in the
following sense.
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THEOREM A.3. Let M : R — B(H) be a mazimal tight PO measure on a
topological Hausdorff space X. Then the linear mapping A : L1(M) — B(H)
defined by

(i) A = [gam, ¢eL'(M),
X

has the following properties:

(i)  Alxa) = M(A), AeR,
(iii)  if &,&, € LY (M), &, — € a.e.[M] and €, < 1 a.e.[M] for some
n € LY(M), then A(E,) — A(€) in the strong operator topology.

Conversely, if A : LY(M) — B(H) is a linear mapping satisfying (ii) and
(iii), then A is given by (i).

Proof. Assume that A is given by (i). Then (ii) follows from Theo-
rem A.1. To prove (iii), take ,&,,n € L1(M) such that &, — £ a.e. [M] and
|€n] < m a.e. [M]. Without loss of generality we can assume that &, > 0 and
£=0. Set T), := [, & dM, n > 1. It follows from Theorem A.1 that T;, > 0
and (T, f, f) = [ & dM] for all n > 1 and f € H. Thus, by the Lebesgue
dominated convergence theorem, (T, f, f) — 0 for every f € H. In virtue of
the Banach—Steinhaus theorem, there exists a > 0 such that ||7,]] < « for
each n > 1. Consequently,

T fI1P = T3 2T 2 12 < T2 1P 2 )1
= |Tul{Tnf, f) < o(Tnf, f), feEH,
which implies that 7,, — 0 in the strong operator topology.

Assume now that A : £L}(M) — B(H) is a linear mapping having the
properties (ii) and (iii). Let 7 be as in the proof of Theorem A.1. Then
(ii) implies that A(¢) = [, £dM for every { € T. If £ € L1(M), then
there exists a sequence {&,}°2, C 7 such that &, — & (pointwise) and
1€n] < |€] (see the proof of Theorem A.1). Since the linear mappings A and
LYM) 5 & — [,&dM € B(H) have the property (iii), we get A(§) =
(SOT) limy, o0 A(&n) = (SOT) limy oo [ §ndM = [L,EdM . m

Define an equivalence relation = in the set of all complex Borel functions
on X as follows:

Ern & E=nae [M].
In case M is maximal and p > 1, the restriction of ~ to L£P(M) can be
described as follows:

E=n & [|E=nlpm=0, §&neLlP(M).

Denote by LP(M) the quotient space LP(M)/~ and by || - ||, a the quotient
norm.
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THEOREM A.4. Let M : R — B(H) be a mazximal tight PO measure on
a topological Hausdorff space X and let p > 1. Then (LP(M), || - |lp,am) is a
Banach space.

Proof. Let {&}22, C LP(M) with Y2, [|€k]lp,m < oo. Denote by A
the Borel set {z € X : > 12 |&(z)| < oo} and put S:={f e H: || f]| = 1}
Then, by Fatou’s lemma and the Minkowski inequality,

(J(tal) o) < ([ arag)”
=1 k=1 X

X k

< l&kllpar <00, fES,
k=1

which implies that M} (X \ A) = 0 for every f € H. Since M is maximal,
X\ A € R. Define a Borel function £ on X by € := x4 Y _p—; - Then, again
by Fatou’s lemma and the Minkowski inequality,

(Jle=>a mn)" ([ > o
X k=1 A k=n+1
< 3 ([ralan) < S el Ses,

k=n+1 X k=n+1

P 1/p
dM})

which implies that lim, oo [|€ — D p_; &kllpamr < limy,oo Ziinﬂ 1€k |l p, 01
= 0. We have proved that any absolutely convergent series in LP(M) is
convergent in LP(M), which completes the proof. m

Let M be a maximal tight PO measure on X. Let £°°(M) stand for the
linear space of all complex Borel functions on X which are M}—essen‘cially
bounded for every f € H. Set

1€lloc, s := sup{l[€llLoearr) = F €M fII =1}, &€ LZ(M).
Using the classical Holder inequality, one can show that if p,q € [1,00],
pl+qgt=1,¢€ LP(M)andn € LI(M), then &n € LY(M) and ||€n|1 v <

€lp. alnllg,az- It turns out that ||€]|eo,m < oo for every & € L°°(M). This
is a consequence of the following proposition.

PROPOSITION A.5. Let M : R — B(H) be a mazimal tight PO measure
on a topological Hausdorff space X. Then a Borel function € : X — C is in
L2(M) if and only if ||€||lco,mr < 00. Moreover,

l€]lco. s = min{a >0: M({x € X : |£(x)] > a}) =0}, &€ L®(M).
Proof. First we show that

(A3) M (A2 < MI(A)Y2+MI(A)Y?,  fgeH, AcB(X).
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Indeed, since for every C € €(X), (M(C)(-),(—)) is a semi-inner product
on H, (A.3) holds for all f,g € H and C € €(X'). However, M}Jrg, MJI, M7
are €(X)-inner regular, so the inequality extends to the whole class B(X).

Take £ € L>®(M). Setting A(a) := {z € X : |{(x)| > a} for a € R, we
define o : H — Ry by

o(f) = l€ll e (ary) = nf{a > 0: MI(A(a)) =0}, feH.
Then

(A.4) o(f +9) <max{o(f),0(9)}, f.9e™,
for if & > max{o(f),0(g)}, then M](A(a)) = 0 = MJ(A(a)) and conse-
quently, by (A.3), M}, (A(a)) =0, which implies that o(f + g) < a.

The next property of g is easily seen to be true:

(A.5) Q(af):9<f)7 CkE(C\{O},fE'H.

Now we show that g is lower semicontinuous, i.e. H(e) :={g € H: 0(g) < &}
is closed for any ¢ > 0. For if {f,} C H(e) converges to an f € H and
a > ¢, then M[ (A(a)) = 0 for all n. Consequently, M] (C) = 0 for every
C € €(X) such that C C A(«) and for all n. This in turn implies that

MF(C) = (M(C)f. f) = lim (M(C)fui fu) =0, C € €(X), CC Afa).

Since M7 is €(X)-inner regular, M[(A(a)) = 0. Thus o(f) < « for every
a > € or equivalently f € H(e), which shows that H(e) is closed.

Since H = |J,~, H(n) and H(n), n > 1, are closed, we can apply the
Baire theorem to get ng > 1 such that int(H(ng)) # 0. Using (A.4) and
(A.5) one can show that H(no) = H, which implies that ||{]|co, s < 1o < 0.

Since M is maximal, the family R has the following property:

(A6) ifA,ePRand M(A,) =0forn>1,
then UA" € R and M(UAH) =0.

Using (A.6), one can easily verify the other part of the conclusion. m

The definition of LP (M) can be extended to the case of p = co by setting
L>*(M) := L>*(M)/ ~. In case M is maximal, Proposition A.5 leads to

f’“\”? And ||£_77HOO,M:07 §7n€£00(M)7
which implies that the quotient norm in L>°(M) is well defined. Denote it
by || - |leo,a- Using Proposition A.5 and the property (A.6) one can show
that (L*(M), || - |loo,ar) is a Banach space. In other words, Theorem A.4
holds for p = cc.
It is worthwhile to notice that the definition of LP (M), 1 < p < oo, car-
ries over without substantial changes to the case of a semispectral measure
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M defined on an arbitrary o-algebra 2 of subsets of a set X. A careful
verification of the proofs shows that all the results of the appendix remain
true for such an M. Even in this case LP(M) can be essentially larger than
L (M) for all p€[1,00). However, if M is a spectral measure, all the spaces
LP(M), p > 1, coincide with L>°(M).

PROPOSITION A.6. Let E : A — B(H) be a spectral measure and let
p € [1,00). Then LP(E) = L*(E) and || - |lp.e = || - llc.5-

Proof LetS:={feH:|f||=1}. For f €S, set us(-) :=(EC)f, f) =
I|EC)fII? and Hy := \/{E(A)f : A € A}. Then H; reduces E to a spec-
tral measure Ey in Hy. Moreover, there exists a (unique) unitary operator
Us € B(Hg, L*(p15)) such that Up(E(A)f) = xa for all A € 2. Thus the
measure [y 1= UfEfo_1 acts in L?(ps) according to the formula

Fr(A)E = xal, A€, £eL(uy).
This implies that for every h € Hy,
pn(A) = (Fp(A)Us(h), Ug(h)) = (xa - Ug(h),Ug(h))
= [ Uy duy, Aex,

which yields

(A7) dpp = [Us(h)[*dpy,  heMHy.

We now return to our proof. Without loss of generality we can assume
that £ # 0. Take £ € LP(F) and set A(a) = {z € X : |{(x)| > o}
for a € R. We show that E(A(a)) = 0 for every a > |||, g. Suppose,
contrary to our claim, that E(A(a)) # 0 for some o > |||l g. Then there
exists f € S such that F(A(«))f # 0. This implies that pf(A(a)) > 0. Set
¢ = pp(A(a)) "% x 4 and h = Uy Y(¢). Then h € H; NS and, by (A.7),

o< J e an) " = ( J € dpn) " < el

which contradicts a > ||€||,, 5. Thus £ € L>®(F) and ||{]|co, 5 < ||€]lp,E-
Assume now that { € L>®(E). Take o > ||{]|co,z- Then, by Proposi-
tion A.5, we have F(A(a)) = 0, which implies

/
sup ( f &1 de>1 ’ < a(sup(BE(X)f, IOYP = a| E(X)[|M? = .
fes M % fes

The last equality follows from the fact that E(X) is a nonzero orthogonal
projection on H. Thus { € LP(FE) and ||€]|p,5 < |€|loc,- ®

We end the appendix with an example of a semispectral measure M
acting in an infinite-dimensional complex Hilbert space for which all the
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spaces LP(M), p € [1,00), are essentially larger than L>°(M).

EXAMPLE A.7. Let (X, 2, 1) be a probability space and let {g,,}22; be a

sequence of measurable functions on X such that 0 < g,,(z) < gp41(x) <1
and limy_,o ox(x) = 1 for all z € X and n > 1. Define a semispectral
measure M : A — B(I?) by

M(A){a,} = {an f On d,u}, Acu, {a,}€l?.
A

Here [? stands for the Hilbert space of all square summable complex se-
quences. Using the Lebesgue monotone convergence theorem and Proposi-
tion A.5, one can show that LP(M) = LP(u) and || - [|p,ar = || - [ () for all
p € [1,00]. Thus taking an appropriate measure p and a sequence { o, }°2,
leads to the desired example.

NS

-
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