INVARIANT SUBSPACES

Louls DE BRANGES

PREFACE

A linear transformation of a vector space into itself has invariant subspaces if the vector
space has finite dimension and is over the field of complex numbers. A vector space over
a field which contains the rational numbers is contained in a vector space of the same
dimension over the field of complex numbers. A linear transformation extends uniquely
from a vector space over the rational numbers to a vector space over the complex numbers.
The essential hypothesis for the construction of invariant subspaces is finite dimensionality
of the vector space. Results in infinite dimensions can be generalized when the vector space
is over a field which does not contain the rational numbers if polynomials with coefficients
in the field can be factored into linear factors.

A linear transformation of a vector space of finite dimension into itself has computable
invariant subspaces when the vector space is over the field of complex numbers. The
transformation is iterated to define monomial functions of the transformation. Polynomial
functions of the transformation are defined as linear combinations with complex coeffi-
cients of monomial functions. The commutative algebra of polynomial functions of the
transformation is the homomorphic image of the algebra of all polynomials with complex
coefficients.

The kernel of the homomorphism contains a nonzero element since an algebra of infinite
dimension over the complex numbers is mapped onto an algebra of finite dimension over
the same field. Since the kernel is an ideal which contains a nonzero element, it contains
a nonzero element of least degree. A nonzero polynomial of least degree in the ideal
is a divisor of every nonzero polynomial in the ideal. The essentially unique minimal
polynomial determines invariant subspaces with special properties. The subspaces are
defined by factors of the minimal polynomial.

The invariant subspace defined by a divisor of the minimal polynomial is the set of
elements of the Hilbert space which are annihilated by the function of the transformation
defined by the polynomial. The subspace is an invariant subspace for every linear trans-
formation of the vector space into itself which commutes with the given transformation.
Every subspace which is an invariant subspace for every linear transformation of the space
into itself which commutes with the given transformation is defined by a divisor of the
minimal polynomial.
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These invariant subspaces were known to Gauss who treated them as valuable in them-
selves. Previous discoveries of invariant subspaces were partial results subordinated to
other purposes.

An invariant subspace theory for linear transformations of a vector space of infinite
dimension into itself appears in the Stieltjes treatment of integration for functions of a real
variable. The factorization of a polynomial with complex coefficients as a product of linear
factors is again applied.

A polynomial P(z) in the complex variable z has nonnegative values on the real line if,
and only if,
P(z) = Q" (2)Q(z)

for a polynomial Q(z) in z where the conjugate polynomial
Q" (2) =Q(z7)~
has coefficients which are complex conjugates of the corresponding coefficients of Q(z).

A linear functional on polynomials is said to be nonnegative if it has nonnegative values
on polynomials whose values on the real line are nonnegative.

A nonnegative linear functional on polynomials is said to be positive if it does not
annihilate all polynomials.

If a positive linear functional on polynomials annihilates some nonzero polynomial whose
values on the real line are nonnegative, then a nonzero polynomial S(z) of least degree
exists such that the linear functional annihilates

S*(2)S(2).

The polynomial
S(z) = S*(2)

can be chosen self-conjugate and has only real simple zeros. The linear functional annihi-
lates

Q" (2)Q(z)
if, and only if, the polynomial

belongs to the ideal generated by S(z).

A scalar product is defined on polynomials whose degree is less than the degree of S(z)
by
(P(1),Q(t) = L(Q"P)

where the dummy variable ¢ is applied in anticipation of the computation of the linear
functional L by integration over the real line. The scalar product is defined for all poly-
nomials P(z) and @(z) when the linear functional annihilates no nonzero polynomial with
nonnegative values on the real line.
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Stieltjes shows that a positive linear functional L on polynomials is represented by an
integral

L(P) = [ Ptdu(t)

over the real line with respect to a nondecreasing function u(t) of real t. When the linear
functional annihilates some nonzero polynomial with nonnegative values on the real line,
the nondecreasing function is constant in every interval containing no zero of the minimal
polynomial S(z). The integral is a sum over the zeros of S(z).

Stieltjes integration is clarified by Lebesgue. A measure is a function of subsets of the
real line. A nondecreasing function (t) of real ¢ defines a measure whose value on an open
interval (a,b) is u(b) — p(a) if the function is continuous on the right at a and continuous
on the left at b. The measure is extended so that its value on a countable union of disjoint
sets is the sum of the measures of the sets. The class of Baire subsets of the real line is the
smallest class of subsets which contains the open intervals, which contains every countable
union of sets of the class, and which contains every complement of a set of the class. A
measure obtains a definition on every Baire subset.

The extension of a measure to larger classes of sets eventually encounters the obstacle
that there is no definition of a subset of the real line. A line according to Euclid is a plane
figure divided into two parts by the omission of a point. Essentially the same definition is
applied by Dedekind in a definition which derives expected properties of a line.

Cantor treated subsets of a line axiomatically assuming only that they can be well-
ordered. The cardinality of a set is then a measure of size. The real line as a continuum
has the same cardinality as the class of all subsets of the set of nonnegative integers. The
continuum hypothesis asserts that the cardinality of the continuum is the least possible
cardinality of an uncountable set.

A problem of Banach concerns the nature of a bounded nonnegative measure which is
defined on all subsets of a continuum. Banach conjectures the existence of a countable
subset of the line whose complement has zero measure. Integration with respect to such a
measure is a sum.

Banach verifies his conjecture in joint work with Kuratowski when the continuum hy-
pothesis is satisfied. But Paul Cohen shows that the cardinality of the continuum is not
determined in an axiomatic treatment of subsets. Different definitions of subsets create
different cardinalities for the number of subsets. The measure problem was not solved in
an axiomatic context.

The solution [4] of the measure problem verifies the expectations of Banach. A nonneg-
ative measure defined on the Baire subsets of the continuum can be extended to all subsets
only when the extension is trivial: The extended measure vanishes on the complement of a
countable set. The solution and the present monograph are written for the largest possible
class of readers.

Hilbert reformulates the Stieltjes integration theory as a construction of invariant sub-
spaces for self-adjoint transformations with domain and range in a Hilbert space. The
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definition of invariant subspace needs to be clarified since a self-adjoint transformation
need not be everywhere defined. The subspaces are invariant subspaces for every con-
tinuous transformation of the Hilbert space into itself which commutes with the given
self-adjoint transformation. An invariant subspace is constructed for every Baire subset
of the real line. The projection of the Hilbert space onto the subspace is treated as the
value of a measure on the Baire set. The self-adjoint transformation is an integral with
respect to the measure.

In the original context due to Stieltjes the Hilbert space is the space of square integrable
functions with respect to the measure defined by the nondecreasing function of a real
variable. The transformation takes f(x) into z f(x) whenever these functions of x represent
elements of the Hilbert space.

Another invariant subspace theory is generated by the Stieltjes integration theory. A
representing measure for a positive linear functional on polynomials need not be unique
when the linear functional annihilates no nonzero polynomial with nonnegative values on
the real line. When measures are not unique, the polynomials are dense in a Hilbert space
of entire functions whose scalar product is defined by the integral

(F(),G() = [ GO F@©dult)

for all elements F'(z) and G(z) of the space for every nondecreasing function p(t) of real ¢
whose measure represents the positive linear functional on polynomials.

The axiomatic treatment [2] of the spaces prepares an invariant subspace theory. A
Stieltjes space of entire functions is a Hilbert space of entire functions which has these
properties:

(H1) Whenever a function F'(z) of z belongs to the space and has a nonreal zero w, the

function
F2)(z —w™)/(z = w)
of z belongs to the space and has the same norm as F(z).

(H2) For every nonreal number w a continuous linear functional is defined on the space
by taking a function F(z) of z into its value at w.

(H3) The conjugate function
F*(z) = F(z7)~

of z belongs to the space and has the same norm as the function F(z) of z.

A Stieltjes space of entire functions which contains a nonzero element has a reproducing
kernel function

K(w,z) = [B(2)A(w)™ = A(z) B(w)~]/[r(z —w™)]

for function values at w which is determined by two self-conjugate entire functions A(z)
and B(z) of z which have only real zeros. All properties of the space are determined
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by these functions. They determine all nondecreasing functions of a real variable whose
measure computes scalar products of elements of the space by integration.

An invariant subspace theory applies to the difference—quotient transformation, taking
a function F'(z) of z into the function

[F'(2) = F(0)]/=

of z, when the transformation is everywhere defined.

A transformation appears in the Stieltjes integration theory which was discovered by
Hilbert when a positive linear functional on polynomials has a unique representing mea-
sure. A generalization of the transformation appears when the representing measure is not
unique.

A Hilbert transformation is an isometric transformation of a Stieltjes space of entire
functions into a Stieltjes space of entire functions which commutes with the difference—
quotient transformation. The transformation is defined whenever the difference—quotient
transformation takes a given Stieltjes space of entire functions into itself.

When the domain of the Hilbert transformation is a Stieltjes space of entire functions
defined by entire functions A(z) and B(z), then the range of the Hilbert transformation is
a Stieltjes space of entire functions defined by entire functions C'(z) and D(z) such that

the matrix
_ (A(2) B(?)
v = (26 50
has determinant one.

The graph of the Hilbert transformation is a Hilbert space whose scalar product is the
Cartesian product scalar product of the scalar products of component spaces. When the
Cartesian product is realized as column vectors with upper entry in the domain and lower
entry in the range, the space has matrix reproducing kernel function

[M(2)IM(w)™ = I]/[27(z — w™)]

for function values at w. The bar denotes the conjugate transpose of a matrix and

=V )

is a matrix analogue of the imaginary unit ¢ of the complex plane.

The elements of the Hilbert space are pairs of entire functions which are treated as
vector—valued entire functions. The matrix M (z) of entire functions is treated as a matrix—
valued entire functions.

The spaces of vector—valued entire functions are assembled on multiplication of defining
matrix—valued entire functions. If M (a, z) and M (b, z) are defining matrix—valued entire
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functions, then the space defined by M (a, z) is contained isometrically in the space defined
by M (b, z) if, and only if,
M(b,z) = M(a,z)M(a,b, z)

for a suitable defining matrix—valued entire function M (a, b, z). Multiplication by M (a, z)

then acts as an isometric transformation of the space defined by M(a,z) into the space
defined by M (b, z).

Suitability means that the inclusion of the space defined by M (a, z) is otherwise con-
tractive in the space defined by M (b, z) and multiplication by M(a, z) is a contractive
transformation of the space defined by M (a, b, z) into the space defined by M (b, z). A gen-
eralization of orthogonal decompositions appears which is instrumental for the construction
of invariant subspaces.

The Stieltjes integration theory is a sequel to a contribution made by Hermite to under-
standing the Riemann hypothesis. The Riemann conjecture applies to the zeros of an entire
function which is not a polynomial The zeros of a polynomial determine the polynomial
within a constant factor. Hermite found a class of entire functions which are determined by
their zeros within a less trivial factor which is the exponential of a quadratic polynomial.
The entire function to which the Riemann hypothesis applies belongs to the Hermite class.

Stieltjes was prevented by death from tuberculosis from making the natural extension
of his integration theory of polynomials to an integration theory of entire functions of
Hermite class. The axiomatic treatment [2] of Stieltjes space of entire functions achieves
that purpose and consolidates the results of Hardy and Titchmarsh which also are intended
for the Riemann hypothesis. Dym and McKean [7] give other applications of Stieltjes spaces
of entire functions.

The construction of invariant subspaces by factorization was formalized by Moshe Livsic
using another vector space and three other transformations.

The transformation whose invariant subspaces are treated is the main transformation.
The vector space mapped into itself by the transformation is the state space. An external
coefficient space stores information acquired from the state space. The output maps the
state space linearly into the coefficient space. The input maps the coefficient space linearly
into the state space. An operator maps the coefficient space linearly into itself.

The transfer function is a power series with operator coefficients defined by composing
the input and output transformations with iterates of the main transformation. The n—th
coefficient maps an element of the coefficient space into the state space where it is acted
upon n times by the main transformation and then mapped into the coefficient space by
the output transformation.

Alpay and Dym [1] apply the Livsic model to Stieltjes spaces of entire functions. The
state space is the graph of the Hilbert transformation. The main transformation is the
difference—quotient transformation as it acts on the graph. The coefficient space is the
space of column vectors with two entries given the indefinite scalar product

{(a,b) =ib~ Ia.
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The elements of the state space are power series with coefficients in the coefficient space.
The output transformation takes a power series into its constant coefficient. The input
transformation is the adjoint of the output transformation. It takes an element c of the
coefficient space into the element

[M(2)IM(0)” — Ilc/(27z)

of the state space. The transfer function is M (z).

There are isomorphic images of the state space as has been seen. The canonical model
is a unique isomorphic image which exhibits the main transformation, the output transfor-
mation, and the input transformation. The canonical model for Stieltjes spaces of entire
functions is constructed by the Hilbert transformation. The canonical model exhibits four
linear transformations defining a matrix acting on the Cartesian product of the state space
and the coefficient space. The matrices of the Stieltjes theory and of its generalization for
the construction of invariant subspaces have isometric adjoints.

Hilbert spaces are satisfactory as state spaces. The use of indefinite scalar products for
the coefficient space creates a need for new Banach spaces resembling Hilbert spaces. The
axiomatic treatment of the spaces is due to Mark Krein.

A Krein space is a Banach space which is its own dual space with respect to a scalar
product compatible with the norm of the Banach space. A convexity property of the norm
of the Banach space is required to formulate compatibility.

If @ and b are elements of the Banach space, the identity
I(1 = t)a+ bl +t(1 = )b —all* = (1 = t)]lal|* + ¢[|b]”

holds for all numbers ¢ in the interval [0,1]. A theorem of von Neumann states that the
Banach space is a Hilbert space with scalar product defined by

4(a,b) = lla +b||* — lla — bl|* + illa + ib][* — illa — ib||*.

The scalar product defined by the norm is ignored in a Krein space. The given scalar
product is required to satisfy a hypothesis satisfied by the Hilbert space scalar product.
The hypothesis comes from an analysis of topology in Banach spaces which underlies the
Hahn—Banach theorem.

A scalar product for a Banach space is a function (a, b) of elements a and b of the space
with complex numbers as values. The function is linear in a for every b. Interchange of
a and b conjugates the product. The origin is the only element a of the space which is
annihilated by every b.

The Banach space has not only a metric topology defined by its norm but also a weak
topology defined by duality with itself resulting from a scalar product. The weak topology
is the least topology for which the linear functional on the space which takes a into (a, b)
is continuous for every element b of the space.
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The weak topology is required to determine the open convex sets for the metric topology.
A convex set is open for the metric topology if, and only if, it is disjoint from the weak
closure of every disjoint convex set.

A Krein space has many norms which are equivalent for the definition of its metric
topology. When the scalar product is given, the norm can always be chosen so that the
space is the orthogonal sum of a Hilbert space and the anti—space of a Hilbert space.

No invariant subspace theory is complete which does not match the invariant subspace
theory for linear transformations of a vector space of finite dimension into itself. The
objective is to show that every continuous linear transformation of a Hilbert space into
itself which is not a constant multiple of the identity transformation admits a proper closed
invariant subspace which is also an invariant subspace for every commuting continuous
linear transformation of the Hilbert space into itself.

It is sufficient to construct invariant subspaces for contractive linear transformations of
a Hilbert space into itself since every continuous linear transformation of the Hilbert space
into itself is a constant multiple of a contractive linear transformation. Canonical models
of such transformations require coefficient spaces which are Hilbert spaces.

A fundamental case of the invariant subspace theory occurs when the coefficient space is
the field of complex numbers with absolute value as norm. The theory was created in joint
work with James Rovnyak [5] which originated in a seminar for undergraduates of Lafayette
College in the academic year 1958-1959 and was completed in the academic years 1963—
1965 when he was in a postdoctoral position at Purdue University. The consistent use of
formal power series instead of represented analytic functions facilitates the generalization
to an arbitrary Hilbert space as coefficient space.

The generalization was the subject of a seminar at the Courant Institute of Mathe-
matical Sciences in the academic year 1961-1962 which prepared his doctoral dissertation
written at Yale University under the supervision of Shizuo Kakutani. His departure from
Purdue University left an invariant subspace theory which had not yet reached its goal
as a construction of invariant subspaces. In his subsequent career at the University of
Virginia he continued research stimulated by the invariant subspace theory in joint work
with Marvin Rosenblum [9].

Applications of the invariant subspace theory were a major topic for research by math-
ematicians who emigrated from the Soviet Union and published in the journal Integral
Equations and Operator Theory edited by Israel Gohberg. The value of results in engi-
neering funded research and created academic positions. The focus of research was not on
fundamental problems of the invariant subspace theory.

A different application of the invariant subspace theory was made in the spring of 1984
during a visit to the Leningrad Steklov Mathematical Institute. A proof of the Bieberbach
conjecture was presented to the Leningrad Seminar in Geometric Function Theory. The
invariant subspace theory was presented to the Leningrad Seminar in Functional Analysis.
The results presented in the seminar in functional analysis are published with commentaries
by Nikol’skii and Vasyunin [8] in the proceedings of the international symposium on the
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occasion of the proof of the Bieberbach conjecture.

There was no opportunity to present the application of the invariant subspace theory to
the proof of the Bieberbach conjecture. Two students of Bieberbach made contributions
to the proof. An approach due to Helmut Grunsky leads to an analogue of the invari-
ant subspace theory for contractive transformations with the field of complex numbers
as coefficient space. An approach due to Karl Lowner makes an application of the Rie-
mann mapping theorem which bypasses the Grunsky spaces using an ordinary differential
equation.

Lowner could not prove the Bieberbach conjecture because there remained a problem
of propagating inequalities through a differential equation. The problem is solved by
methods of the invariant subspace theory as they apply to the related Grunski theory.
Their application to the Lowner theory is made without motivation when the Grunski
theory is omitted.

The visit to Leningrad marks a turning point in research on the Riemann hypothesis.
There was previously an accumulation of evidence that the Riemann hypothesis is true
with no path to a proof indicated. In the course of the visit a conjecture was made which
implies the Riemann hypothesis. The thrust of subsequent research is aimed at a proof of
the conjecture.

The invariant subspace theory for continuous transformations of a Hilbert space into
itself which are not contractive requires a Krein space as coefficient space as has been
seen. The theory was presented to the London Mathematical Society at its meeting in
Lancaster in March 1993. The present solution of the invariant subspace problem has not
been previously published.

There is another application of the invariant subspace theory. The Jacobian conjecture
states that a polynomial in several complex variables with complex numbers as coefficients
represents an injective mapping of the space of several complex variables if the determinant
of its Jacobian matrix of derivatives is identically one.

The proof of the conjecture was a life-long ambition of Shreeham Abhyankar, who ob-
tained the problem from his father. T.-T. Moh was a graduate student at Purdue University
when Abhyankar began his career there. Moh claims to have read about the problem in
the treatise of Courant Hilbert [6] but is unable to locate the reference confirming his belief
that the problem is due to Hilbert. His exposure to the problem in Taiwan decided the
choice of Abhyankar as supervisor of his doctoral dissertation.

Moh obtained evidence of the truth of the Jacobian conjecture for polynomials in two
variables [10]. His method of proof leaves open a combinatorial problem subject to com-
puter calculation. The conjecture is true for polynomials of total degree less than one

hundred.

In the symposium on the occasion of the proof of the Bieberbach conjecture Moh asked
whether the methods used in the proof apply to the Jacobian conjecture. The Lowner
method is not applicable since there is no Riemann mapping theorem in several complex
variable. The Grunski method is applicable when generalized to several complex variables.
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The present treatment of the invariant subspace theory prepares the needed generalization
to several variables.

—

10.
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Complex numbers are constructed from the Gauss numbers
T+ 1y

whose coordinates x and y are rational numbers. The addition and multiplication of Gauss
numbers is derived in the obvious way from the addition and multiplication of rational
numbers and from the defining identity

i?=—1

of the imaginary unit ¢. Conjugation is the homomorphism of additive and multiplicative
structure which takes
z=x+1y

into
2T =T — .

The product
2Tz =a%+ y2

of a nonzero Gauss number and its conjugate is a positive rational number.

The Gauss plane admits topologies which are compatible with addition and multiplica-
tion. The Dedekind topology is derived from convex structure.

A convex combination
(1 —1t)z + tw

of elements z and w of the Gauss plane is an element of the Gauss plane when t is a
rational number in the interval [0, 1]. A subset of the Gauss plane is said to be preconvex
if it contains all elements of the Gauss plane which are convex combinations of elements
of the set. The preconvex span of a subset of the Gauss plane is defined as the smallest
preconvex subset of the Gauss plane which contains the given set.

The closure in the Gauss plane of a preconvex subset B is the set B~ of elements w of
the Gauss plane such that the set whose elements are w and the elements of B is preconvex.
The closure of a preconvex set is a preconvex set which is its own closure.

A nonempty preconvex set is defined as open if it is disjoint from the closure of every
disjoint nonempty preconvex set. The intersection of two nonempty open preconvex sets
is an open preconvex set when it is nonempty.

A subset of the Gauss plane is said to be open if it is a union of nonempty open preconvex
sets. The empty set is open since it is an empty union of such sets. Unions of open sets
are open. Finite intersections of open sets are open.

An example of an open set is the complement in the Gauss plane of the closure of a
nonempty preconvex set. A subset of the Gauss plane is said to be closed if it is the
complement in the Gauss plane of an open set. Intersections of closed sets are closed.
Finite unions of closed sets are closed. The Gauss plane is a Hausdorff space in the
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topology whose open and closed sets are defined by convexity. These open and closed sets
define the Dedekind topology of the Gauss plane.

If a nonempty open preconvex set A is disjoint from a nonempty preconvex set B, then
a maximal preconvex set exists which contains B and is disjoint from A. The maximal
preconvex set is closed and has a preconvex complement. The existence of the maximal
preconvex set is an application of the Kuratowski—Zorn lemma.

Addition and multiplication are continuous as transformations of the Cartesian product
of the Gauss plane with itself into the Gauss plane when the Gauss plane is given the
Dedekind topology. The complex plane is the completion of the Gauss plane in the uniform
Dedekind topology. Uniformity of topology refers to the determination of neighborhoods
of a Gauss number by neighborhoods of the origin. If A is a neighborhood of the origin
and if w is a Gauss number, then the set of sums of w with elements of A is a neighborhood
of w. Every neighborhood of w is derived from a neighborhood of the origin.

A Cauchy class of closed subsets of the Gauss plane is a nonempty class of closed subsets
such that the intersection of the members of any finite subclass is nonempty and such that
for every neighborhood A of the origin some member B of the class exists such that all
differences of elements of B belong to A.

A Cauchy class of closed subsets is contained in a maximal Cauchy class of closed
subsets. A Cauchy sequence is a sequence of elements w1, ws,ws,... of the Gauss plane
such that a Cauchy class of closed subsets is defined whose members are indexed by the
positive integers . The r—th member is the closed preconvex span of the elements w,, with
n not less than r. A Cauchy sequence determines a maximal Cauchy class. Every maximal
Cauchy class is determined by a Cauchy sequence.

An element of the Gauss plane determines the maximal Cauchy class of closed sets
which contain the element. An element of the complex plane is determined by a maximal
Cauchy class. The Gauss plane is a subset of the complex plane.

If B is a closed subset of the Gauss plane, the closure B~ of B in the complex plane is
defined as the set of all elements of the complex plane whose maximal Cauchy class has
B as a member. A subset of the complex plane is defined as open if it is disjoint from the
closure in the complex plane of every disjoint closed subset of the Gauss plane. Unions
of open subsets of the complex plane are open. Finite intersections of open subsets of the
complex plane are open. A subset of the Gauss plane is open in the Dedekind topology
of the Gauss plane if, and only if, it is the intersection with the Gauss plane of an open
subset of the complex plane.

A subset of the complex plane is defined as closed if its complement in the complex plane
is open. Intersections of closed subsets of the complex plane are closed. Finite unions of
closed subsets of the complex plane are closed. The closure of a subset of the complex
plane is defined as the smallest closed set containing the given set. The closure in the
Gauss plane of a subset of the Gauss plane is the intersection with the Gauss plane of the
closure of the subset in the complex plane.

The complex plane is a Hausdorff space in the topology whose open sets and closed sets
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are determined by convexity. These open sets and closed sets define the Dedekind topology
of the complex plane.

The Gauss plane is dense in the complex plane. Addition and multiplication admit
unique continuous extensions as transformations of the Cartesian product of the complex
plane with itself into the complex plane. Conjugation admits a unique continuous extension
as a transformation of the complex plane into itself.

Properties of addition in the Gauss plane are preserved in the complex plane. The
associative law

(a+B)+y=a+(B+7)

holds for all complex numbers «, 5, and 7. The commutative law
a+ =0+«

holds for all complex numbers a and S. The origin 0 of the Gauss plane satisfies the
identities
O+y=~v=~+0

for every element v of the complex plane. For every element « of the complex plane a
unique element

f=—-a

of the complex plane exists such that
a+pB=0=0+qa.

Conjugation is a homomorphism v into v~ of additive structure: The identity
(@+B)" =a” + 57

holds for all complex numbers o and S.

Multiplication by a complex number v is a homomorphism of additive structure: The
identity
Y+ ) =ya+8

holds for all complex numbers a and . The parametrization of homomorphisms is con-
sistent with additive structure: The identity

(a4 B)y = ay + By

holds for all complex numbers «, 8, and v. Multiplication by v is the homomorphism which
annihilates every element of the complex plane when + is the origin. Multiplication by ~
is the identity homomorphism when ~ is the unit 1 of the Gauss plane.

The composition of homomorphisms is consistent with multiplicative structure: The
associative law

(aB)y = a(B7)
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holds for all complex numbers «, 8, and . Multiplication is commutative: The identity

aff = fa

holds for all complex numbers a and 5. Conjugation is a homomorphism of multiplicative
structure: The identity

(af)” =a B~
holds for all complex numbers o and £.

A real number is a complex number v which is self-conjugate:

v ="

Sums and products of real numbers are real. A real number is said to be nonnegative if it
can be written

vy
for a complex number . The sum of two nonnegative numbers is nonnegative. A non-

negative number is said to be positive if it is nonzero. A positive number « has a positive
inverse

f=a!
such that
Ba=1=ap.
A nonzero complex number « has a nonzero complex inverse
f=at
such that
ba=1=ap

The complex plane is complete in the uniform Dedekind topology. Cauchy completion
produces the same space. Closed and bounded subsets of the complex plane are compact.
Boundedness of a set means that the elements o of the set satisfy the inequality

a a<c

for some nonnegative number c¢. A nonempty class of closed sets has a nonempty inter-
section if the members of every finite subclass have a nonempty intersection and if some
member of the class is bounded.

The space C(z) of square summable power series is the set of power series
f(z) =ag + a1z +a2® + ...
with complex coefficients a,, such that the sum

IF)I* = laol® + la]* + laz]* + ...
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converges. If w is a complex number, the power series
wf(z) = wag + wayz + wasz® + . ..
is square summable since the identity
lwf ()] = [w]| ()]
is satisfied. If power series
f(z) =ap + a1z +az® + ...

and
g(2) =bg 4+ b1z +ba2? + ...

are square summable, then the convex combination

(1 —=1)f(2) +tg(z)
= [(1 —t)ag + tbo] + [(1 — t)as + tbh1]z + [(1 — t)ag + the]2® + ...

and the difference
g(2) = f(2) = (bg — ag) + (b1 — a1)z + (b — az)z* + ...
are square summable power series since the convexity identity
11 =) f(2) + tg()]I* + (1 = t)llg(2) = f(2)> = A = OIF ()] + tlg(2)]?

holds when ¢ is in the interval [0, 1].

The space of square summable power series is a vector space over the complex numbers
which admits a scalar product. The scalar product of square summable power series

f(z) =ag+ a1z +az® + ...

and
g(2) =bg + b1z +ba2® + ...

is the complex number
(f(2),9(2)) = byap+byar +byas+ ...
Convergence of the sum is a consequence of the identity
4(f(2).9(2)) = If(2) + g()* = 1 (2) = g()II* +ill f(2) +ig(2)]|* — il f(2) —ig(2)]]>.

Linearity of a scalar product states that the identity

(af(z) +b9(2), h(2)) = a(f(2), h(2)) + b(g(2), h(2))
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holds for all complex numbers a and b when f(z),g(z), and h(z) are square summable
power series. Symmetry of a scalar product states that the identity

holds for all square summable power series f(z) and g(z). Positivity of a scalar product
states that the scalar self-product

(f(2), f(2)) = IIF ()

is positive for every nonzero square summable power series f(z).

Linearity, symmetry, and positivity of a scalar product imply the Cauchy inequality

[(f(2), 9G] < [1F(2)[llg(2) ]

for all square summable power series f(z) and g(z). Equality holds in the Cauchy inequality
if, and only if, the power series f(z) and g(z) are linearly dependent. The triangle inequality

1h(2) = F(2I < llg(z) = F) + [IA(2) — g(2)]

follows for all square summable power series f(z),g(z), and h(z). The space of square
summable power series is a metric space with

l9(2) = F() = 11£(2) = g(2)]]

as the distance between square summable power series f(z) and g(z). The space of square
summable power series is a Hilbert space since the metric space is complete. If a Cauchy
sequence fo(z), f1(z), f2(z),... of square summable power series

fn(2) = no + a1z + anaz® + . ..
is given, the inequality
|ano — amO‘Q + oot |any — amf|2 < | fn(z) — fm(Z)H2

implies that a Cauchy sequence

Aok, A1k, A2k, - -
of complex numbers is obtained as coefficients of z* for every nonnegative integer k. Since
the complex plane is complete, a power series

f(z) =ag+ a1z +az® + ...

is defined whose coeflicients
ar = lim a,
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are limits. The triangle inequality implies that the sequence of distances

[ (2) = fo(2); 1fn(2) = Fr(2)I], (1 fn(2) = F2 (2],

is Cauchy for every nonnegative integer n. A limit exists since the real line is complete.
Since the inequality

|Gno — a0|2 + .ot s — ar|2 <lim || fn(2) — fm(Z)H2

holds for every positive integer r, the power series

fn(2) = f(2)

is square summable. Since the inequality

1£0(2) = f()? < Lim || £ (2) = fin ()]
is satisfied, the square summable power series f(z) is the limit of the Cauchy sequence of
square summable power series f,(2).

The distance from an element of a Hilbert space to a nonempty closed convex subset of
a Hilbert space is attained by an element of the convex set. If f(z) is a square summable
power series and if C' is a nonempty closed convex set of square summable power series,
then an element g(z) of C' exists which minimizes the distance ¢ from f(z) to elements of
C'. By definition

6 =inf|[f(z) - g(=)]
is a greatest lower bound taken over the elements g(z) of C. It needs to be shown that
0= |f(2) —g(2)|

for some element g(z) of C. For every positive integer n an element g, (z) of C' exists which
satisfies the inequality

1£(2) — gn(2)|I* < 8% +n2

Since
(1 - t)gm(z) + tgn(z)

belongs to C' when ¢ belongs to the interval [0, 1], the inequality
6 <[[f(2) = (1 = t)gm(z) — tgn(2)]

is then satisfied. The convexity identity

1£(2) = (1 = t)gm(2) — tgn(2)]?
+ t(1 = t)llgm(2) = gu(2)l = (1 = )£ (2) = gm (2)I* + Ll £ (2) = gu ()’
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implies the inequality
t(1 = t)lgm(2) — gn(2)* < (L = t)m ™2 + tn~2.

Since the square summable power series g, (z) form a Cauchy sequence, they converge to
a square summable power series g(z). Since C' is closed, g(z) is an element of C' which
satisfies the identity

0 =[[f(z) =92

A vector subspace of the space of square summable power series is an example of a
nonempty convex subset. The orthogonal complement of a vector subspace M of the
space of square summable power series is the set of square summable power series f(z)
which are orthogonal

(f(2),9(2)) =0

to every element g(z) of M. The orthogonal complement of a vector subspace of the
space of square summable power series is a closed vector subspace of the space of square
summable power series. When M is a closed vector subspace of the space of square
summable power series, and when f(z) is a square summable power series, an element
g(z) of M which is nearest f(z) is unique and is characterized by the orthogonality of
f(2) — g(z) to elements of M. Then f(z) — g(z) belongs to the orthogonal complement of
M. Every square summable power series f(z) is the sum of an element g(z) of M, called
the orthogonal projection of f(z) in M, and an element f(z) — g(z) of the orthogonal
complement of M. Orthogonal projection is linear. If fy(z) and fi(z) are elements of M
and if ¢y and ¢; are complex numbers, the orthogonal projection of

cofo(z) +c1fi(2)
in M is

cogo(z) + c191(2)
with go(z) the orthogonal projection of fy(z) in M and g¢;(z) the orthogonal projection
of f1(z) in M. The closure of a vector subspace M of the space of square summable

power series is a vector subspace which is the orthogonal complement of the closed vector
subspace which is the orthogonal complement of M.

A linear functional on the space of square summable power series is a linear transforma-
tion of the space into the complex numbers. A linear functional is continuous if, and only
if, its kernel is closed. If a continuous linear functional does not annihilate every square
summable power series, then its kernel is a proper closed subspace of the space of square
summable power series whose orthogonal complement has dimension one. An element g(z)
of the orthogonal complement of the kernel exists such that the linear functional takes f(z)
into the scalar product

(f(2),9(2))

for every square summable power series f(z). If g(z) is a square summable power series,
the linear functional which takes f(z) into

(f(2),9(2))
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is continuous by the Cauchy inequality.

Multiplication by z in the space of square summable power series is the transformation
which takes
f(z) =ag+ a1z +az® + ...
into
2f(2) =0+ apz + a1z + ...
whenever f(z), and hence zf(z), is square summable. Multiplication by z is an isometric
transformation

I2f (2 = lF (=)l

of the space of square summable power series into itself. The range of multiplication by
z is the set of square summable power series with constant coefficient zero. The range
is a closed vector subspace which is a Hilbert space in the inherited scalar product. The
orthogonal complement of the range is the space of constants.

The space of square summable power series with complex coefficients is a fundamental
example of a Hilbert space. The constructions made in this space apply in the Hilbert
space of square summable power series with coefficients in a Hilbert space. Properties of
topology in Hilbert spaces are applied in the generalization.

A Hilbert space is a vector space H over the complex numbers which is given a scalar
product for which self-products of nonzero elements are positive and which is complete in
a resulting metric topology.

Addition is a transformation of the Cartesian product of the space with itself into the
space whose properties are familiar from the complex plane. The associative law

(a+pB)+v=a+(B+7)
holds for all elements «, 3, and v of the space. The commutative law
a+B=0+a

holds for all elements o and (8 of the space. The space contains an origin 0 which satisfies
the identity
O+y=79=~9+0

for every element ~ of the space. For every element « of the space, a unique element
f=-a
of the space exists such that

a+pB=0=0+a.

Multiplication is a transformation of the Cartesian product of the complex plane with
the space into the space whose properties are familiar from the complex plane. Multipli-
cation by a complex number v is a homomorphism of additive structure: The identity

a+p) =ya+9B
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holds for all elements « and [ of the space. The parametrization of homomorphisms is
consistent with additive structure: The identity

(a+B)y=ay+ By

holds for all complex numbers a and S when ~ is an element of the space. Multiplication
by v is the homomorphism which annihilates every element of the space when ~ is the
origin of the complex plane. Multiplication by ~ is the identity homomorphism when -~
is the unit of the complex plane. The composition of homomorphisms is consistent with
multiplicative structure: The associative law

(aB)y = a(By)

holds for all complex numbers o and § when ~ is an element of the space.

The scalar product is a transformation of the Cartesian product of the space with itself
into the complex numbers whose properties are familiar from the complex plane. The
scalar product defines homomorphisms of additive structure: The identities

(a+B,7) = (a,7) +(B,7)
and
(v,a+8) =y, @) +(7,8)

hold for all elements «, 5, and ~ of the space. The scalar product defines a homomorphism
and an anti-homomorphism of multiplicative structure for all elements o and S of the
space: The identities

(v, B) = v, B)
and

<Ct, 75) =7 <a7 B>

hold for every complex number . The scalar product is symmetric: The identity

(8,a) = (a, )"

holds for all elements « and 3 of the space. The scalar self-product

(c,c)
is positive for every nonzero element c of the space.

A convex combination
(1—t)a+t3

of elements a and 8 of the space is an element of the space defined by a real number ¢
in the interval [0,1]. A subset of the space is said to be convex if it contains all convex
combinations of pairs of its elements. The convex span of a subset of the space is the
smallest convex set which contains the given set.
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The norm of an element «y of the space is the nonnegative solution ||| of the equation

911 = (v, 7).

The Cauchy inequality
[(a, B)] < [la[l]I 8]

holds for all elements o and S of the space. Equality holds when, and only when, o and /3
are linearly dependent. The triangle inequality

v —eall < llv =8I+ 18—«

holds for all elements «, 3, and 7 of the space. The space is a metric space with

16— all = lla— 8]
as the distance between elements o and f.

The closure B~ of a nonempty convex subset B of the space is defined using the metric
topology. The closure of a convex set is a convex set which is its own closure. The closed
convex span of a set is the smallest closed convex set which contains the given set.

The metric is not used for the definition of an open set. A nonempty convex set is said
to be open if it is disjoint from the closure of every nonempty disjoint convex set. If A is
a nonempty open convex set and if B is a nonempty convex set, then the intersection of
A with the closure of B is contained in the closure of the intersection of A with B. The
intersection of two nonempty open convex sets is an open convex set if it is nonempty.

A subset of the space is said to be open if it is a union of nonempty open convex sets.
The empty set is open since it is an empty union. Unions of open sets are open. Finite
intersections of open sets are open.

An example of an open set is the complement of the closure of a convex set. A set is
said to be closed if its complement is open. Intersections of closed sets are closed. Finite
unions of closed sets are closed. The space is a Hausdorff space in the topology whose open
and closed sets are defined by convexity. The open and closed sets define the Dedekind
topology of the space.

The Dedekind topology is applied in the geometric formulation of the Hahn-Banach
theorem: If a nonempty open convex set A is disjoint from a nonempty convex set B, then
a maximal convex set exists which contains B and is disjoint from A. The maximal convex
set is closed and has a convex complement.

If B is an element of the space, a continuous linear functional 5~ is defined on the space
by taking « into
B a = (apB)

for every element « of the space. If ¢ is a real number, the set of elements o which satisfy
the inequality
R B a>c
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is a closed convex set whose complement is convex.

Completeness is required of a Hilbert space so that every nonempty closed convex set
whose complement is nonempty and convex is determined by an element of the space. A
set which is open for the metric topology is open for the Dedekind topology since it is a
union of convex sets which are open for the Dedekind topology. The convex set is defined
by an element ~ of the space and a positive number c as the set of elements o which satisfy
the inequality

(a=7)"(a—7) <ec

When the space is complete in the metric topology, every set which is open for the Dedekind
topology is open for the metric topology. The proof applies consequences of completeness
in metric spaces observed by Baire.

It needs to be shown that every nonempty convex set which is open for the Dedekind
topology is open for the metric topology. The convex set A can be assumed to contain the
origin. Argue by contradiction assuming that the set is not open for the metric topology.
Since the set is convex, it has an empty interior for the metric topology.

A convex set A,, which is open for the Dedekind topology is defined for every positive
integer n as the set of products na with o in A. The set is convex and has empty interior
for the metric topology. A positive number ¢, is chosen for every positive integer n so that
the sum of the numbers converges. An element «,, of A, is chosen inductively so that the
inequality

(g1 = an) ™ (41 — an) < 6721
holds for every positive integer n. The element a; of Ay is chosen arbitrarily. When «, is
chosen in A,,, the element o, 1 is chosen in A,,11 so that it does not belong to the closure
of A,. The element «,, of the space converge to an element « of the space since a Hilbert

space is assumed metrically complete. Properties of open sets for the Dedekind topology
are contradicted since the union of the set A,, does not contain every element of the space.

Since the Dedekind topology of a Hilbert space is identical with the metric topology, a
Hilbert space is complete in the Dedekind topology.

If B is a nonempty closed convex subset of a Hilbert space and if « is an element of
the space which does not belong to B, then an element v of the convex set exists which is
closest to a. The inequality

(@a=7) (a=7) < (a—B)"(a—p)

holds for every element 8 of B. The inequality

R(a—y)"(B—7)=>0

holds for every element 5 of B. The set of elements 3 of the space which satisfy the
inequality
R(a—7)"B=R (a—7)"y

is a closed convex set which contains B and whose complement is convex and contains a.



24 LOUIS DE BRANGES

A subset B of a Hilbert space is said to be bounded if the linear functional o~ maps
B onto a bounded subset of the complex plane for every element « of the space. If B is a
nonempty closed and bounded convex subset of a Hilbert space, an element v of B exists
which satisfies the inequality

FB<vy
for every element (8 of B.

The closed convex span of a bounded subset of a Hilbert space is bounded. If B is a
nonempty bounded subset of a Hilbert space, an element ~ of its closed convex span exists
which satisfies the inequality

B B<vv
for every element (§ of B.

A Hilbert space admits a topology which is compatible with addition and multiplication
and for which every closed and bounded set is compact. The topology is defined as the
weakest topology with respect to which the linear functional o~ is continuous for every
element « of the space. An open set for the weak topology is a union of open convex sets.
A convex set is closed for the weak topology if, and only if, it is closed for the Dedekind
topology.

An orthonormal set is a set of elements such that the scalar self-product of every
element is one but the scalar product of distinct elements is zero. A Hilbert space admits
a maximal orthonormal set as an application of the Kuratowski—Zorn lemma. Two maximal
orthonormal sets have the same cardinality. The dimension of the Hilbert space is defined
as the cardinality of a maximal orthonormal set.

If S is a maximal orthonormal set in a Hilbert space, the space determines a subspace of
the Cartesian product of the complex numbers taken over the elements of S. An element
of the Cartesian product is written as a formal sum

> fl

over the elements ¢ of the orthonormal set with coefficients which are a complex valued
function f(¢) of ¢ in the orthonormal set. An element of the Cartesian product determines
an element of the Hilbert space if, and only if, the sum

> IFW)?

over the elements of the orthonormal set converges. The weak topology of the Hilbert
space agrees with the subspace topology of the Cartesian product topology on bounded
sets. The compactness of closed and bounded subsets of the Cartesian product space
follows from the compactness of closed and bounded subsets of the complex plane since a
Cartesian product of compact Hausdorff spaces is a compact Hausdorft space. The weak
compactness of closed and bounded convex subsets of a Hilbert space follows because a
closed subset of a compact set is compact.
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The Hilbert space C(z) of square summable power series with coefficients in a Hilbert
space C is advantageous for the relationship between factorization and invariant subspaces.
The construction of the space imitates the construction made when C is the complex
numbers.

A vector is an element of the coefficient space C. The scalar product
b~ a

of vectors a and b is taken in the complex plane. The norm |¢| of a vector is the nonnegative
solution of the equation
Ic]? =c e

The space C(z) of square summable power series with coefficients in C is the set of power
series

f(z)=ap+a,z+az®+ ...
with vector coefficients such that the sum
1P = laol® + lax|* + laz]* + ...
converges. If w is a complex number, the power series
wf(z) = wag + waz + wagz® + . ..
with vector coefficients is square summable since the identity
lwf(2)]* = [w| ()]
is satisfied. If power series
f(z) =ag + a1z +a2® + ...

and
g(2) =bg 4+ b1z +ba2® + ...

with vector coefficients are square summable, then the convex combination

(1 —1)f(2) +tg(z)
= [(1 —t)ag + tbo] + [(1 — t)as + tb1]z + [(1 — t)ag + the]2® + ...

and the difference
9(z) — f(2) = (bo — ag) + (b1 —a1)z + (b2 — CL2)Z2 + ...

are power series with vector coefficients which are square summable since the convexity
identity

11 =) f(2) +tg()* + (1 = O)lg(2) — F()I* = A =D f()II* + tlg(=)]*
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holds when ¢ is in the interval [0, 1].

The space of square summable power series with vector coefficients is a vector space
over the complex numbers which admits a scalar product. The scalar product

(f(2),9(2)) = bgao + by a1 +byaz + ...
of square summable power series
f(2) =ag+ a1z +asz> + ...

and
g(z) =bo +brz+b12%+...

with vector coefficients is a complex number. Convergence of the sum is a consequence of
the identity

Kf(2),9(2)) = [1f(2) + g = 1f(2) = g()II° +ill f(2) +ig(2)|]* =il f (=) —ig(2)]|*.
Linearity
(af(2) +bg(2), h(2)) = a{f(z), h(2)) + b{g(2), h(2))

holds for all complex numbers a and b when f(z),g(z), and h(z) are square summable
power series with vector coefficients. Symmetry

(9(2), F(2)) = (f(2),9(2))"

holds for all square summable power series f(z) and g(z) with vector coefficients. The
scalar self-product

{(f(2), f(2))

of a nonzero square summable power series f(z) with vector coefficients is positive.

The norm of a square summable power series f(z) with vector coefficients is the non-
negative solution || f(2)|| of the equation

1F ()N = (£(2), f(2)).

The Cauchy inequality
[(f(2): g < 1 F () lg(2)]]

holds for all square summable power series f(z) and g(z) with vector coefficients. Equality
holds in the Cauchy inequality if, and only if, f(z) and g(z) are linearly dependent. The
triangle inequality

1h(z) = F(2I < llg(z) = F) + [[A(2) = 9(2)]

holds for all square summable power series f(z), g(z), and h(z) with vector coefficients.
The space of square summable power series with vector coefficients is a metric space with

l9(z) = F(I = 17 (2) = g(2)l
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as the distance between square summable power series f(z) and g(z) with vector coeffi-
cients. The space of square summable power series with vector coefficients is a Hilbert
space since it is complete in the metric topology.

The multiplicative structure of the complex numbers is lacking in other coefficient
spaces. Multiplicative structure is restored by introducing operators on the coefficient
space. An operator is a continuous linear transformation of the coefficient space into it-
self. A complex number is treated as an operator since multiplication by a number is
a continuous linear transformation. Since continuity is taken in the Dedekind topology,
a continuous transformation is a constant multiple of a contractive transformation. The
bound |7y| of an operator « is the least nonnegative number such that the operator is the
product of |y| and a contractive transformation. When ~ is a number, the bound is the
absolute value of ~.

If W(z) is a power series with operator coefficients and if f(z) is a power series with
vector coefficients, the product

W(z)f(2)

is a power series with vector coefficients. Multiplication by W (z) acts as a partially iso-
metric transformation of the space C(z) of square summable power series with vector
coefficients onto a Hilbert space whose elements are power series with vector coefficients.
The partially isometric character of the transformation refers to its isometric character on
the orthogonal complement of its kernel. The space obtained is contained contractively in
C(z), if, and only if, multiplication by W (z) is a contractive transformation of C(z) into
itself. Multiplication by W (z) is a contractive transformation of the space into itself.

If a Hilbert space P is contained contractively in a Hilbert space H, a unique Hilbert
space Q exists, which is contained contractively in H, such that the inequality

lellF, < llall + [16]1%
holds whenever
c=a-+b

is the sum of an element a of P and an element b of O, and such that every element ¢ of
‘H is a sum for which equality holds. The space Q is called the complementary space to P
in H.

The construction of the space Q and the verification of its properties are applications
of convexity. The space Q is defined as the set of elements b of H for which a finite least
upper bound

2 2 2
16l = sup[lla + bll%, — llall?]

is obtained over all elements a of P. If b is an element of Q and if w is a complex number,
then wb is an element of @ which satisfies the identity

[wbllg = |wll|bllo-

A convex combination
(I—t)a+tb
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of elements of Q is an element of @ which satisfies the convexity identity
(1= t)a+tb]|s +t(1 = )b — alll = (1 —t)llallg + tl[bl%

with ¢ in the interval [0, 1].

The space Q is a vector space over the complex numbers. A scalar product is defined
in the space by the identity

4a,b)g = la+bl[g — lla—bl[g +illa+ibllg —illa—1d|s.

Immediate consequences of the definition are symmetry

<b7 a>Q - <a7 b)é

and the identity
(wa, b) = wia,b)

when w is a fourth root of unity if ¢ and b are elements of Q. An application of the
convexity identity gives the identity

I(1 = t)a+ bl — (1 —t)a — tbl[g = t(1 = t)la+bl[g — t(1 — )

la—bl1%
which implies the identity

<(1 - t)a,tb)Q = t(l - t)(a, b>Q

for all elements a and b of Q when t is in the interval [0,1]. Another application of the
convexity identity gives the identity

11 =t)(a+c) +tb+ )l — (1 =t)(a—c)+td—c)llg
(I =Bla+clg— 1 =t)lla—clg+tb+clg —tb—cl

which implies the identity
<(1 - t)a + tb? C>Q - (1 - t)<a7 C)Q + t<b7 C>Q

for all elements a,b, and ¢ of Q when ¢ belongs to the interval [0, 1]. Linearity of a scalar
product follows.

Positivity of a scalar product is immediate from the definition. The inequality

1bll% < [[bllo

for elements b of Q states that the space Q is contained contractively in the space H. The
inequality is used to prove that the space Q is complete in the metric topology defined by
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the scalar product of Q. A Cauchy sequence of elements b,, of Q is a Cauchy sequence of
elements of H since the inequality

||bm - bn”H < ||bm - anQ

holds for all nonnegative integers m and n. Since H is a Hilbert space, an element b of H
exists which is the limit of the sequence in the metric topology of H. Since the inequality

1bnlle < lbmllo + 1bm — bullo

holds for all nonnegative integers m and n, the numbers ||b,, || form a Cauchy sequence. A
nonnegative number exists which is the limit of the sequence. If a is an element of P, the
element a + b of H is the limit of the elements a + b,, in the metric topology of H. Since
the inequality
2 2 2
la+bn i3 < llallp + llonllg

holds for every nonnegative integer n, the inequality
la +blI3; < llallp + lim [[b, ]IS
is satisfied. Since the inequality
bl < lim[[bn[[o
follows, b belongs to Q. Since the inequality
16— bmllo < lim [|by — by llo

holds for every nonnegative integer m, b is the limit of the elements b, in the metric
topology of Q.

The inequality
lell3, < llall + 181G

holds by the definition of @ whenever
c=a+b
is the sum of an element a of P and an element b of Q. It will be shown that every element

c of H is the sum of an element a of P and an element b of Q for which equality holds.
When c is given, a continuous linear functional on P is defined by taking u into

<u7 c>7—[
since the inclusion of P in H is continuous.

The element a of P which satisfies the identity

<u= C>'H = <u= a’>7’
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is obtained from ¢ under the adjoint of the inclusion of P in H. It will be shown that the
element
b=c—a

of H belongs to Q. Since the identity
lu+bl13, = llell3; + (a,u = a)p + (u — a,a)p +|lu — alF,

holds for every element u of P and since the inequality

lu—alln < llu—allp
is satisfied, the inequality

lu+bl13, < llell3, = lallp + llull?

holds for every element u of P. Since the inequality

1611 < llel3 = llall®

holds by the definition of Q, b is an element of Q. Equality holds since the reverse inequality
holds by the definition of Q.

The intersection of P and @ is a Hilbert space P A Q with scalar product
(a,b)pro = (a,b)p + (a,b)o.
The inclusions of P A Q and in P and in Q are continuous. If an element
c=a+b

of H is the sum of an element a of P and an element b of Q such that equality holds in
the inequality
lell3; < llall3 + 16115,

then the inequality
lall% + [16I& < lla+ullp + 10— ullg

holds for every element u of the intersection of P and Q. Since u can be replaced by wu
for every complex number w, the identity

<a7 u>7’ = <b> U>Q

holds for every element v of P A Q. The identity implies uniqueness of the elements a and
b in the minimal decomposition of an element ¢ of H. The element a of P is obtained from
¢ under the adjoint of the inclusion of P in H. The element b of Q is obtained from c
under the adjoint of the inclusion of Q in ‘H. The identity

<Ca cl>’H = <a7 a/>73 + <b7 bl)Q
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holds whenever an element
d=a +

of H is the sum of an element a’ of P and an element b’ of Q.

Uniqueness of the complementary space Q to P in H is a consequence of properties
of minimal decompositions. The adjoint of the inclusion of Q in H is the same for every
complementary space. The elements of a complementary space Q obtained from the adjoint
of the inclusion of Q@ in H are dense in @ and have scalar self-products in @ which are
independent of the choice of complementary space Q. These properties imply uniqueness
of the complementary space to P in H. The space P is the complementary space to Q in
‘H. The Hilbert space

H=PVQ

is said to be the complementary sum of P and Q. The complementary sum is an orthogonal
sum if, and only if, the intersection space P A Q of P and Q contains no nonzero element.

Complementation is preserved under surjective partially isometric transformations. If
Hilbert spaces P and Q are contained contractively as complementary subspaces of a
Hilbert space PV Q and if T is a partially isometric transformation of PV Q onto a Hilbert
space H, then T acts as a partially isometric transformation of P onto a Hilbert space P’
which is contained contractively in H, T acts as a partially isometric transformation of Q
onto a Hilbert space Q" which is contained contractively in #H, and the space P’ and Q'
are complementary subspaces of

H=P VvQ.

The extension space ext C(z) of C(z) is the Hilbert space of square summable Laurent
series with vector coefficients. The space C(z) is contained isometrically in ext C(z). An
isometric transformation of C(z) onto its orthonormal complement in ext C(z) is defined
by taking f(z) into 271 f(271).

Multiplication by z and division by z are isometric transformations of ext C(z) into
itself. If a Hilbert space M is contained contractively in C(z), multiplication by z is a
contractive transformation of M into itself if, and only if, division by z is a contractive
transformation of the complementary space to M in ext C(z) into itself.

A Hilbert space H whose elements are power series with vector coefficients is said to
satisfy the inequality for difference quotients if [f(z)— f(0)]/z belongs to the space whenever
f(2) belongs to the space and if the inequality

1Lf(2) = FO)]/2[13, < £ ()5 — [£(0)?

is satisfied. A Hilbert space whose elements are power series with vector coefficients is
said to satisfy the identity for difference quotients if it satisfies the inequality for difference
quotients and if equality always holds.

A Hilbert space of power series with vector coefficients which satisfies the inequality for
difference quotients is contained contractively in C(z). The extension space of a Hilbert
space H which satisfies the inequality for difference quotients is the Hilbert space ext H
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which is contained contractively in ext C(z) such that the complementary space to ext H
in ext C(z) is isometrically equal to the complementary space to H in C(z). Division by z
is a contractive transformation of ext H into itself.

A Hilbert space H which is contained contractively in C(z) satisfies the inequality for
difference quotients if, and only if, multiplication by z is a contractive transformation of
the complementary space to # in C(z) into itself.

A theorem which is due to Beurling [1] when the coefficient space is the complex numbers
applies to spaces which satisfy the inequality for difference quotients and are contained
isometrically in C(z). An isometric inclusion in C(z) is unnecessary for the conclusion of
the theorem as is the restriction on the coefficient space. A weaker hypothesis is sufficient.

Theorem 1. A Hilbert space H of power series with vector coefficients which satisfies the
inequality for difference quotients is isometrically equal to the space H(W') for a power
series W (z) with operator coefficients such that multiplication by W (z) is a contractive
transformation of C(z) into itself if multiplication by z is an isometric transformation of
the complementary space to H in C(z) into itself.

Proof of Theorem 1. The complementary space in C(z) to a Hilbert space H which satisfies
the inequality for difference quotients is a Hilbert space M such that multiplication by
z is a contractive transformation of M into itself. If multiplication by z is an isometric
transformation of M into itself, the orthogonal complement of the range of multiplication
by z is a Hilbert space B which is contained isometrically in M and which is mapped iso-
metrically onto orthogonal subspaces of M under multiplication by 2™ and multiplication
by 2™ for unequal nonnegative integers m and n. The closed span of these subspaces of
M is the full space.

A power series W(z) with operator coefficients acts as a partially isometric multipli-
cation of C onto B if, and only if, it acts as a partially isometric multiplication of C(z)
onto M. If an element of C(z) belongs to the kernel of multiplication by W (z), then all
coefficients of the element belong to the kernel of multiplication by W (z).

Such a power series exists if, and only if, the dimension of B is less than or equal to the
dimension of C. The dimension inequality is satisfied when C has infinite dimension since
the dimension of C(z) is equal to the dimension of C and since the dimension of B is less
than or equal to the dimension of C(z). It remains to verify the dimension inequality when
C has finite dimension r.

Argue by contradiction assuming that B contains an orthonormal set of  + 1 elements
fo(z),..., fr(2).
If ¢o, ... ,c. are corresponding vectors, then the square matrix which has entry
¢; f3(2)

in the +—th row and j—column has vanishing determinant. Expanding the determinant
along the i—th row produces the vanishing power series

¢; fo(2)g0(2) + ...+ ¢i fr(2)gr(2)
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with
(—1)*gx(2)

the determinant of the matrix obtained by deleting the i—th row and k—th column of the
starting matrix. Since ¢; is arbitrary and since each power series gx(z) with complex
coefficients is square summable, the element

fo(2)go(2) + ... + [r(2)gr(2)

of M vanishes identically. The power series

go(2), ..., 9r(2)

vanish since the elements
2" fr(2)

of M form an orthonormal set. An inductive argument shows that the determinants of
all square submatrices of the starting matrix vanish. A contradiction is obtained since the
starting matrix does not vanish identically for all vectors cg, ... ,c.

This completes the proof of the theorem.

The power series constructed in Theorem 1 has a remarkable property since the kernel
of multiplication by W (z) as a transformation of C(z) into itself contains [f(z) — f(0)]/z
whenever it contains f(z). A weaker conclusion is obtained when the power series is
constructed under a hypothesis which appears in applications to invariant subspaces.

Theorem 2. A Hilbert space H of power series with vector coefficients which satisfies
the identity for difference quotients is isometrically equal to a space H(W) for a power
series W (z) with operator coefficients such that multiplication by W (z) is a contractive
transformation of C(z) into itself.

Proof of Theorem 2. As in the proof of Theorem 1 the coefficient space can be assumed
of dimension r for some positive integer r. The space H is contained isometrically in the
augmented space H' since H satisfies the identity for difference quotients. The orthogo-
nal complement of H in H’ is a Hilbert space B which is contained contractively in the
complementary space M to H in C(z). Multiplication by z is a contractive transformation
of M into itself which acts as an isometric transformation of M onto the complementary
space to B in M. The Hilbert space B(z) of square summable power series is defined with
coefficients in B. A partially isometric transformation of B(z) onto M is defined by taking

a power series
g bpz"

with coefficients in B into the element

Z bn(2)2"

of C(z).



34 LOUIS DE BRANGES

Since the space H satisfies the identity for difference quotients, division by z is an
isometric transformation of ext H into itself. Multiplication by z" is for every positive
integer n an isometric transformation of ext H onto a Hilbert space which is the orthogonal
sum of ext H and the isometric image of the space of polynomial elements of B(z) of degree
less than n.

It is sufficient to show that the space B has dimension at most r. Argue by contradiction
assuming that B contains an orthonormal set

fo(Z), e ,fT(Z)

of r + 1 elements. If ¢g,...,c. are corresponding vectors, then the square matrix which
has entry

c; fi(2)

in the ¢—th row and j—th column has vanishing determinant. Expanding the determinant
along the i—th row and j-th column produces the vanishing power series

c; fo(2)go(2) + ...+ ¢; fr(2)9r(2)

with
(—1)*gr(2)

the determinant of the matrix obtained by deleting the i—th row and k-th column. Since
the ¢; are arbitrary and since each power series g (z) with complex coefficients is square
summable, the element

fogo(2) + ... + frgr(2)

of B(z) vanishes. An inductive argument shows that the determinants of all square subma-
trices of the starting matrix vanish. A contradiction is obtained since the starting matrix
does not vanish identically for all vectors cg, ... ,c,.

This completes the proof of the theorem.

Linear systems are a mechanism for the construction of invariant subspaces of transfor-
mations by factorization of analytic functions called transfer functions of linear systems.
For transformations which take a Hilbert space contractively into itself, the state space
and external spaces of the linear system are Hilbert spaces.

The linear system is a square matrix whose four entries are continuous linear trans-
formations. The matrix acts on a Hilbert space which is the Cartesian product of the
state space and the external space. The elements of the Cartesian product are realized as
column vectors with upper entry in the state space and lower entry in the external space.

The upper left entry of the matrix is the main transformation, which takes the state
space into itself. The upper right entry is the input transformation, which takes the
external space into the state space. The lower left entry is the output transformation,
which takes the state space into the external space. The lower right entry is the external
operator, which takes the external space into itself.
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The matrix of the linear system is assumed to have an isometric adjoint. A canonical
model of the linear system is constructed in a Hilbert space of power series with vector
coefficients for a coefficient space which is isometrically equal to the external space.

(¢ 5)

E anpz"

When the linear system has matrix

with isometric adjoint, a power series

with vector coefficients is defined by
a, = CA"f

for every element f of the state space. The set of elements of the state space for which the
power series vanishes is a closed invariant subspace for the main transformation in which its
restriction has an isometric adjoint. Invariant subspaces of transformations with isometric
adjoint are constructed without the use the factorization. The subspace is assumed to
contain no nonzero element for the construction of the canonical model.

A canonical linear system whose matrix has isometric adjoint is assumed to have as
state space a Hilbert space whose elements are power series with vector coefficients. The

power series
f(z) = Z anz"

associated with an element of the space is assumed to be constructed by iteration of the
main transformation and the action of the output transformation. The external operator
then takes a power series f(z) into its constant coefficient f(0). The main transformation
takes f(z) into

[(2) = £(0)]/=.

The state space H of the linear system is a Hilbert space of power series with vector
coefficients whose structure is determined by the isometric property of the adjoint matrix.
The augmented space H’ is the Hilbert space of power series f(z) with vector coefficients
such that [f(z) — f(0)]/z belongs to H with scalar product determined by the identity

11 (2) = £O)]/2l3 = lF ()7 — £ O)*.

The coefficient space C is contained isometrically in the argumented space H’. Multiplica-
tion by z is an isometric transformation of the space H onto the orthogonal complement
of Cin H'.

The matrix of the linear system is realized as a transformation of the augmented space
H’ into itself. The matrix takes an element f(z) of H' with constant coefficient zero into

f(2)/z.
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The matrix takes an element ¢ of the coefficient space into
Wi(z)e

for a power series W (z) with operator coefficients which defines the transfer function of
the linear system. The matrix takes an element f(z) of H' into

[f(2) = £(0)]/z + W(2)£(0).

Since the matrix has an isometric adjoint, it is a partially isometric transformation of
the augmented Hilbert space onto itself. If f(z) is an element of H and if ¢ is a vector,
then

9(2) = f(2) + W(z)c

is an element of H’. The inequality

lg() 3 < 1F ()13 + Ief®

is satisfied. Every element g(z) of H' admits a representation for which equality hold. The
space H satisfies the inequality for difference quotients.

The space H is contained contractively in the space H’. Multiplication by W (z) is a
partially isometric transformation of C onto the complementary space to H in H'. Mul-
tiplication by W (z) is a contractive transformation of C(z) into itself. Multiplication by
W (z) acts as a partially isometric transformation of C(z) onto a Hilbert space which is
contained contractively in C(z). The space H is isometrically equal to the complementary
space H(W) in C(z) of the range of multiplication by W(z) as it acts on C(z).

If W(z) is a power series with operator coefficients such that multiplicative by W (z) is
a contractive transformation of C(z) into itself, then multiplication by W (z) has a unique
continuous extension as a contractive transformation of ext C(z) into itself which commutes
with multiplication by z. The conjugate power series

W*(2) =Wy + W 2+ W,y 22+ ...

is defined with operator coefficients which are adjoints of the operator coefficients of the
power series

W(z) = Wo + Wiz 4+ Woz? + ...

Multiplication by W*(z) is a contractive transformation of C(z) into itself which has a
contractive extension as a transformation of ext C(z) into itself. Multiplication by W*(z~1)
is the contractive transformation of ext C(z) into itself which takes f(z) into g(z) whenever
multiplication by W*(z) takes f(z7!) into g(271). The adjoint of multiplication by W (z)
as a transformation of ext C(z) into itself is multiplication by W*(z~!). The adjoint of
multiplication by W (z) as a transformation of C(z) into itself takes an element f(z) of C(2)
into the power series which has the same coefficient of 2" as

W (2" f(2)
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for every nonnegative integer n.

A construction of invariant subspaces is due to David Hilbert for contractive transfor-
mations of a Hilbert space into itself whose adjoint is isometric. A canonical model of
such transformations appears in an expository treatment of the construction by Gustav
Herglotz [9].

A Herglotz space is a Hilbert space of power series with vector coefficients such that
a contractive transformation of the space into itself with isometric adjoint is defined by
taking f(z) into [f(z)— f(0)]/z and such that a continuous transformation of the space into
the coefficient space is defined by taking a power series f(z) into its constant coefficient

f(0).
A transformation 7" with domain and range in a Hilbert space H is said to be accretive
if

is nonnegative for every element f of the domain of 7. The transformation is said to be
maximal accretive if every element of the Hilbert space is a sum

f+Tf

with f in the domain of T'.

If ¢(z) is a power series with operator coefficients such that a maximal accretive trans-
formation in C(z) is defined by taking f(z) into

¢(2)f(2)

whenever f(z) and ¢(z)f(z) belong to C(z), then a power series

W(z) = [1 = ¢(2)]/[1 + ¢(2)]

with operator coefficients is defined such that multiplication by W (z) is a contractive
transformation of C(z) into itself. The Herglotz space L£(¢) is a Hilbert space of power
series with vector coefficients such that an isometric transformation of the space onto the
space H (W) is defined by taking f(z) into

[1+W(2)]f(2).

A contractive transformation of the space £(¢) into itself which has an isometric adjoint
is defined by taking f(z) into [f(z) — f(0)]/z. A continuous transformation of the space
L(¢) into the coefficient space is defined by taking a power series f(z) into its constant
coefficient f(0). The space L(¢) is a Herglotz space. A Herglotz space is isometrically
equal to a space L(¢) for some Herglotz function ¢(z). The Herglotz spaces associated
with two Herglotz functions are isometrically equal if, and only if, the Herglotz functions
differ by a constant which is a skew—conjugate operator.
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The extension space £(¢) of a Herglotz space L(¢) is a Hilbert space whose elements
are Laurent series with vector coefficient such that multiplication by z is an isometric
transformation of the space onto itself and such that a partially isometric transformation
of £(¢) onto L(¢) is defined by taking a Laurent series into the power series which has the
same coefficient of z” for every nonnegative integer n.

The Herglotz space L£(¢) is isometrically equal to C(z) when ¢(z) is the constant one.
The extension space of the space L£(¢) is then isometrically equal to ext C(z). A Hilbert
space whose elements are Laurent series is isometrically equal to the extension space of
a Herglotz space if multiplication by z is an isometric transformation of the space onto
itself and if a continuous transformation of the space into the coefficient space is defined
by taking a Laurent series into its constant coefficient.

A convex structure applies to the Hilbert spaces which are contained contractively in
a given Hilbert space. If Hilbert spaces P and Q are contained contractively in the given
Hilbert space, and if ¢ is in the interval [0, 1], a unique Hilbert space

H=(1-t)P+tQ

exists, which is contained contractively in the given Hilbert space, such that the convex
combination
c=(1—-ta+tdb

belongs to H whenever a belongs to P and b belongs to Q, such that the inequality

lellF < (1 =)lallp + ¢l
is satisfied, and such that every element ¢ of H is a convex combination for which equality
holds.

If £(¢) and E(v) are extension spaces of Herglotz spaces £(¢) and L(1)), then a Herglotz
space

L(p+y) = L(d)VLY)

exists in which the Herglotz spaces L£(¢) and L(1)) are contained contractively as com-
plementary spaces. The extension spaces £(¢) and £(1)) are contained contractively as
complementary space in the extension space

E(p+1) =E(@) VEW).

A Herglotz space £() exists such that the extension space

E(0) =E(@)NEW)

is the intersection spaces of the extension spaces £(¢) and £(1).

A Herglotz space L(¢ — ) exists such that the extension space (¢ — ) is the com-
plementary space in the extension space £(¢) of the extension space £(¢). A Herglotz
space L(¢ — 0) exists such that the extension space £(1) — 6) is the complementary space
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in the extension space £(v) of the extension space £(6). A Herglotz space L(¢ + 0) exists
such that the extension space £(¢ + ) is the complementary space in the extension space
E(¢ + 1) of the extension space (1 — 6). A Herglotz space L(1) + 0) exists such that the
extension space £(Y + ¢) is the complementary space in the extension space £(¢ + ) of
the extension space £(¢ — 6). The extension space

E(@) =1 —-1)E(p+0) +1tE(Y —0)

is a convex combination of the extension spaces (¢ + ) and £(¢p — ) with ¢ and 1 — ¢
equal. The extension space

EW) =1 —-1)E(p+0) +1E(p —0)

is a convex combination of the extension spaces (¢ + ) and E(¢ — 0) with ¢t and 1 — ¢
equal.

The Herglotz space £(6) is contained contractively in the Herglotz spaces L£(¢) and
L(v). The Herglotz space L(¢ —0) is the complementary space in the Herglotz space £(¢)
of the Herglotz space £(0). The Herglotz space L£(¢ — ) is the complementary space in
the Herglotz space L£(1)) of the Herglotz space £(6). The Herglotz space L(¢ + ) is the
complementary space in the Herglotz space £(¢ + 1) of the Herglotz space L£(1) — 6). The
Herglotz space L(1) 4 0) is the complementary space in the Herglotz space L(¢ + 1) of the
Herglotz space L(¢ — 6). The Herglotz space

L(¢) = (A -1)L(p+0)+1L(p—0)

is a convex combination of the Herglotz spaces L£L(¢ + 6) and L(¢ — 0) with ¢t and 1 — ¢
equal. The Herglotz space

L) =1 =t)L(p+0) +tL(Y - 0)

is a convex combination of the Herglotz spaces L£(¢ + 0) and L(¢ — 6) with ¢ and 1 — ¢
equal.

An extreme point of a convex set is an element of the set which is not a convex combi-
nation
(I—-t)a+tb

of distinct elements of the set with ¢ and 1 — ¢ positive. An element of the convex set
of Herglotz spaces which are contained contractively in a given Herglotz space £(¢)) is an
extreme point if, and only if, it is a Herglotz space whose extension space is contained
isometrically in the extension space E(1)).

A convex combination of Hilbert spaces of power series with vector coefficients which
satisfy the inequality for difference quotients is a Hilbert space of power series with vector
coefficients which satisfies the inequality for difference quotients. A Hilbert space of power
series with vector coefficients is said to satisfy the identity for difference quotients if it
satisfies the inequality for difference quotients and if equality always holds.
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A Hilbert space H of power series with vector coefficients which satisfies the identity for
difference quotients is an extreme point of the convex set of Hilbert spaces of power series
with vector coefficients which satisfy the inequality for difference quotients. If

H=>01-tP+tQ

is a convex combination with ¢ and 1 — ¢ positive of Hilbert space P and O of power series
with vector coefficients which satisfy the inequality for difference quotients, then every
element

h(z) = (1 =) f(2) +tg(2)

of H is a convex combination of elements f(z) of P and g(z) of Q such that equality holds
in the inequality

Ih()l7 < @ =If ()7 +tlg() -

Since the inequality

I[7(2) — h(0)]/215, < (1 =)[|[f(2) = FO)]/2]% + tlllg(2) — g(0)]/=]E
holds with
ILf(2) = FO)/=1% < [If(2)p — [F(0)
and
Ilg(z) — g(0)]/211% < llg(2)lI5 — 19(0)]?,

the inequality

I1h(2) = (0)]/2]13, < IR(2)II3, — (1 = D) F(0)* — tlg(0)*

is satisfied. The inequality reads

11h(2) = h(0)] /2113, < 1h(2)II3, — R(O)]* — t(1 = t)[g(0) — f(0)]*

since the convexity identity

(1= 8)£(0) +tg(0)]* + t(1 = 1)|g(0) — f(0)I* = (1 = t)[F(0)* + tlg(0)[?

is satisfied. Since the space H satisfies the identity for difference quotients, the constant
coefficients in f(z),g(z), and h(z) are equal. An inductive argument shows that the n—
th coefficients of f(z),g(z), and h(z) are equal for every nonnegative integer n. Since
f(2),9(2), and h(z) are always equal, the spaces P, Q, and ‘H are isometrically equal.

If a Hilbert space H of power series with vector coefficients satisfies the inequality for
difference quotients, the augmented space is the Hilbert space H' of power series f(z) with
vector coefficients such that [f(z) — f(0)]/z belongs to H with scalar product determined
by the identity

11 (2) = £O)]/2l3 = IlF ()7 — £ O)*.
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The space H is contained contractively in the space H’. The complementary space B to H
in H’ is a Hilbert space which is contained contractively in the complementary space M to
H in C(z). Multiplication by z is an isometric transformation of M onto the complementary
space to B in M.

If W(z) is a power series with operator coefficients such that multiplication by W (z)
is a contractive transformation of C(z) into itself, then multiplication by W (z) admits a
unique continuous extension as a contractive transformation of ext C(z) into itself which
commutes with multiplication by z.

The conjugate power series
W*(2) =Wy + W, z+ Wy 22+ ...
is defined with operator coefficients which are adjoints of the operator coefficients of
W(z) = Wo+ Wiz +Waz? +. ..

Multiplication by W*(z) is a contractive transformation of C(z) into itself. The adjoint of
multiplication by W (z) as a transformation of ext C(z) into itself takes f(z) into g(z) when
multiplication by W*(z) takes 2z~ f(27!) into 27 1g(2~1!). The adjoint of multiplication by
W (z) as a transformation of C(z) into itself takes an element f(z) of C(z) into the element
g(z) of C(z) which has the same coefficient of 2™ for every nonnegative integer n as the
element of ext C(z) obtained from f(z) under the adjoint of multiplication by W (z) as a
transformation of ext C(z) into itself.

If U(z) and V (2) are power series with operator coefficients such that multiplication by
U(z) and multiplication by V(z) are contractive transformations of C(z) into itself, then
multiplication by

W(z) =U(2)V(2)

is a continuous transformation of C(z) into itself. The space H(U) is contained contractively
in the space H(W). Multiplication by U(z) is a partially isometric transformation of the
space H (V') onto the complementary space to the space H(U) in the space H(W).

A factorization is derived from a contractive inclusion.

Theorem 3. If U(z) and W (z) are power series with operator coefficients such that mul-
tiplication by U(z) and multiplication by W (z) are contractive transformations of C(z) into
itself and if the space H(U) is contained contractively in the space H(W'), then

for a power series V(z) with operator coefficients such that multiplication by V(z) is a
contractive transformation of C(z) into itself and such that the range of multiplication by
V(z) as a transformation of ext C(z) into itself is orthogonal to the kernel of multiplication
by U(z) as a transformation of ext C(z) into itself.
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Proof of Theorem 3. A Hilbert space C,(z), which is contained isometrically in ext C(z), is
defined for every nonnegative integer r as the set of elements f(z) such that 2" f(z) belongs
to C(z). Multiplication by U(z) and multiplication by W (z) are contractive transformations
of C,(z) into itself. The adjoint transformations of C,(z) into itself are compositions of the
adjoints of multiplication by U(z) and of multiplication by W (z) as transformations of
ext C(z) into itself with the orthogonal projection of ext C(z) onto C,(z).

A space H(U,) is defined with
Ur(z) =2"U(z).

The set of elements f(z) of C,-(z) such that 2" f(z) belongs to the space H(U,) is a Hilbert
space H.,.(U) which is mapped isometrically onto the space H(U,) on multiplication by 2".
The space H,(U) is contained contractively in C,(z). Multiplication U(z) is a partially
isometric transformation of C,(z) onto the complementary space to the space H,(U) in
Cr(2). If h(z) is an element of C,(z), a unique element f(z) of C(z) exists such that

h(z) = U(2)f(2)

belongs to the space H,.(U) and such that equality holds in the inequality

Ih()I* < [IA(2) = U (2)f ()3, 0y + IS I

The element f(z) of C.(z) is obtained from h(z) under the adjoint of multiplication by
U(z) as a transformation of C(z) into itself.

A space H(W,.) is defined with
W, (z) = 2"W(z).

The set of elements f(z) of C,.(2) such that 2" f(z) belongs to the space H(W,) is a Hilbert
space H,.(W) which is mapped isometrically onto the space H(W,.) on multiplication by 2".
The space H,.(W) is contained contractively in C,(z). Multiplication by W(z) is a partially
isometric transformation of C,.(z) onto the complementary space to the space H,.(W) in
Cr(z). If h(z) is an element of C,.(z), a unique element g(z) of C,(z) exists such that

h(z) = W(z)g(2)
belongs to the space H,.(W) and such that equality holds in the inequality

Ih()I? < [1h(2) = W (2)g() 5, () + N9 ()11

The element g(z) of C.(z) is obtained from h(z) under the adjoint of multiplication by
W (z) as a transformation of C,(z) into itself.

The space H,-(U) is contained contractively in the space H, (W) since the space H(U,.)
is contained contractively in the space H(W,.). Since the element

h(z) = U(2)f(2)
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of the space H,.(U) is obtained from h(z) under the adjoint of the inclusion of the space
in C,(z) and since the element
h(z) = W(z)g(z)

of the space H, (W) is obtained from h(z) under the adjoint of the inclusion of the space
in C,(2), the element

h(z) = U(2)f(2)
of the space H,.(U) is obtained from the element

h(z) = W(z)g(z)

of the space H, (W) under the adjoint of the inclusion of the space #H,(U) in the space
H,.(W). The inequality
lg() < [[f(2)]

follows from the inequality
17(2) = U(2)f (2)llae,. vy < 7(2) = W(2)g(2)lla¢,.(w)-

If the adjoint of multiplication by U(z) as a transformation of ext C(z) into itself takes
h(z) into f(z) and if the coefficient of z™ in h(z) vanishes when n is less than —r, then the
coefficient of 2™ in f(z) vanishes when 7 is less than —r. If the adjoint of multiplication by
W (z) as a transformation of ext C(z) into itself takes h(z) into g(z) and if the coefficient
of 2™ in h(z) vanishes when n is less than —r, then the coefficient of 2" in g(z) vanishes
when n is less than —r.

If h(z) is an element of ext C(z), a unique element h,(z) of C,(z) exists such that the
coefficient of 2™ in

h(z) — h.(2)

vanishes when n is not less than —r. If the adjoint of multiplication by U(z) as a trans-
formation of ext C(z) into itself takes h(z) into f(z), an element f,(z) of C,(z) exists such
that the coefficient of 2" in

f(Z) - fr(z)

vanishes when n is not less than —r. If the adjoint of multiplication by W (z) as a trans-
formation of ext C(z) into itself takes h(z) into g(z), an element g, (z) of C,(2) exists such
that the coefficient of 2™ in

9(2) — gr(2)

vanishes when 7 is not less than —r. The element

he(2) = U(2) fr(2)

of C,(z) belongs to the space H,.(U) and equality holds in the inequality

1he ()1 < (1 (2) = U(2) (23, 0y + I ()
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The element
he(2) — W(2)g:(2)

of C,(z) belongs to the space H, (W) and equality holds in the inequality

e ()1 < (1 (2) = W(2) g0 (2) I3, wy + g (2)II7.

The inequality
lg()|I < [1f (=)

holds since the inequality

lgr ()] < 1/ (2)
holds for every nonnegative integer r.

The transformation which takes f(z) into ¢g(z) admits a unique continuous extension as
a contractive transformation of ext C(z) into itself which annihilates the kernel of multipli-
cation by U(z). The transformation commutes with multiplication by z and takes elements
of ext C(z) whose coefficient of 2" vanishes when n is not less than —r into elements of
ext C(z) whose coefficient of 2™ vanishes when n is not less than —r.

A unique power series V(z) with operator coefficients exists such that multiplication
by V(z) is a contractive transformation of C(z) into itself and such that the adjoint of
multiplication by V'(z) takes f(z) into g(z) for every element f(z) of ext C(z). The identity

is satisfied since

W*(z) = V*(2)U*(z).
This completes the proof of the theorem.

If W(z) is a power series with operator coefficiently such that multiplication by W (z) is
a contractive transformation of C(z) into itself, then multiplication by W (z) is an isometric
transformation of C(z) into itself when, and only when,

W*(2)W (=) = 1.

Multiplication by W*(z) is an isometric transformation of C(z) into itself when, and only
when,

W(E"HW*(z) = 1.
If W (z) is a power series with operator coefficients such that multiplication by W (z) and
multiplication by W*(z) are isometric transformations of C(z) into itself, then an isometric

transformation of ext C(z) onto itself is defined by taking f(z) into

W)z~ f(z7h).
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The inverse transformation takes f(z) into

W™ ()27 f(z7).

An isometric transformation of the space H(W) onto the space H(W™*) is defined by
taking f(z) into
W*(2)z7 f(z7h).

The inverse transformation takes f(z) into
W(z)z f(z71).

The adjoint of the transformation of the space H(W) into itself which takes f(z) into
[f(2) — f(0)]/z is unitarily equivalent to the transformation of the space H(W*) into itself
which takes f(z) into [f(z)— f(0)]/z. The adjoint of the transformation of the space H(W*)
into itself which takes f(z) into [f(z)— f(0)]/z is unitarily equivalent to the transformation
of the space H(W) into itself which takes f(z) into [f(z) — f(0)]/=.

When W(z) is a power series with operator coefficients such that multiplication by
W (z) is a contractive transformation of C(z) into itself, the isometric transformation of
the space H(W) onto the space H(W™*) is replaced by a relation whose graph is a Hilbert
space D(W) of pairs (f(2), g(2)) of elements f(z) of the space H(W) and g(z) of the space

Theorem 4. If W(z) is a power series with operator coefficients such that multiplication
by W (z) is a contractive transformation of C(z) into itself, then a unique Hilbert space
D(W) exists whose elements are pairs (f(z),g(z)) of power series f(z) and g(z) with
vector coefficients such that

(If(z) = F(0)]/2, 29(2) = W*(2)£(0))

and
(2f(2) = W(2)9(0), [g(z) — 9(0)]/=)
belong to the space whenever (f(z),g(z)) belongs to the space and such that the identities

(£ () = £(0)]/2, 29(2) = W*(2) fO) D) = I(f(2), 9Dy — 1 (0)I

and

Iz (2) = W(2)9(0), l9(2) = 9(0)l/2)Ipw) = I(f (=), 9N Dy — 19(0)[*

are satisfied. A partially isometric transformation of the space D(W') onto the space H(W')
is defined by taking (f(2),g(2)) into f(2). A partially isometric transformation of the space
D(W) onto the space H(W™) is defined by taking (f(z),g(z)) into g(z). An isometric
transformation of the space D(W') onto the space D(W™*) is defined by taking (f(2), g(z))
into (9(2),9(2)).



46 LOUIS DE BRANGES

Proof of Theorem 4. The construction of the space D(W) applies properties of the space
H(W,.) defined by
W, (z) =2"W(z)

for every nonnegative integer r. Multiplication by 2" is an isometric transformation of
the space H(W) onto the space H(W,). The orthogonal complement of the image of
the space H (W) in the space H(W,) is contained isometrically in C(z) and consists of
the elements of C(z) which are polynomials of degree less than r. The space H(W) is
contained contractively in the space H(W,.). Multiplication by W (z) is a partially isometric
transformation of the Hilbert space of polynomial elements of C(z) of degree less than r
onto the complementary space to the space H(W) in the space H(W,.).

A Hilbert space D, (W) is defined as the set of pairs (f(z), g(z)) of elements f(z) of the
space H(W) and polynomial elements

g(z2)=ap+arz+...+a,_12"1
of C(z) of degree less than r such that the element
2 f(2) = W(2)(apz" ™ + ..+ ar_1)

of the space H(W,.) belongs to the space H(W'). The scalar product in the space D(W) is
determined by the identity

12" f(2) = W(2)(aoz" " + ... + ar—1) 5w

= (£ (2), 9D, w) — laol* — ... = lar—a]*.

If f(z) is an element of the space H(W), a unique polynomial element g(z) of C(z) of
degree less than r exists such that

1f ) llwewy = [1(f(2), 9(2)llp,.w)-

A partially isometric transformation of the space D,1 (W) onto the space D,.(W) is defined
by taking (f(z), g(2)) into (f(2), h(z)) with h(z) the polynomial of degree less than r whose
coefficient of 2™ is equal to the coefficient of z™ in g(z) when n is less than r.

The pair
(2f(2) = W(2)g(0), l9(2) —9(0)]/2)

belongs to the space D, (W) whenever (f(z), g(z)) belongs to the space D,1(W) and the
identity
1(z£(2) = W(2)g(0), [9(2) — 9(0)]/2) 1D, w)

= (£ (), 9(Dp, ., wy — l9(0)]

is satisfied.

The adjoint of the transformation of the space H (W) into C which takes

F) = 3 ane"
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into
ar

for a nonnegative integer r is the transformation which takes a vector ¢ into the element
Zre—WE) Wizl +...+ W, )c

of the space H(W).
The adjoint of the transformation of the space D, (W) into C which takes (f(z), g(z))
into f(0) is the transformation which takes a vector ¢ into the element

(1 =W()W(O0) Je, (W + Wy z+...+ W, 2")c)

of the space D,;1(W).

The space D(W) is defined as the set of pairs (f(2),g(z)) of elements f(z) of the space
H(W) and power series g(z) with vector coefficients such that an element (f(z), g,(2)) of
the space D,.(W) is defined for every nonnegative integer r with g,.(z) the polynomial of
degree less than r whose coefficient of 2" is equal to the coefficient of 2" in g(z) when n is
less than r, and such that the sequence of numbers

(£ (2)s 9 (DD, ()

is bounded. A limit exists since the sequence is nondecreasing. The scalar product of the
space D(W) is determined by the requirement that the limit is equal to

1(£(2), 9D -

A contractive transformation of the space D(W) into itself is defined by taking (f(z), g(2))
into

(2f(z) = W(2)g(0), [9(2) —9(0)]/2).
The identity

I(zf(2) = W(2)9(0), [9(2) — g(O)]/)pwy = II(£(2), 9())Ipwry — 9(0)-

The adjoint of the transformation of the space D(W) into C which takes f(z), g(z)) into
f(0) is the transformation which takes a vector ¢ into the element

([L=W()W(0) ]e, [W*(z) = W(0)"]e/2)

of the space D(W).

The adjoint of the transformation of the space D(W) into itself which takes (f(z), g(2))
into

(2f(2) = W(2)g(0), [9(z) —9(0)]/2)



48 LOUIS DE BRANGES

is the transformation which takes (f(z), g(z)) into

(If(z) = F(0)]/2,29(2) = W*(2)£(0)).

The identity

1([f(2) = £(0)]/2, 29(2) = W*(2) fF OBy = I1(F(2), 9By — [£(0)?
is satisfied.

Assume that a Hilbert space D whose elements are pairs (f(z), g(z)) of power series
f(2) and g(z) with vector coefficients has the required properties: The pairs

([f(z) = F(0)]/2, z9(z) = W"(2)f(0))

and
([2f(2) = W(2)g(0), [9(2) —9(0)]/z)

belong to the space whenever (f(z),g(z)) belongs to the space and the identities

I(1£ (=) = £(0)]/2, 29(2) = W*(2) F(O))|D = [I(£(2), 9())]ID — | £(0)[?

and
I(zf(2) = W(2)g(0),[9(2) = g(0)]/2) 15 = 1(f(2), 9(=))|I — 19(0) |

are satisfied.

A partially isometric transformation of D onto a Hilbert space H of power series with
vector coefficients which satisfies the inequality for difference quotients is defined by taking
(f(2),9(z)) into f(z). The space H is isometrically equal to the space H (W) since it is
the state space of a canonical linear system which is conjugate isometric and has transfer
function W(z). An inductive argument constructs a partially isometric transformation of
the space D onto the space D, (W) for every nonnegative integer r. The transformation
takes (f(2),g(z)) into (f(2),g,(2)) with g.(z) the polynomial of degree less than r whose
coefficient of z" is equal to the coefficient of 2™ in g(z) when n is less than r. The space
D is isometrically equal to the space D(W) by the construction of the space D(W).

The isometric transformation of the space D(W) onto the space D(W*) which takes
(f(2),9(z)) into (g(2), f(2)) is a consequence of the characterization of the spaces.

This completes the proof of the theorem.

The relationship between spaces H (W) and H(W*) is well behaved in factorization.
Assume that U(z) and V(z) are power series with operator coefficients such that multi-
plication by U(z) and multiplication by V(z) are contractive transformations of C(z) into
itself. Then

Wi(z)=U(2)V(z)

is a power series with operator coefficients such that multiplication by W (z) is a contractive
transformation of C(z) into itself. A partially isometric transformation of the space D(U)
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onto a Hilbert space which is contained contractively in the space D(W) is defined by

taking (f(2),g(z)) into
(f(2), V*(2)g(2))-

A partially isometric transformation of the space D(V') onto a Hilbert space which is
contained contractively in the space D(W) is defined by taking (f(z), g(z)) into

(U(2)f(2), 9(2))-

The image of the space D(U) and the image of the space D(V) are complementary sub-
spaces of the space D(W).

A Herglotz space is associated with a power series W (z) with operator coefficients such
that multiplication by W(z) is a contractive transformation of C(z) into itself. Since the
adjoint of multiplication by W (z) as a transformation of C(z) into itself takes [f(z)—f(0)]/z
into [g(z) —g(0)]/z whenever it takes f(z) into g(z), the adjoint acts as a partially isometric
transformation of C(z) onto a Herglotz space L£(¢) which is contained contractively in C(z).
The adjoint of multiplication by W (z) as a transformation of ext C(z) into itself acts as
a partially isometric transformation of ext C(z) onto ext £(¢). The complementary space
to the space L(¢) in C(z) is the Herglotz space £(1 — ¢). The complementary space to
ext L(¢) in ext C(z) is ext L(1 — ¢).

An element f(z) of C(z) belongs to the Herglotz space L(1—¢) if, and only if, W(z) f(z)
belongs to the space H(W). The identity

IF N Z2a_gy = IFEI?+ W (2) £ () F oy
is satisfied. An element
f2)+271g(z71)

of ext C(z) belongs to ext L(1 — ¢) if, and only if, f(z) and g(z) are elements of C(z) such
that

(W(2)f(2), —g(2))
belongs to the space D(W). The identity

1£(2) + 27 (2 Wiex camgy = 1 (2) + 27 gD+ IV (2) f(2), =9 () Ipw)

is satisfied.

An element f(z) of C(z) belongs to the space H(W) if, and only if, the adjoint of
multiplication by W (z) as a transformation of C(z) into itself takes f(z) into an element
h(z) of the Herglotz space £(1 — ¢). The identity

1F W Giwy = IF I+ 1R Z g
is satisfied.

If U(2),V(z), and
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are power series with operator coefficients such that multiplication by U(z),V(z), and
W (z) are contractive transformations of C(z) into itself and if the adjoint of multiplication
by U(z) acts as a partially isometric transformation of C(z) onto a Herglotz space L(¢), the
adjoint of multiplication by V'(z) acts as a partially isometric transformation of C(z) onto a
Herglotz space £(#), and the adjoint of multiplication by W (z) acts as a partially isometric
transformation of C(z) onto a Herglotz space L£(v), then the space L(%) is contained
contractively in the space £(6) and the adjoint of multiplication by V' (z) acts as a partially
isometric transformation of the space £(¢) onto the complementary space to the space £(1))
in the space £(6). The space £(1 — 6) is contained contractively in the space L£(1 — ).
The adjoint of multiplication by V' (z) acts as a partially isometric transformation of the
space L(1 — ¢) onto the complementary space to the space £(1 — 6) in the space L£(1 —1)).

A canonical factorization of a power series W (z) with operator coefficients applies when
multiplication by W (z) is a contractive transformation of C(z) into itself but the space
H(W') does not satisfy the identity for difference quotients.

Theorem 5. If multiplication by a power series W (z) with operator coefficients is a con-
tractive transformation of C(z) into itself, then

for power series U(z) and V(z) with operator coefficients such that multiplication by U(z)
and multiplication by V (z) are contractive transformations of C(z) into itself, such that
the space H(U) is contained isometrically in the space H(W') and satisfies the identity for
difference quotients, such that multiplication by U(z) is a partially isometric transforma-
tion of the space H(V') onto the orthogonal complement of the space H(U) in the space
H(W') whose kernel contains [f(z) — f(0)]/z whenever it contains f(z), and such that the
orthogonal complement of the kernel in the space H(V) is the closure of the set of products
V(z)f(z) with f(z) a polynomial element of the space L(1 —0).

Proof of Theorem 5. The adjoint of multiplication by W(z) as a transformation of C(z)
into itself acts as a partially isometric transformation of C(z) onto a Herglotz space L(1))
which is contained contractively in C(z). The complementary space to the space L£(7) in
C(z) is a Herglotz space £(1 — 1) whose elements are the elements f(z) of C(z) such that
W (z)f(2) belongs to the space H(W). The identity

1F 2y = IF @I + W () £ 5w

is satisfied.

A Herglotz space L£(n) is defined which is contained contractively in C(z) and whose
complementary space in C(z) is a Herglotz space £(1 — ) which is contained isometrically
in the space £(1—1) and is the closure of the polynomial elements of the space. The space
L(1) is the closure of its polynomial elements and is contained contractively in the space
L(n). A Herglotz space £(#) is defined which is contained isometrically in the space £(n)
and is the closure of the polynomial elements of the space. The space L(1)) is contained
contractively in the space L£(0).
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The orthogonal complement of the space £(6) in the space £(n) is a Herglotz space
L(n — 6) which contains no nonzero polynomial. The space £(1 —n) is contained contrac-
tively in the space £(1—6). Since the space L£(n—0) is contained isometrically in the space
L(n) and is contained contractively in the space £(n — 1) which is contained contractively
in the space £(n), the space L£(n—0) is contained isometrically in the space £(n—1). The
orthogonal complement of the space L(n — 6) in the space L(n — 1) is the Herglotz space
L0 — ).

Since the space L£(1 — 1) is contained isometrically in the space L£(1 — ®), the space
L(n — 1) is contained isometrically in the space £(1 —). The space L(n — 0) is contained
isometrically in the space £(1—1)) since it is contained isometrically in the space L(n—1)).
Since the orthogonal complement of the space £(n — €) in the space £(1 — ) is the space
L(1 — n) which is contained isometrically in the space L£(1 — ), the space £(1 — 0) is
contained isometrically in the space £(1 — ).

Since the space £(6) is contained contractively in C(z) and is the closure of its polyno-
mial elements, a power series V' (z) with operator coefficients exists such that multiplication
by V(z) is a contractive transformation of C(z) into itself, such that the adjoint of mul-
tiplication by V(z) as a transformation of C(z) into itself acts as a partially isometric
transformation of C(z) onto the space £(#), and such that the kernel of the transformation
contains zf(z) whenever it contains f(z). The complementary space to the space £(6) in
C(z) is a Herglotz space £(1 — #) whose elements are the elements f(z) of C(z) such that
V(2)f(2) belongs to the space H(V). The identity

1F N za—0) = IF @I + V() () Fs00)-

The kernel of the adjoint of multiplication by V' (z) as a transformation of C(z) into itself is
contained isometrically in the space H (V') and is the orthogonal complement of the image
of the space L£(1 —0) in the space H (V). A partially isometric transformation of the space
H(V) into the space H (W) exists which takes V(z)f(z) into W (z)f(z) for every element
f(z) of the space L£(1 — 6) and whose kernel is the kernel of the adjoint of multiplication
by V(z) as a transformation of C(z) into itself.

An element
fz)+2""g(z"")

of ext C(z) belongs to ext £(1 — 1) if, and only if, f(z) and g(z) are elements of C(z) such
that (W (z)f(z),—g(2)) belongs to the space D(W). The identity

1£(2) + 27 (e Dllexe campy = I1F(2) + 27 gD + (W () £(2), =g (D)D)

is satisfied.

An element
f(z2) + 27 g(z71)
of ext C(z) belongs to ext L£(1 — ) if, and only if, f(z) and g(z) are elements of C(z) such
that (V(2)f(z), —g(2)) belongs to the space D(V'). The identity

1£(2) + 27 g(z " Dllexs ca—o) = IF () + 27 g + [(V(2) £ (2), —9(2)) v,
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is satisfied. An isometric transformation of the kernel of the adjoint of multiplication by
V(2) as a transformation of C(z) into itself into the space D(V) is defined by taking f(z)
into (f(2),0). The image of the kernel is the orthogonal complement in the space D(V') of
the image of ext £(1 — 6).

Since the space ext £(1 — 0) is contained isometrically in the space ext L(1 — ), a
partially isometric transformation of the space D(V') into the space D(W) exists which
takes (V(2)f(z),—g(2)) into (W(z)f(z),—g(2)) whenever f(z) and g(z) are elements of
C(z) such that

f(2) + 27 g(z71)

belongs to the space ext £(1 — ) and whose kernel is the set of elements (f(z),0) with
f(2) in the kernel of the adjoint of multiplication by V(z) as a transformation of C(z) into
itself.

The space H (V™) is continued isometrically in the space H(W™*). A power series U(z)
with operator coefficients exists by Theorem 3 such that multiplication by U(z) is a con-
tractive transformation of C(z) into itself, such that

and such that the range of multiplication by V(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by U(z) as a transformation of ext C(z)
into itself.

Since the kernel of multiplication by V*(z) as a transformation of ext C(z) into itself
is orthogonal to the range of multiplication by U*(z) as a transformation of ext C(z) into
itself, the kernel of the adjoint of multiplication by V(z) as a transformation of C(z) into
itself is orthogonal to the range of multiplication by U*(z) as a transformation of C(z) into
itself and is contained isometrically in the space H(U*). Multiplication by U(z) annihilates
the kernel of the adjoint of multiplication by V' (z) as a transformation of C(z) into itself.
The space H(U) is contained isometrically in the space H (W) since multiplication by U(z)
is a partially isometric transformation of the space H (V') into the space H(W).

The adjoint of multiplication by U(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(¢) which is contained
contractively in C(z). The complementary space to the space L(¢) in C(z) is a Herglotz
space L(1 — ¢) whose elements are the elements f(z) of C(z) such that U(z)f(z) belongs
to the space H(U). The identity

1F N Za—g) = I I + 1T ()0

is satisfied.

The adjoint of multiplication by V(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of the space £(1 — ¢) onto the orthogonal complement
of the space £(1 — 0) in the space L£(1 — %). The kernel of the adjoint of multiplication
by V(z) as a transformation of C(z) into itself is contained isometrically in the space
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L(1— ¢). Since the orthogonal complement of the kernel is mapped isometrically onto the
orthogonal complement of the space £(1—6) in the space £(1—1)), since the transformation
takes [f(z) — f(0)]/z into [g(z) — g(0)]/z whenever it takes f(z) into g(z), and since the
orthogonal complement of the space £(1 — 6) in the space £(1 — 1) contains no nonzero
polynomial, the polynomial elements of the space £(1 — ¢) belong to the kernel of the
adjoint of multiplication by V(z) as a transformation of C(z) into itself. Since the kernel
is contained isometrically in the space L£(1 — ¢), the space H(U) satisfies the identity for
difference quotients.

This completes the proof of the theorem.

An application of commutant lifting [6] is made to the structure of a contractive trans-
formation of a space H(A) into a space H(B) which takes [f(z)— f(0)]/z into [g(z)—g(0)]/=
whenever it takes f(z) into g(z).

Theorem 6. If a contractive transformation T of a space H(A) which satisfies the identity
for difference quotients into a space H(B) takes [f(z)—f(0)]/z into [g(2)—g(0)]/z whenever
it takes f(z) into g(z) for power series A(z) and B(z) with operator coefficients such that
multiplication by A(z) and multiplication by B(z) are contractive transformations of C(z)
into itself, then a contractive transformation T' of the augmented space H(A'),

A'(z) = 2A(2)
into the augmented space H(B'),
B'(z) = zB(z2),

exists which extends T and takes [f(z) — f(0)]/z into [g(z) —g(0)]/z whenever it takes f(z)
into g(z).

Proof of Theorem 6. The construction of T” is an application of complementation. The
coefficient space C is contained isometrically in the spaces H(A’) and H(B’). Multiplication
by z is an isometric transformation of the space H(A) onto the orthogonal complement
of C in the space H(A’) and of the space H(B) onto the orthogonal complement of C in
H(B'). The space H(A) is contained isometrically in the space H(A’) since the space H(A)
satisfies the identity for difference quotients. The space H(B) is contained contractively
in the space H(B').

Since T” is defined to agree with 7' on the space H(A), it remains to define 7" on
the orthogonal complement of the space H(A) in the space H(A’). The action of T” is
determined within a constant since the transformation is required to take [f(z) — f(0)]/z
into [g(z) — ¢(0)]/z whenever it takes f(z) into g(z). A contractive transformation S is
defined of the space H(A’) onto the orthogonal complement of C in the space H(B’). The
transformation S is defined on the space H(A) to take f(z) into g(z) — ¢(0) when T takes
f(z) into g(z). The transformation S is defined on the orthogonal complement of C to take
f(z) into g(z) with ¢g(0) equal to zero when T takes [f(z)— f(0)]/z into [g(z) —g(0)]/z. The
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definition of S on H(A) is consistent with the definition of S on the orthogonal complement
of C since T takes [f(z) — f(0)]/z into [g(2) — g(0)]/z whenever it takes f(z) into g(z).

The transformation S acts as a partially isometric transformation of the space H(A)
onto a Hilbert space P which is contained contractively in the orthogonal complement of C
in the space H(B’). The transformation acts as a partially isometric transformation of the
space H(A’) onto a Hilbert space M which is contained contractively in the orthogonal
complement of C in the space H(B’). The space P is contained contractively in M. The
transformation acts as a partially isometric transformation of the orthogonal complement
of the space H(A) in the space H(A’) onto the complementary space Q to P in M.

A Hilbert space M’ is defined as the set of elements f(z) of the space H(B’) such that
f(z) — f(0) belongs to M with scalar product determined by the identity

1£ () e = [1£(2) = FO) R + 1 £(0)]%.

Since T acts as partially isometric transformation of the space H(A) onto a Hilbert space P’
which is contained contractively in the space H(B’) and since S takes f(z) into g(z) —g(0)
whenever T' takes f(z) into g(z), a partially isometric transformation of P’ onto P is
defined by taking g(z) into g(z) — g(0). The space P’ is contained contractively in M’.
The complementary space Q' to P’ in M’ is a Hilbert space which is contained contractively
in M’. A partially isometric transformation of Q' into Q is defined by taking g¢(z) into
g(z) — g(0). The transformation 7" is defined on the orthogonal complement of the space
H(A) in the space H(A’) to take f(z) into g(z) when g(z) is the element of Q" of least
norm such that S takes f(z) into g(z) — ¢(0).

This completes the proof of the theorem.

If A(z) and B(z) are power series with operator coefficients such that multiplication by
A(z) and multiplication by B(z) are contractive transformations of C(z) into itself and if

for power series C'(z) and D(z) with operator coefficients such that multiplication by C(z)
and multiplication by D(z) are contractive transformations of C(z) into itself, then the
space H(A) is contained contractively in the space H (D B) and a contractive transformation
T of the space H(A) into the space H(B) which takes [f(z) — f(0)]/z into [g(z) — g(0)]/=
whenever it takes f(z) into g(z) is defined by taking f(z) into g(z) when

f(z) = D(2)g(2)

belongs to the space H(D) and equality holds in the inequality
1) 3upE) < I1f(2) = D(2)9(2) |30y + l9(2)I34)-

Every contractive transformation T of the space H(A) into the space H(B) which takes
[f(2) — f(0)]/z into [g(z) — g(0)]/z whenever it takes f(z) into g(z) is obtained when the
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space H(A) satisfies the identity for difference quotients. The construction of the power
series D(z) is an application of commutant lifting.

Spaces H(A,) and H (B, ) are defined by

and

B.(z) = 2"B(z)

for every nonnegative integer r. The spaces H (A, ) satisfy the identity for difference quo-
tients since the space H(A) satisfies the identity for difference quotients. A contractive
transformation 7). of the space H(A,) into the space H(B,) which takes [f(z) — f(0)]/z
into [g(z) — g(0)]/z whenever it takes f(z) into g(z) is defined inductively for nonnegative
integers r. The transformation T of the space H(Ay) into the space H(By) is the trans-
formation 7T of the space H(A) into the space H(B). When T, is defined with the required
properties, the transformation 7). is defined with the required properties by Theorem 5
so as to extend the transformation 7.

A transformation of the union of the spaces H(A,) into the union of the spaces H(B,)
is defined with agrees with 7T, on the space H(A,) for every nonnegative integer r. The
space of polynomial elements of C(z) of degree less than r is contained isometrically in the
space H(A,) and in the space H(B,) for every nonnegative integer r. The transformation
T, of the space H(A,) into the space H(B,) takes polynomials of degree less than r
into polynomials of degree less than r since it takes [f(z) — f(0)]/z into [g(z) — g(0)]/=
whenever it takes f(z) into g(z). Since the polynomial elements of C(z) are dense in C(z),
the transformation has a unique continuous extension as a contractive transformation of
C(z) into itself which takes [f(z) — f(0)]/z into [g(z) — g(0)]/z whenever it takes f(z) into
g(z). The transformation is the adjoint of multiplication by D(z) as a transformation of
C(z) into itself for a power series D(z) with operator coefficients such that multiplication
by D(z) is a contractive transformation of C(z) into itself.

The transformation of the space H(A) into the space H(B) determines a factorization
by the choice of D(z). The identity for difference quotients is not required for the space
H(A).

Theorem 7. If A(z), B(z), and D(z) are power series with operator coefficients such that
multiplication by A(z), multiplication by B(z), and multiplication by D(z) are contrac-
tive transformations of C(z) into itself and if the adjoint of multiplication by D(z) as a
transformation of C(z) into itself acts as a contractive transformation of the space H(A)
into the space H(B), then a power series C(z) with operator coefficients exists such that
multiplication by C(z) is a contractive transformation of C(z) into itself, such that

and such that the range of multiplication by C(z) as a transformation of ext C(z) into itself
is orthogonal to the kernel of multiplication by A(z) as a transformation of ext C(z) into
itself.
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Proof of Theorem 7. Since the adjoint of multiplication by D(z) as a transformation of
C(z) into itself acts as a contractive transformation of the space H(A) into the space H(B),
the adjoint of multiplication by D(z) as a transformation of ext C(z) into itself acts as a
contractive transformation of the space ext H(A) into the space ext H(B). Multiplication
by D(z) acts as a contractive transformation of the complementary space to the space
H(B) in C(z) into the complementary space to the space H(A) in C(z). Since multiplica-
tion by D(z) acts as a partially isometric transformation of the complementary space to
the space ‘H(B) in C(z) onto the complementary space to the space H(DB) in C(z), the
complementary space to the space H(DB) in C(z) is contained contractively in the com-
plementary space to the space H(A) in C(z). The space H(A) is contained contractively
in the space H(DB).

A power series C(z) with operator coefficients exists by Theorem 3 such that multipli-
cation by C(z) is a contractive transformation of C(z) into itself, such that

A(2)C(z) = D(2)B(z),

and such that the range of multiplication by C(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by A(z) as a transformation of ext C(z)
into itself.

This completes the proof of the theorem.

A power series W (z) with operator coefficients such that multiplication by W (z) is a
contractive transformation of C(z) into itself admits by Theorem 5 a canonical factorization

into power series U(z) and V (z) with operator coefficients such that multiplication by U (z)
and multiplication by V(z) are contractive transformations of C(z) into itself: The space
H(U) is contained isometrically in the space H (W) and satisfies the identity for difference
quotients. The set of elements of the space H(V') which are products V(z)f(z) for a
polynomial element of C(z) is dense in the orthogonal complement of the set of elements
of the space which belong to the kernel of multiplication by U(z).

The factorization is compatible with contractive transformations of the space H(W)
into itself which take [f(z) — f(0)]/z into [g(z) — g(0)]/z whenever they take f(z) into g(z).

Theorem 8. If multiplication by a power series W (z) with operator coefficients is a con-
tractive transformation of C(z) into itself and if in the canonical factorization

W(z) =U(2)V(2)

the adjoint of multiplication by P(z) acts as a contractive transformation of the space H(W')
into itself, then the adjoint of multiplication by W (z) acts as a contractive transformation
of the space H(U) into itself.

Proof of Theorem 8. The adjoint of multiplication by W (z) as a transformation of C(z)
into itself acts as a partially isometric transformation of C(z) onto a Herglotz space L£(1))
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which is contained contractively in C(z). The complementary space to the space £(1) in
C(z) is a Herglotz space £(1 — 1) whose elements are the elements f(z) of C(z) such that
W(z)f(z) belongs to the space H(W). The identity

LF N Za—g) = IFEI + W () () Fiwy
is satisfied.

A power series Q(z) with operator coefficients exists by Theorem 7 such that multipli-
cation by Q(z) is a contractive transformation of C(z) into itself, such that

and such that the range of multiplication by Q(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by W (z) as a transformation of ext C(z)
into itself.

An element f(z) of C(z) belongs to the space H(W) if, and only if, the adjoint of
multiplication by W (z) takes f(z) into an element g(z) of the space £(1—1)). The identity

1F 5wy = IF I + () 1z (1,

is satisfied. The adjoint of multiplication by Q(z) as a transformation of C(z) into itself
acts as a contractive transformation of the space £(1 — 1) into itself.

The adjoint of multiplication by V(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(6) which is contained
contractively in C(z). The complementary space to the space £(6) in C(z) is a Herglotz
space L£(1 — 6) whose elements are the elements f(z) of C(z) such that V' (z)f(z) belongs
to the space H(V'). The identity

IF N Z2a_e = IFEIP + 1V () ()50
is satisfied.

The space L£(1 — 0) is contained isometrically in the space £(1 — ). The closure of the
polynomial elements of the space £(1 — ) is a Herglotz space £(1 —n) which is contained
isometrically in the space £(1 — #). Since the space L£(1 — n) is contained contractively
in C(z), the complementary space to the space £(1 —n) in C(z) is a Herglotz space L£(n)
which is contained contractively in C(z). The space £(f) is contained isometrically in the
space L£(n) and is the closure of the polynomial elements of the space.

The adjoint of multiplication by Q(z) as a transformation of C(z) into itself acts as a
contractive transformation of the space £(1 — ) into itself since

Q" ()W (2) = W*(2) P (2).

The transformation takes polynomial elements of the space £(1 — 1) into polynomial
elements of the space since it takes [f(z) — f(0)]/z into [g(z) — ¢(0)]/z whenever it takes
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f(z) into g(z). Since the space L(1 — n) is contained isometrically in the space £(1 — 1)
and is the closure of the polynomial elements of the space, the transformation acts as a
contractive transformation of the space £(1 —n) into itself.

The adjoint of multiplication by Q(z) as a transformation of ext C(z) into itself acts as a
contractive transformation of ext £(1—n) into itself which takes zf(z) into zg(z) whenever
it takes f(z) into g(z). Since multiplication by z is an isometric transformation of ext £(1—
1) onto itself, multiplication by @Q(z) is a contractive transformation of ext £(1 — ) into
itself. The adjoint of multiplication by Q(z) as a transformation of ext C(z) into itself acts
as a contractive transformation of ext £(n) into itself since ext £(n) is the complementary
space to ext £(1—n) in ext C(z). The adjoint of multiplication by Q(z) as a transformation
of C(z) into itself acts as a contractive transformation of the space £(n) into itself.

Since the space L£(#) is contained isometrically in the space £(n) and is the closure of the
polynomial elements of the space, the adjoint of multiplication by Q(z) as a transformation
of C(z) into itself acts as a contractive transformation of the space £(#) into itself and of the
space L(1 — 0) into itself. Since the adjoint of multiplication by Q(z) acts as a contractive
transformation of the space £(1 — v) into itself, it acts as a contractive transformation of
the orthogonal complement £(6 — ) of the space £(1 —#) in the space £(1 —1) into itself.

The adjoint of multiplication by U(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(¢) which is contained
contractively in C(z). The complementary space to the space L(¢) in C(z) is a Herglotz
space L£(1 — ¢) whose elements are the elements f(z) of C(z) such that U(z)f(z) belongs
to the space H(U). The identity

1F N za—g) = IF@I* + U ) f (3w,

is satisfied. An element f(z) of C(z) belongs to the space H(U) if, and only if, the adjoint
of multiplication by U(z) takes f(z) into an element g(z) of the space £(1 — ¢). The
identity

1 5wy = 1 @I+ 92 Z2a—g)

is satisfied.

The adjoint of multiplication by V(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of the space £(1 — ¢) onto the space L£(6 — 1) whose
kernel is the adjoint of multiplication by V(z) as a transformation of C(z) into itself. The
adjoint of multiplication by W (z) as a transformation of C(z) into itself acts as a partially
isometric transformation of the space L(1 — ¢) onto the space L£(0 — 1) since

W*(z) = V*(2)U*(z).

The kernel of the transformation is the kernel of the adjoint of multiplication by U(z) as
a transformation of C(z) into itself.

An element f(z) of C(z) belongs to the space H(U) if, and only if, the adjoint of
multiplication by W (z) takes f(z) into an element g(z) of the space £(6 —1)). The identity

1F 5wy = 1@+ gz -
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is satisfied. The adjoint of multiplication by P(z) as a transformation of C(z) into itself
acts as a contractive transformation of the space H(U) into itself since the adjoint of
multiplication by Q(z) as a transformation of the space L£(6 — 1) into itself and since

W*(2)P*(2) = Q" ()W (),

This completes the proof of the theorem.

Since the adjoint of multiplication by P(z) as a transformation of C(z) into itself acts
as a contractive transformation of the space H(U) into itself a power series S(z) with
operator coefficients exists by Theorem 7 such that multiplication by S(z) is a contractive
transformation of C(z) into itself, such that

and such that the range of multiplication by S(z) as a transformation of ext C(z) into itself
is orthogonal to the kernel of multiplication by U(z) as a transformation of ext C(z) into
itself. The adjoint of multiplication by S(z) as a transformation of C(z) into itself acts as
a contractive transformation of the space H(V') into itself since

A variant of the canonical decomposition has similar invariance properties. Assume
that a Herglotz space L(1) is contained contractively in C(z) and is the closure of its
polynomial elements. A power series W (z) with operator coefficients exists such that
multiplication by W(z) is a contractive transformation of C(z) into itself, such that the
adjoint of multiplication by W (z) acts as a partially isometric transformation of C(z) onto
the space £(v), and such that the kernel of the transformation contains zf(z) whenever it
contains f(z).

The complementary space to the space £(v) in C(z) is a Herglotz space £(1 — 1) whose
elements are the elements f(z) of C(z) such that W(z)f(z) belongs to the space H(W).
The identity

IF 2y = IFEIP + W () F () 3w
is satisfied. An element
f(z)+271g(z71)

is ext C(z) belongs to ext £(1 — 1)) if, and only if, f(z) and g(z) are elements of C(z) such
that (W (2)f(z),—g(z)) belongs to the space D(W). The identity

1£(2) + 27 (e Dllexe campy = I1F(2) + 27 g + 1(W(2) £(2), =g (DD

is satisfied. The orthogonal complement in the space H(W) of the image of the space
L(1 — 1)) is the set of elements of C(z) whose coefficients are annihilated by the adjoint of
multiplication by W (z). The orthogonal complement in the space D(W) of the image of
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ext L£(1 —1) is the set of pairs (f(2),g(z)) of elements of C(z) such that ¢g(z) vanishes and
the coefficients of f(z) are annihilated by the adjoint of multiplication by W (z).

A Herglotz space £(1—0) is defined which is contained contractively in the space £(1—1))
such that ext £(1 — 0) is the set of elements

of ext £(1 — 1) with scalar product determined by the identity

1h()llexe 20y = NI + 1A leet £a—u)-

The space £(1 — ) is the complementary space in C(z) of a Herglotz space £(0) which is
contained contractively in C(z). The space £(¢) is contained contractively in the space
L(0) since ext L(1)) is contained contractively in ext £(6).

The space ext £(v) is dense in the space ext L£(f): If a Hilbert space P is contained
contractively in a Hilbert space H and if a Hilbert space Q is defined as the set of elements
¢ of P with scalar product determined by the identity

lelig = Nellz, + llell,

then the complementary space to P in H is dense in the complementary space to Q in H.
The proof is given by reduction to the case in which H is one-dimensional.

The space L£(1) is dense in the space L£(0) since ext L£(1)) is dense in ext £(€). The
space L(6) is the closure of its polynomial elements since the space L£() is the closure of
its polynomial elements. A power series V(z) with operator coefficients exists such that
multiplication by V(z) is a contractive transformation of C(z) into itself, such that the
adjoint of multiplication by V'(z) acts as a partially isometric transformation of C(z) onto
the space £(#), and such that the kernel of the adjoint of multiplication by V' (z) contains
zf(z) whenever it contains f(z).

The complementary space to the space £(0) in C(z) is a Herglotz space £(1 — 6) whose
elements are the elements f(z) of C(z) such that V' (z)f(z) belongs to the space H (V). The
identity

1 (Za—e) = IF P + 1V () f () Fgvry
is satisfied. An element
fl2)+271g(z7h)

of ext C(z) belongs to ext L£(1 — #) if, and only if, f(z) and g(z) are elements of C(z) such
that (V(2)f(z), —g(z)) belongs to the space D(V'). The identity

1£(2) + 27 (e Dllexe ey = IF(2) + 27 g + [(V(2) f(2), —g(2)) v,

is satisfied. The orthogonal complement in the space H (V') of the image of the space
L(1 — 0) is the set of elements of C(z) whose coefficients are annihilated by the adjoint of
multiplication by V(z). The orthogonal complement in the space D(V') of the image of
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ext £(1 —0) is the set of pairs (f(2),g(z)) of elements of C(z) such that g(z) vanishes and
the coefficients of f(z) are annihilated by the adjoint of multiplication by V'(z).

A contractive transformation of the space D(V') into the space D(W) is defined which
takes (V(2)f(2),—g(z)) into (W(2)f(z), —g(z)) whenever f(z) and g(z) are elements of
C(z) such that

f2) + 27 g(271)

belongs to ext £(1 — ) and which annihilates elements of the space D(V') which are
orthogonal to the image of ext £(1 — ).

The space H(V™*) is contained contractively in the space H(W™*). A power series U(z2)
with operator coefficients exists by Theorem 3 such that multiplication by U(z) is a con-
tractive transformation of C(z) into itself, such that

and such that the range of multiplication by U*(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by V*(z) as a transformation of ext C(z)
into itself.

A contractive transformation of the space D(U) into the space D(W) which take (f(z), g(2))
into (f(2),V(2)g(2)) acts as a partially isometric transformation of the space D(U) onto
a Hilbert space which is contained contractively in the space D(W). The contractive
transformation of the space D(V) into the space D(W) which takes (f(z),g(z)) into
(V(2)f(2),9(2)) acts as a partially isometric transformation of the space D(V') onto the
complementary space to the image of the space D(U) in the space D(W).

If a dense set of elements of the space H(W) are products W (z)f(z) with f(z) a poly-
nomial element of the space £(1 — 1), a partially isometric transformation of ext £(1 — 1)
onto the image of the space D(V') in the space D(WW) is defined by taking

f2) + 27 g(271)

for elements f(z) and g(z) of C(z) into

(W(2)f(2), —9(2))-

The space H(U) is contained contractively in the space H(W). A partially isometric
transformation of the space £(1 — 1) onto the complementary space to the space H(U) in
the space H(W) is defined by taking f(z) into W(z)f(z). If P(z) is a power series with
operator coefficients such that multiplication by P(z) is a contractive transformation of
C(z) into itself and such that the adjoint of multiplication by P(z) acts as a contractive
transformation of the space H(W) into itself, then the adjoint of multiplication by P(z)
acts as a contractive transformation of the space H(U) into itself.

A convex decomposition is made of a Hilbert space of power series with vector coefficients
which satisfies the inequality for difference quotients but which does not satisfy the identity
for difference quotients when the space is suitably confined.
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A space H of power series with vector coefficients which satisfies the inequality for
difference quotients is assumed to be contained contractively in a space H (W) for a power
series W (z) with operator coefficients such that multiplication by W (z) is a contractive
transformation of C(z) into itself and such that the space H (W) satisfies the inequality for
difference quotients.

The coefficient space can be assumed without less of generality to have infinite dimen-
sion. A power series U(z) with operator coefficients exists by the proof of Theorem 1 such
that multiplication by U(z) is a contractive transformation of C(z) into itself and such
that the space H (W) is isometrically equal to the space H(U). A power series V(z) with
operator coefficients exists by Theorem 3 such that multiplication by V' (z) is a contractive
transformation of C(z) into itself, such that

W(z) =U(2)V(2),

and such that the range of multiplication by V(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by U(z) as a transformation of ext C(z)
into itself.

The adjoint of multiplication by W (z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(t¢)) which is contained
contractively in C(z). The complementary space to the space £(¢) in C(z) is a Herglotz
space L(1 — 1) whose elements are the elements f(z) of C(z) such that W(z)f(z) belongs
to the space H(W). The identity

12—y = IF @I+ 1W () F () 5w

is satisfied. Multiplication by W (z) annihilates polynomial elements of the space L£(1 —1)).

The adjoint of multiplication by V(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(#) which is contained
contractively in C(z). The complementary space to the space £(6) in C(z) is a Herglotz
space L(1 — ) whose elements are the elements f(z) of C(z) such that V(z)f(z) belongs
to the space H (V). The identity

1F N za—0) = IF @I + V() ()40

is satisfied. Multiplication by V'(z) annihilates polynomial elements of the space £(1 — 8).
The polynomial elements of the space £(1 — @) are identical with the polynomial elements
of the space £(1—1)). The complementary space to the space £(1—8) in the space £(1—1))
is a Herglotz space £(6 — 1) which contains no nonzero polynomial. The space £(#) is the
closure of its polynomial elements.

The adjoint of multiplication by U(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(¢) which is contained
contractively in C(z). The complementary space to the space L£(¢) in C(z) is a Herglotz
space L(1 — ¢) whose elements are the elements f(z) of C(z) such that U(z)f(z) belongs
to the space H(U). The identity

1£(2)Z(1-¢) = IF @I + U ) f ()50
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is satisfied. The adjoint of multiplication by V(z) as a transformation of C(z) into itself
acts as a partially isometric transformation of the space £(1 — ¢) onto the space L(6 — ).
Since the space L£(6 — 1)) contains no nonzero polynomial, the adjoint of multiplication by
V(z) annihilates the polynomial elements of the space £(1 — ¢).

A Herglotz space £(1—n) is defined which is contained isometrically in the space £(1—¢)
and which is the closure of the polynomial elements of the space. The space L(¢) is the
closure of its polynomial elements and is contained contractively in the Herglotz space
L(n) which is the complementary space to the space £(1 —n) in C(z). A Herglotz space
L(«) is defined which is contained isometrically in the space £(n) and which is the closure
of the polynomial elements of the space. The space L(¢) is contained contractively in the
space L(a). The space L(1—n) is contained isometrically in the space £(1—«). The space
L(1 — «) is contained isometrically in the space £(1 — ¢).

Since the adjoint of multiplication by V'(z) as a transformation of C(z) into itself acts as
a partially isometric transformation of C(z) onto the space £(#) and since the space L£(«)
is contained contractively in C(z), the adjoint of multiplication by V' (z) acts as a partially
isometric transformation of the space L£(a) onto a Herglotz space £(3) which is contained
contractively in the space £(#). The complementary space to the space £(/3) in the space
L(0) is a Herglotz space £L(0 — ). The adjoint of multiplication by V' (z) acts as a partially
isometric transformation of the space £(1 — «) onto the space £(0 — /). Since the adjoint
of multiplication by V'(z) acts as a contractive transformation of the space £(1 —7) into a
space L£(0 — 1) which contains no nonzero polynomial and since the space £(1 — 7) is the
closure of its polynomial elements, the adjoint of multiplication by V(z) annihilates the
elements of the space £(1 — n). The adjoint of multiplication by V(z) acts as a partially
isometric transformation of the space £(n) onto the space L£(6).

Since the adjoint of multiplication by V' (z) as a transformation of C(z) into itself acts
as a partially isometric transformation of the space L£(«) onto the space L(/3), the adjoint
of multiplication by V(z) as a transformation of ext C(z) into itself acts as a partially
isometric transformation of ext £(«) onto ext £(3). The adjoint of multiplication by V(z)
as a transformation of ext C(z) into itself acts as a partially isometric transformation of
ext L£(f) onto ext L(n).

Since the space £(«) is contained isometrically in the space £(n), ext £(«) is contained
isometrically in ext £(n). Since the polynomial elements of the space L£(«) are the polyno-
mial elements of the space L£(n), the partially isometric transformations of ext £(a) onto
the space £(«) and of ext £(/3) onto the space L£(3) have the same kernel. The space L(3)
which is the image of the space L(«) is contained isometrically in the space £(f) which is
the image of the space £(7n).

The space L£(0 — () is the closure of its polynomial elements since it is contained iso-
metrically in the space £(f) which is the closure of its polynomial elements. Since the
space L(0 — ) is contained contractively in a space L£(6 — 1)) which contains no nonzero
polynomial, the space £(6 — /) contains no nonzero element. The space L£(f3) is isometri-
cally equal to the space £(6). Since the space £(1 — «) is contained in the kernel of the
adjoint of multiplication by V(z) as a transformation of C(z) into itself, it is contained
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contractively in the set of elements of the space H (V) which are included isometrically in

C(2).

A convex decomposition of a space H which satisfies the inequality for difference quo-
tients but does not satisfy the identity of difference quotients is made when the space is
contained contractively in a space H (W) such that the space D(W) is the graph of an
injective transformation of the space H (W) onto the space H(W™).

The space ‘H can be assumed isometrically equal to a space H(U) for a power series
U(z) with operator coefficients such that multiplication by U(z) is a contractive transfor-
mation of C(z) into itself. A power series V' (z) with operator coefficients exists such that
multiplication by V(z) is a contractive transformation of C(z) into itself, such that

and such that the range of multiplication by V(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by V' (z) as a transformation of ext C(z)
into itself.

Power series A(z) and C(z) with operator coefficients exist by Theorem 5 such that
multiplication by A(z) and multiplication by C(z) are contractive transformations of C(z)
into itself, such that

U(z) = C(2)A(2),

such that the space H(C) is contained isometrically in the space H(U) and satisfies the
identity for difference quotients, and such that the orthogonal complement in the space
H(A) of the set of products A(z)f(z) with f(z) a polynomial element of C(z) is the kernel
of multiplication by C(z) as a transformation of the space H(A) into the space H(U).

Power series B(z) and D(z) with operator coefficients exist by Theorem 5 such that
multiplication by B(z) and multiplication by D(z) are contractive transformations of C(z)
into itself, such that

V() = B(2)D(2),

such that the space H(D*) is contained isometrically in the space H(V™*) and satisfies the
identity for difference quotients, and such that the orthogonal complement in the space
H(B*) of elements which are products B*(z)f(z) with f(z) a polynomial element of C(z)
is the kernel of multiplication by D*(z) as a transformation of the space H(B*) into the
space H(V™).

As in the proof of Theorem 5 a partially isometric transformation of the space D(A)
into the space D(U) is defined by taking (f(2),g(z)) into (C(2)f(z),9(z)). A partially
isometric transformation of the space D(C) onto the orthogonal complement of the image
of the space D(A) in the space D(U) is defined by taking (f(2), g(2)) into (f(2), A*(2)g(2)).
The kernel of the transformation is the set of pairs (f(z),g(z)) of elements of C(z) such
that f(z) vanishes and g(z) belongs to the kernel of multiplication by A*(z).

The space D(U*) is the graph of a transformation of the space H(U™*) into the space
H(U) since the space D(W*) is the graph of a transformation of the space H(W*) onto
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the space H(W). The space H(A*) satisfies the identity for difference quotients since it
is contained isometrically in the space H(U*) which satisfies the identity for difference
quotients. Multiplication by A*(z) annihilates every polynomial element f(z) of C(z) such
that A*(2)f(z) belongs to the space H(A*).

As in the proof of Theorem 5 a partially isometric transformation of the space D(B*) into
the space D(V*) is defined by taking (f(2),¢(z)) into (D*(z)f(2),g(z)). A partially iso-
metric transformation of the space D(D*) onto the orthogonal complement of the image of
the space D(B*) in the space D(V*) is defined by taking (f(2), g(2)) into (f(2), B(2)g(z)).
The kernel of the transformation is the set of pairs (f(z),g(z)) of elements of C(z) such
that f(z) vanishes and g(z) belongs to the kernel of multiplication by B(z).

The space D(V) is the graph of a transformation of the space H(V') onto the space
H(V*) since the space D(W) is the graph of a transformation of the space H(W') onto
the space H(W™*). The space H(B) satisfies the identity for difference quotients since
it is contained isometrically in the space H (V') which satisfies the identity for difference
quotients. Multiplication by B(z) annihilates every polynomial element f(z) of C(z) such
that B(z)f(z) belongs to the space H(B).

The adjoint of multiplication by A(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(f) which is contained
contractively in C(z). The complementary space to the space £() in C(z) is a Herglotz
space L(1 — 0) whose elements are the elements f(z) of C(z) such that A(z)f(z) belongs
to the space H(A). The identity

120y = IF @I + I AR)f (234

is satisfied. The orthogonal complement in the space H(A) of the image of the space
L(1—6) is the kernel of multiplication by C(z) as a transformation of the space H(A) into
the space H(U).

Since the space D(W) is the graph of a transformation of the space H(W) into the
space H(W™), the adjoint of multiplication by V(z) as a transformation of C(z) into itself
annihilates the elements of the space £(1—0). The space £(1—6) is contained contractively
in the set of elements of the space H(V') which are included isometrically in C(z). Since the
space H(B) satisfies the identity for difference quotients, the space L£(1 — ) is contained
contractively in the set of elements of the space H(B) which are included isometrically in
C(z). The space L(1 —#) is the set of elements f(z) of the space H(B) such that A(z)f(z)
belongs to the space H(A). The identity

IFNZa—g) = 1 FFumy + AR F ()30
is satisfied.

An element
f(2) + 27 g(z71)
of ext C(z) belongs to ext L(1 — 0) if, and only if, f(z) and g(z) are elements of C(z) such
that (A(z)f(2),—g(2)) belongs to the space D(A). The identity

1£(2) + 27 (2" Diewe camoy = I1F(2) + 27 gz HIP + [(A(2) f(2), —9(2)) 1D a)
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is satisfied. Since (f(z), —B*(z)g(#)) is an element of the space D(B) which has the same
norm as the element f(z)+ 271g(z7!) of ext C(z), an element

fz) + 27 g(271)

of ext C(z) belongs to ext L(1 — 0) if, and only if, f(z) and g(z) are elements of C(z) such
that (A(z)f(2),—g(z)) belongs to the space D(A) and (—f(z), B*(2)g(z)) belongs to the
space D(B). The identity

1£ () + 27 g (=7 2w a—ay = I(AR)f(2), =g (D)D) + (= F(2), B*(2)9(2) D)

is satisfied.

The adjoint of multiplication by B*(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(¢) which is contained
contractively in C(z). The complementary space to the space L(¢) in C(z) is a Herglotz
space L(1 — ¢) whose elements are the elements f(z) of C(z) such that B*(z) f(z) belongs
to the space H(B*). The identity

1N Z2a—g) = IF I+ 1B* () f ()5

is satisfied. The orthogonal complement in the space H(B*) of the image of the space
L(1 — ¢) is the kernel of multiplication by A*(z) as a transformation of the space H(B*)
into the space H(V*).

Since the space D(W*) is the graph of a transformation of the space H(W*) into the
space H (W), the adjoint of multiplication by U*(z) as a transformation of C(z) into itself
annihilates the elements of the space £(1—¢). The space L(1—¢) is contained contractively
in the set of elements of the space H(U™*) which are included isometrically in C(z). Since the
space H(A*) satisfies the identity for difference quotients, the space £(1 — ¢) is contained
contractively in the set of elements of the space H(A*) which are included isometrically
in C(z). The space L(1 — ¢) is the set of elements f(z) of the space H(A*) such that
B*(z)f(z) belongs to the space H(B*). The identity

1F N Zza-g) = 1 (@)3gas) + 1B*(2) £ (2) 345+

is satisfied.

An element
f(z)+2""g(z"h)

of ext C(z) belongs to ext L(1 — ¢) if, and only if, f(z) and g(z) are elements of C(z) such
that (B*(z)f(z), —g(z)) belongs to the space D(B*). The identity

1£(2) + 27 (e Dexe ca—g) = 1F(2) + 27 gD + 1B () £(2), —9(2)) 1D+

is satisfied. Since (f(z), —A(z)g(z)) is an element of the space D(A*) which has the same
norm as the element f(z) + 271g(271) of ext C(z), an element

fz) + 27 g(71)
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of ext C(z) belongs to ext L£(1 — ¢) if, and only if, f(z) and g(z) are elements of C(z) such
that (B*(z)f(2), —g(z)) belongs to the space D(B*) and (—f(z), A(z)g(z)) belongs to the
space D(A*). The identity

1£(2) + 27 (=D ek ca—g) = 1B (2)f(2); —9(N Dy + (= F(2), A(2)g (D) Da-)

is satisfied.

An isometric transformation of ext £(1 — ¢) onto ext £(1 — ) is defined by taking

fz) + 27 g(271)

into
g(z) + 271 f ()
with f(2) and g(z) elements of C(z). A Herglotz space L(6*) exists,

0*(z) = Z 0, 2"
if
0(z) = Zﬁnz”.

The spaces L(¢) and L(6*) are isometrically equal.

Preparations are made for a convex decomposition.

Theorem 9. If a Hilbert space H of power series with vector coefficients satisfies the
inequality for difference quotients and is contained contractively in a space H(W') for a
power series W (z) with operator coefficients such that multiplication by W (z) is a con-
tractive transformation of C(2) into itself and such that the space D(W) is the graph of an
injective transformation of the space H(W) onto the space H(W™*), then a convex decom-
position

H=(1—-t)Hy +tH_

applies with t and 1 —t equal and with Hy and H_ Hilbert spaces of power series with
vector coefficients which satisfy the inequality for difference quotients and which are not
1sometrically equal when H does not satisfy the identity for difference quotients.

Proof of Theorem 9. Previous constructions are assembled in a consistent notation. The
space ‘H can be assumed isometrically equal to the space H(U) for a power series U(z)
with operator coefficients such that multiplication by U(z) is a contractive transformation
of C(z) into itself, such that

and such that the range of multiplication by V(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by U(z) as a transformation of ext C(z)
into itself.
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A Herglotz space L£(v) is constructed which is contained contractively in C(z) and is
the closure of its polynomial elements such that U(z)f(z) belongs to the space H(U) for
every element f(z) of the space £(1 — 1) and such that the identity

1 N2y = IF @I + 1T ()

is satisfied. The Herglotz space £(¢*) is contained contractively in C(z) and is the closure
of its polynomial elements. If f(z) is an element of the space £(1 — ¥*), then V*(2)f(z)
is an element of the space H (V™) which satisfies the identity

1F N 2a—pey = IF @I+ 1V (2)f ()30

The contractive transformation of the space D(U) into the space D(W) which takes
(f(2),9(z)) into (f(z),V*(2)g(z)) acts as a partially isometric transformation of the space
D(U) onto a Hilbert space which is contained contractively in the space D(W). The
contractive transformation of the space D(V) into the space D(WW') which takes (f(z), g(z))
into (V(2)f(2),9(2)) acts as a partially isometric transformation of the space D(V') onto
the complementary space to the image of the space D(U) in the space D(W).

A Herglotz space £(6) which is contained contractively in C(z) and which is the closure
of its polynomial elements is defined so that ext £(1 — 6) is the set of elements h(z) of
ext L(1 — 1)) in the scalar product determined by the identity

1h()llexe ca—ay = NI + 1A Ee ca—0)-

The space L£(6*) is the closure of its polynomial elements.

A power series A(z) with operator coefficients is defined so that multiplication by A(z)
is a contractive transformation of C(z) into itself, so that the adjoint of multiplication
by A(z) acts as a partially isometric transformation of C(z) onto the space £(#), and so
that the kernel of the transformation contains z f(z) whenever it contains f(z). The space
L(1—0) is the set of elements f(z) of C(z) such that A(z)f(z) belongs to the space H(A).
The identity

120y = IF I + I AR)f (234

is satisfied. The orthogonal complement in the space H(A) of the image of the space
L(1 — 0) is the set of elements of C(z) whose coefficients are annihilated by the adjoint of
multiplication by A(z). An element

fz) + 27 g(z71)

of ext C(z) belongs to ext L(1 — 0) if, and only if, f(z) and g(z) are elements of C(z) such
that (A(z)f(2),—g(2)) belongs to the space D(A). The identity

1£(2) + 27 (e Dllexe ey = I1F(2) + 27 gz + (a(2) £ (2), —9(2)) I a)

is satisfied.
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A power series C'(z) with operator coefficients exists such that multiplication by C(z)
is a contractive transformation of C(z) into itself, such that

and such that the range of multiplication by A(z) as a transformation of ext C(z) into itself
is orthogonal to the kernel of multiplication by C(z) as a transformation of ext C(z) into
itself.

The space H(C') is contained contractively in the space H(U). Multiplication by C(z)
is a partially isometric transformation of the space H(A) onto the complementary space to
the space H(C) in the space H(U). The kernel of the transformation is the set of elements
of C(z) whose coefficients are annihilated by the adjoint of multiplication by A(z). A
partially isometric transformation of the space £(1 — ) onto the image of the space H(A)
is defined by taking f(z) into U(z)f(2).

The contractive transformation of the space D(C) into the space D(U) which takes
(f(2),9(2)) into (f(2),A*(2)g(2)) acts as a partially isometric transformation of the space
D(C) onto a Hilbert space which is contained contractively in the space D(U). The con-
tractive transformation of the space D(A) into the space D(U) which takes (f(z),g(z))
into (C(z)f(2),9(%)) acts as a partially isometric transformation of the space D(A) onto
the complementary space to the image of the space D(C) in the space D(U). The kernel
of the transformation is the set of pairs (f(2),g(z)) of elements of C(z) such that g(z)
vanishes and the coefficients of f(z) are annihilated by the adjoint of multiplication by
A(z). A partially isometric transformation of ext £(1 — 1) onto the image of the space
D(A) is defined by taking f(z) + 2 1g(271) into (U(2)f(2), —g(2)).

A power series B(z) with operator coefficients is defined so that multiplication by B(z)
is a contractive transformation of C(z) into itself, so that the adjoint of multiplication by
B*(z) acts as a partially isometric transformation of C(z) onto the space L£(6*), and so
that the kernel of the transformation contains z f(z) whenever it contains f(z). The space
L(1 — 0*) is the set of elements f(z) of C(z) such that B*(z)f(z) belongs to the space
H(B*). The identity

1F N Z2a—0+) = IF @I + 1B (2).f (2) 345+

is satisfied. The orthogonal complement in the space H(B*) of the image of the space
L(1 —6*) is the set of elements of C(z) whose coeflicients are annihilated by the adjoint of
multiplication by B*(z). An element

fz) + 27 g(271)

of ext C(z) belongs to ext L(1—0*) if, and only if, f(z) and g(z) are elements of C(z) such
that (B*(z)f(z), —g(z)) belongs to the space D(B*). The identity

1£(2) + 27 gz et camoey = IF(2) + 27 g HIP + (B (2) £(2), —9(2) 5+

is satisfied.
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A power series D(z) with operator coefficients exists such that multiplication by D(z)
is a contractive transformation of C(z) into itself, such that

and such that the range of multiplication by B*(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by D*(z) as a transformation of ext C(z)
into itself.

The space H(D*) is contained contractively in the space H(V*). Multiplication by
D*(z) is a partially isometric transformation of the space H(B*) into the complementary
space to the space H(D*) in the space H(V*). The kernel of the transformation is the set
of elements of C(z) whose coefficients are annihilated by the adjoint of multiplication by
B*(z). A partially isometric transformation of the space £(1 — *) onto the image of the
space H(B*) is defined by taking f(z) into V*(2)f(2).

The contractive transformation of the space D(D*) into the space D(V*) which takes
(f(2),9(2)) into (f(z), B(2)g(z)) acts as a partially isometric transformation of the space
D(D*) onto a Hilbert space which is contained contractively in the space D(V*). The con-
tractive transformation of the space D(B*) into the space D(V*) which takes (f(z),g(z))
into (D*(2)f(z),g(z)) acts as a partially isometric transformation of the space D(B*) onto
the complementary space to the image of the space D(D*) in the space D(V*). The kernel
of the transformation is the set of pairs (f(z),g(z)) of elements of C(z) such that g(z)
vanishes and the coefficients of f(z) are annihilated by the adjoint of multiplication by
B*(z). A partially isometric transformation of ext £(1 — ™) onto the image of the space
D(B*) is defined by taking f(z) + 27 1g(z71) into (V*(2)f(2), —g(2)).

The convex decompositions
HU)=(1—-t)H(C)+tH(UB)

and
HV*) =1 —-t)H(D*) +tH(V*A")

apply with ¢ and 1 — ¢ equal. The spaces H(C) and H(U B) are isometrically equal if, and
only if, the coefficients of every element of the space £(1—1)) are annihilated by the adjoint
of multiplication by U(z) as a transformation of C(z) into itself, in which case the space
H(U) satisfies the identity for difference quotients. The spaces H(D*) and H(V*A*) are
isometrically equal if, and only if, the coefficients of every element of the space £(1 — ™)
are annihilated by the adjoint of multiplication by V*(z) as a transformation of C(z) into
itself, in which case the space H (V™) satisfies the identity for difference quotients. The
space H(U) satisfies the identity for difference quotients if, and only if, the space H(V*)
satisfies the identity for difference quotients.

This completes the proof of the theorem.

The convex decomposition is compatible with commuting transformations. If P(z) is
a power series with operator coefficients such that multiplication by P(z) is a contractive
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transformation of C(z) into itself, such that the adjoint of multiplication by P(z) is a
contractive transformation of the space H(W) into itself, and such that the adjoint of
multiplication by P(z) is a contractive transformation of the space H(U) into itself, then
the adjoint of multiplication by P(z) is a contractive transformation of the space H(C')
into itself and the adjoint of multiplication by P(z) is a contractive transformation of the
space H(UB) into itself.

A Hilbert space of power series with vector coefficients which satisfies the identity for
difference quotients determines an invariant subspace when it is suitably confined.

Theorem 10. A Hilbert space of power series with vector coefficients which satisfies the
identity for difference quotients is contained isometrically in C(z) if it is contained con-
tractively in a space H(W) for a power series W (z) with operator coefficients such that
multiplication by W (z) and multiplication by W*(z) are isometric transformations of C(2)
into itself.

Proof of Theorem 10. A Hilbert space of power series with vector coefficients which satisfies
the identity for difference quotients is by Theorem 2 isometrically equal to a space H(U)
for a power series U(z) with operator coefficients such that multiplication by U(z) is a
contractive transformation of C(z) into itself. If the space H(U) is contained contractively
in the space H(W), then a power series V (z) with operator coefficients exists by Theorem
3 such that multiplication by V(z) is a contractive transformation of C(z) into itself, such
that
W(z) =U(2)V(2),

and such that the range of multiplication by V(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by U(z) as a transformation of ext C(z)
into itself. Multiplication by V(z) is an isometric transformation of C(z) into itself since
multiplication by W(z) is an isometric transformation of C(z) into itself. Multiplication
by U*(z) is an isometric transformation of C(z) into itself since multiplication by W*(z)
is an isometric transformation of C(z) into itself.

The contractive transformation of the space D(U) into the space D(W) which takes
(f(2),9(2)) into (f(2),V*(2)g(2)) acts as a partially isometric transformation of the space
D(U) onto a Hilbert space which is contained contractively in the space D(W). The
contractive transformation of the space D(V') into the space D(W') which takes (f(2), g(2))
into (V(2)f(2),g(z)) acts as partially isometric transformation of the space D(V') onto the
complementary space to the image of the space D(U) in the space D(W).

The adjoint of multiplication by U(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space £(¢) which is contained
contractively in C(z). The complementary space to the space L(¢) in C(z) is a Herglotz
space L(1 — ¢) whose elements are the elements f(z) of C(z) such that u(z)f(z) belongs
to the space H(U). The identity

1F N za=g) = IF@I* + 1T ) f )30,

is satisfied. The adjoint of multiplication by V(z) as a transformation of C(z) into itself
takes an element f(z) of the space £(1—¢) into an element g(z) of C(z) such that W (z)g(z)
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belongs to the space H(W). Since multiplication by W (z) is an isometric transformation
of C(z) into itself, no nonzero element g(z) of C(z) exists such that W(z)g(z) belongs to
the space H(W). The adjoint of multiplication by V(z) as a transformation of C(z) into
itself annihilates the elements of the space £(1 — ¢). The space L£(1 — ¢) is contained
contractively in the space H (V') which is contained isometrically in C(z).

The space D(V) is the graph of a transformation of the space H (V) onto the space
H(V*) since the space D(W) is the graph of a transformation of the space H(W') onto the
space H(W™*). An element

f(2) + 27 g(z71)
of ext C(z) belongs to ext L(1 — ¢) if, and only if, f(z) and g(z) are elements of C(z) such
that (U(2)f(z),—g(z)) belongs to the space D(U). The identity

1£(2) + 27 (e Dlexe gy = 1F(2) + 27 gD + U (2)f(2), =9 (D))

is satisfied. Since (f(z), —V*(z)g(z)) is an element of the space D(V') which has the same
norm as the element f(z) of the space H(V'), the identity

1F(2) + 27 9 Dllexe ca-o) = 1T F(2): =9 D) + 1(=F(2), V7 (2)9( DI pv

is satisfied.

The adjoint of multiplication by V*(z) as a transformation of C(z) into itself acts as a
partially isometric transformation of C(z) onto a Herglotz space L£(1)) which is contained
contractively in C(z). The complementary space to the space £(v) in C(z) is a Herglotz
space L£(1 — 1) whose elements are the elements f(z) of C(z) such that V*(z)f(z) belongs
to the space H(V*). The identity

IF 2=y = IF @I+ 1V () f (30

is satisfied. The adjoint of multiplication by U*(z) as a transformation of C(z) into itself
takes an element f(z) of the space £(1—1)) into an element g(z) of C(2) such that W*(2)g(z)
belongs to the space H(W™*). Since multiplication by W*(z) is an isometric transformation
of C(z) into itself, no nonzero element g(z) of C(z) exists such that W*(z)g(z) belongs to
the space H(W*) The adjoint of multiplication by U*(z) as a transformation of C(z) into
itself annihilates the elements of the space £(1 — v). The space L£(1 — 1) is contained
contractively in the space H(U*) which is contained isometrically in C(z).

The space D(U*) is the graph of a transformation of the space H(U™*) onto the space
H(U) since the space D(W*) is the graph of a transformation of the space H(W™*) onto
the space H(W). An element

flz)+271g(z7h)
of ext C(z) belongs to ext £(1 — 1) if, and only if, f(z) and g(z) are elements of C(z) such
that (V*(z)f(z), —g(z)) belongs to the space D(V*). The identity

1£(2) + 27 (2" Diex camwy = I1F(2) + 27 g HIZ + 1V (2) f(2), —9(2) 1D+
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is satisfied. Since (f(z), —U(z)g(2)) is an element of the space D(U*) which has the same
norm as the element of the space H(U*), the identity

1£(2) + 27 (2" ek camwy = I(=F(2), U@)g() ey + 1V (2) f(2), —9(2) 1D+

is satisfied.

Since an isometric transformation of ext £(1 —1) onto ext £(1— ¢) is defined by taking

f2)+2"1g(z7)
into
9(z)+ 271 f(z7)

when f(z) and g(z) are elements of C(z), the function

¢"(2) = 1(2)

can be chosen for the function ¥ (z) with
¢"(2) = X, 2"

if
¢(2) = Egnz".

A Herglotz space £(#) which is contained contractively in C(z) and which is the closure
of its polynomial elements is defined so that ext £(1 — ) is the set of elements h(z) of
ext L(1 — ¢) with scalar product determined by the identity

1h()llexe ca—g) = IR + 17(2) et £a—g)-

The space L£(60*) is contained contractively in C(z) and is the closure of its polynomial
elements.

A power series A(z) with operator coefficients exists such that multiplication by A(z)
is a contractive transformation of C(z) into itself, such that the adjoint of multiplication
by A(z) acts as a partially isometric transformation of C(z) onto the space £(#), and such
that the kernel of the transformation contains z f(z) whenever it contains f(z).

The space H(A*) is contained contractively in the space H(U*). A power series C(z)
with operator coefficients exists such that multiplication by C(z) is a contractive transfor-
mation of C(z) into itself, such that

and such that the range of multiplication by C*(z) as a transformation of ext C(z) into
itself is orthogonal to the kernel of multiplication by A*(z) as a transformation of ext C(z)
into itself.
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The space H(C') is contained contractively in the space H(U). Multiplication by C(z)
is a partially isometric transformation of the space H(A) onto the complementary space
to the space H(C) in the space H(U). A partially isometric transformation of the space
L(1 — ¢) into the space H(A) is defined by taking f(z) into A(z)f(z). The orthogonal
complement of the image of the space £(1 — ¢) in the space H(A) is the set of elements
which are annihilated on multiplication by C(z). A partially isometric transformation of
the space L(1 — ¢) onto the image of the space H(A) in the space H(U) is defined by
taking f(z) into U(z)f(z).

A power series B(z) with operator coefficients exists such that multiplication by B(z) is
a contractive transformation of C(z) into itself, such that the adjoint of multiplication by
B*(z) acts as a partially isometric transformation of C(z) onto the space £(6*), and such
that the kernel of the transformation contains z f(z) whenever it contains f(z).

The space H(DB) is contained contractively in the space H (V). A power series D(z) with
operator coefficients exists such that multiplication by D(z) is a contractive transformation
of C(z) into itself, such that

V(2) = B(2)D(2),

and such that the range of multiplication by D(z) as a transformation of C(z) into itself
is orthogonal to the kernel of multiplication by B(z) as a transformation of ext C(z) into
itself.

The space H(D*) is contained contractively in the space H(V*). Multiplication by
D*(z) is a partially isometric transformation of the space H(B*) onto the complementary
space to the space H(D*) in the space H(V*). A partially isometric transformation of
the space L£(1 — ¢*) into the space H(B*) is defined by taking f(z) into B*(z)f(z). The
orthogonal complement of the space £(1 — ¢*) in the space H(B™*) is the set of elements
which are annihilated on multiplication by D*(z). A partially isometric transformation of
the space L£(1 — ¢*) onto the image of the space H(B*) in the space H (V™) is defined by
taking f(z) into V*(2)f(2).

The contractive transformation of the space D(B*) into the space D(V*) which takes
(f(2),9(2)) into (f(z), B(2)g(z)) acts as a partially isometric transformation of the space
D(D*) onto a Hilbert space which is contained contractively in the space D(V*). The con-
tractive transformation of the space D(B*) into the space D(V*) which takes (f(2), g(z))
into (B*(2)f(2),9(#)) acts as a partially isometric transformation of the space D(B*) onto
the complementary space to the image of the space D(D*) in the space D(V*).

The kernel of the transformation is the set of pairs (f(z),g(z)) of elements of C(z) such
that g(z) vanishes and the coefficients of f(z) are annihilated by the adjoint of multipli-
cation by B*(z). A partially isometric transformation of ext £(1 — ¢*) onto the image of
the space D(B*) is defined by taking f(z)+ 2z 1g(z71) into (V*(2)f(2), —g(z)). The space
L(1 — ¢) is mapped onto the image of the space H(B) in the space H(U) by a partially
isometric transformation which takes f(z) into U(z)f(2).

The convex decomposition

H(U) = (1 — )YH(C) + tH(UB)
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applies with ¢ and 1 — ¢t equal. Since the space H(U) satisfies the identity for difference
quotients, the space H(C) and H(U B) are isometrically equal to the space H(U). Since
multiplication by U(z) is a partially isometric transformation of the space £(1 — ¢) onto
the orthogonal complement of the space H(C) in the space H(U), multiplication by U(z)
annihilates every element of the space £(1—¢). The space H(U) is contained isometrically

in C(2).
This completes the proof of the theorem.
A topology is defined on the space of continuous transformations of a Hilbert space into

itself for the construction of invariant subspaces. The definition is made for the coefficient
space because of convenience in notation but is applicable to an arbitrary Hilbert space.

An operator is a continuous transformation of the coefficient space C into itself. The
adjoint of an operator S is an operator S~. Elements of the space are vectors. The scalar
product

(a,b) =b"a

of vectors a and b is linear in a and conjugate linear in b. The norm |c| of a vector ¢ is the
nonnegative square root of the scalar self-product

Ic]? =c e

If @ and b are vectors, an operator ab™ is defined by the associative law
(ab™)c=a(b"c)
for every vector c. The operator and its adjoint
(ab™)” =ba~

have range of dimension at most one. Every operator whose range has dimension at most
one is equal to ab™ for some vectors a and b.
If e1,... ,e, is an orthonormal set of vectors whose vector span contains the range of
the operator and the range of its adjoint, then
a=aier + ...+ are,
for complex numbers
ai = €, a

and
b:blel+...+b7~er

for complex numbers
bk = 6]; b.
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The operator
ab™ = Z aib;eie;

is represented by a square matrix with entry
Cblb;
in the i—th row and j—th column for 7,7 = 1,... ,r. The trace

b"a=0bja1+...+0b.a,

of the matrix is a complex number which is independent of the orthonormal set.

adjoint operator
ba~ = Z bia;eie;

is represented by the conjugate transpose matrix which has entry
biaj
in the i—th row and j—th column for 7,7 = 1,... ,r. The trace
ab=a;bi+...+a, b,
of the adjoint operator is the complex conjugate of the trace of the operator.

S = Z Sijez-ej_

whose range is contained in the vector span of the orthonormal set and has adjoint

ST = Z Sj;eie;

An operator

The

whose range is contained in the vector span of the orthonormal set is represented by a

square matrix with entry

in the i—th row and j—th column for ¢,7 = 1,... ,r and has adjoint represented by the
conjugate transpose matrix with entry

a8
in the i—th row and j—th column for 7,7 = 1,... ,r. The trace

spurS = S11+ ...+ Spr

of the operator S is a sum which is independent of the choice of orthonormal set. The

trace
spurS” =S +...+ 5,
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of the adjoint operator is the complex conjugate
spur S~ = (spur S)~

of the trace of the operator.

If T is an operator and if
S =ab”

is an operator whose range has dimension at most one, then the composed operator

TS =Tab™
has range of dimension at most one. Since

ST =ba"
has range of dimension at most one, the composed operator

S™T™ =ba T
has range of dimension at most one. The trace
spur(S™T7)=a T7b

is the complex conjugate of the trace

spur(7'S) = b Ta.

If T is an operator and if S is an operator of finite dimensional range, then the composed
operator TS has range of no larger dimension. Since the adjoint operator has range of the
same dimension as the dimension of range of S—, the composed operator S~7T~ has range
of no larger dimension. The traces of the composed operators T'S and S~7T~ are complex
conjugates since the operators are adjoints of each other.

The operator norm
|S| = sup |b~ Sal

of an operator S is defined as a least upper bound taken over all vectors a and b of norm
la| <1

and
b <1

at most one.

The norm of a nonzero operator is positive. The identity

[wT'| = Jwl|T]
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holds for every complex number w if T is an operator.

The inequality
IS+ T| < S|+ T

holds for all operators S and T'. A contractive operator is an operator T" whose operator
norm
T <1

is not greater than one. A contractive operator T does not increase metric distances: The
inequality
|Tb — Ta| < |b—al

holds for all vectors a and b.

The trace norm of an operator S of finite dimensional range is defined as the least upper
bound
||| = sup | spur(T'S)|

taken over all contractive operators 7. Since the adjoint of a contractive operator is
contractive, the adjoint of S~ of an operator S of finite dimensional range has the same
trace norm

1S~ = 151l

as S. The trace norm of a nonzero operator S of finite dimensional range is positive. The
identity
[wS]| = fwl]|S]]

holds for every complex number w if S is an operator of finite dimensional range. The
inequality
1S+ T < ISl + 1T

holds for all operators S and T of finite dimensional range.

The trace class is defined as the completion of the space of operators of finite dimen-
sional range in the metric topology defined by the trace norm. An operator is said to be
completely continuous it is a limit in the metric topology defined by the operator norm of
operators of finite dimensional range. Since the inequality

T < |7

holds for every operator T' of finite dimensional range, the trace class is contained in the
space of completely continuous operators. The trace class is a vector space with norm
which is the continuous extension of the trace norm.

If T is an operator, the function
spur(7'S)

of operators S of finite dimensional range admits a unique continuous extension as a
function of operators S of trace class. The inequality

|spur(T'S)| < |T[|S]]
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holds for every operator S of trace class with ||S|| defined by continuity in the trace class.

If T is an operator, the function
spur(ST)

of operators S of finite dimensional range admits a unique continuous extension as a
function of operators S of trace class. The inequality

|spur(T'S)| < |T[|S]]

holds for every operator S of trace class with ||S|| defined by continuity in the trace class.

If T if an operator, the function
spur(ST)

of operators S of finite dimensional range admits a unique continuous extension as a
function of operators S of trace class. The inequality

| spur(ST)| < [|S|[|T]

holds for every operator S of trace class. The compositions ST and T'S of an operator S
of trace class and an operator T" are operators of trace class. The identity

spur(S™T7) = spur(ST)~

holds for every operator S of trace class and every operator T'.

The class of completely continuous operators is a vector space which is complete in the
metric topology defined by the operator norm. Every linear functional on the space of
completely continuous operators which is continuous for metric topology is defined by an
operator S of trace class and takes a completely continuous operator 7" into

spur(7'S) = spur(ST).

The Dedekind topology of the space of completely continuous operators is derived from
a definition of closure for convex sets. The closure B~ of a convex set B of completely
continuous operators is defined to be its closure for the metric topology defined by the
operator norm. A convex set of completely continuous operators is defined to be open if it
is disjoint from the closure to every disjoint convex set of completely continuous operators.
A set of completely continuous operators is defined to be open if it is a union of open
convex sets. A set of completely continuous operators is defined to be closed if it is the
complement of an open set of completely continuous operators. A convex set is closed if,
and only if, it is equal to its closure.

The space of completely continuous operators is a Hausdorff space in the Dedekind
topology whose open and closed sets are defined from the closure operation on convex sets.
The Hahn—Banach theorem applies in the Dedekind topology: If a nonempty open convex
set A is disjoint from a nonempty convex set B, then B is contained in a closed convex
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set whose complement is convex and contains A. The Dedekind topology is identical with
the metric topology defined by the operator norm since the space of completely continuous
operators is complete in the operator norm.

The Dedekind topology of the space of trace class operators is derived from a closure
operation on convex sets. The closure B~ of a convex set B of trace class operators is
defined to be its closure for the metric topology defined by the trace norm. A convex set of
trace class operators is defined to be open if it is disjoint from the closure of every disjoint
convex set of trace class operators. A set of trace class operators is defined to be open
if it is a union of open convex sets of trace class operators. A convex set of trace class
operators is closed if, and only if, it is equal to its closure.

The trace class is a Hausdorff space in the topology whose open and closed sets are
defined by the closure operation on convex sets. The Hahn—Banach theorem applies in the
Dedekind topology: If a nonempty open convex set A is disjoint from a nonempty convex
set B, then B is contained in a closed convex set whose complement is convex and contains
A. The Dedekind topology is identical with the metric topology defined by the trace norm
since the trace class is complete in the metric topology.

The Dedekind topology of the space of all operators is derived from a closure operation
on convex sets. The closure B~ of a convex set B of operators is defined to be its closure
for the metric topology defined by the operator norm. A convex set of operators is defined
to be open if it is disjoint from the closure of every disjoint convex set of operators. A
set of operators is defined to be open if it is a union of open convex sets of operators. A
convex set of operators is closed if, and only if, it is equal to its closure.

The space of all operators is a Hausdorff space in the topology whose open and closed
sets are defined by the closure operation on convex sets. The Hahn—Banach theorem applies
in the Dedekind topology: If a nonempty open convex set A is disjoint from a nonempty
convex set B, then B is contained in a closed convex set whose complement is convex and
contains A. The Dedekind topology is identical with the metric topology defined by the
operator norm since the space of all operators is complete in the metric topology.

The weak topology of the trace class is defined by the space of completely continuous
operators. A basic open set for the weak topology is defined as a finite intersection of
inverse images of open convex subsets of the complex plane under transformations of the
trace class into the complex plane which take 7" into

spur(7'S)

for a completely continuous operator S. An open set is defined as a union of basic open
sets. A closed set is defined as the complement of an open set.

The trace class is a Hausdorff space in the topology whose open and closed sets are
defined by the space of completely continuous operators. The Hahn—Banach theorem
applies in the weak topology: If a nonempty open convex set A is disjoint from a nonempty
convex set B, then a closed convex set exists which contains B and whose complement is
convex and contains A. A convex is closed for the weak topology if, and only if, its image
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in the complex plane is a closed convex set under the transformation which takes 71" into
spur(7'S)

for every completely continuous operator S.

A subset of the trace class is said to be bounded if its image in the complex plane is
bounded under the transformation which takes 7" into

spur(7'S)

for every completely continuous operator S. A subset of the trace class is bounded if, and
only if, the set of metric distances

1B = Al

between elements A and B of the set is bounded. A closed and bounded subset of the
trace class is compact when the trace class is given the weak topology. The inclusion of
the trace class given the Dedekind topology in the trace class given the weak topology is
continuous.

The weak topology of the space of all operators is defined by the trace class. A basic
open set for the weak topology is defined as a finite intersection of inverse images of open
convex subsets of the complex plane under transformations of the space of all operators
into the complex plane which take T" into

spur(TS)

for a trace class operator S. An open set is defined by a union of basic open sets. A closed
set is defined as the complement of an open set.

The space of all operators is a Hausdorff space in the topology whose open and closed sets
are defined by the trace class. The Hahn—-Banach theorem applies in the weak topology:
If a nonempty open convex set A is disjoint from a nonempty convex set B, then a closed
convex set exists which contains B and whose complement is convex and contains A. A
convex set is closed for the weak topology if, and only if, its image in the complex plane is
a closed convex set under the transformation which takes T" into

spur(7'S)

for every trace class operator S.

A subset of the space of all operators is said to be bounded if its image in the complex
plane is bounded under the transformation which takes T" into

spur(T'S)

for every trace class operator S. A subset of the space of all operators is bounded if, and

only if, the set of metric distances
|B — A
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between elements A and B of the set is bounded. A closed and bounded subset of the
space of all operators is compact when the space is given the weak topology. The inclusion
of the space of all operators given the Dedekind topology in the space of all operators given
the weak topology is continuous.

If S is a completely continuous operator, the norm
|S| = sup b~ Sal

is a least upper bound taken over all vectors a and b of norm at most one which is achieved
since the set of all contractive trace class operators whose range has dimension at most
one is weakly compact. If a and b are vectors of norm at most one such that

S| = [b™Sal

and if S does not vanish, then a and b are vectors of norm one which can be chosen so that

Ab = Sa
for a complex number A such that
Al =15].
The operator
S — Aba™
annihilates a and has adjoint
ST —=A"a’b

which annihilates b.

If S does not have finite dimensional range, a sequence of completely continuous oper-
ators 5, is defined inductively for nonnegative integers n starting with

So = 5.
When S, is defined, vectors a,, and b,, of norm one are chosen so that
Anbn = Span
for a complex number \,, such that
[An| = |Shl.

An orthonormal set of vectors a,, and an orthonormal set of vectors b,, are defined for
nonnegative integers n. A property of completely continuous operators implies that the
numbers \,, converge to zero.

Whenever an orthonormal set of vectors e, is defined for nonnegative integers n, then
the action
Se,
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of a completely continuous operator S on the vectors produces a sequence of vectors which
converge to zero. The stated property is immediate when the operator has finite dimen-
sional range. The property follows for every completely continuous operator since the
operator is a limit in the metric topology defined by the operator norm of operators of
finite dimensional range.

The structure of completely continuous operators determines the structure of trace class
operators since every operator which is of trace class is completely continuous. If a trace
class operator S does not have finite dimensional range, then an orthonormal set of vectors
a, and an orthonormal set of vectors b,, are defined for nonnegative integers n so that

Anbn = Sa,

for a complex number A, for every n and such that
IS = 1Aal-

A compact convex set is the closed convex span of its extreme points by the Krein—
Milman theorem. Examples of compact convex sets are found in the space of all operators
given the weak topology.

An extreme point of a convex set is an element ¢ of the set which is not a convex
combination

c=(1—-t)a+tb
of distinct elements a and b of the set with ¢ and 1 — ¢ positive.

The image of a compact convex set B of operators is a compact convex subset of the
complex plane under the transformation which takes 7" into

spur(T'S)

for every trace class operator S. The image of an extreme point of B is an extreme point
of the image of B.

The elements of B which are mapped into an extreme point of the image of B have
properties which are taken as the definition of a face of B. A face of B is a nonempty
closed convex subset of B such that elements a and b of B belong to the subset whenever
some convex combination

(I—t)a+tb
with ¢ and 1 — ¢ positive belongs to the subset.

A nonempty compact convex set has a face since the full set meets the definition of a
face. An intersection of faces is a face if it is nonempty. If a nonempty class of faces has the
property that every finite intersection is nonempty, then the intersection of all members
of the class is nonempty. Every face contains a minimal face.
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A face which contains more than one element is not minimal since the image of the face
contains more than one element under the transformation which takes 7" into

spur(7'S)

for some trace class operator S. The unique element of a minimal face of a nonempty
compact convex set is an extreme point of the set.

If an operator does not belong to the closed convex span of the extreme points of
a nonempty compact convex set, then the image of the operator in the complex plane
does not belong to the closed convex span of the images of extreme points under the
transformation which takes T" into

spur(7'S)

for some trace class operator S. Such an operator does not belong to the compact convex
set since otherwise an extreme point can be constructed which has not previously been
observed.

An application of the Krein—Milman theorem is made to the existence of invariant sub-
spaces of a contractive transformation of a Hilbert space into itself which has an isometric
adjoint. Since the coefficient space is an unrestricted Hilbert space, it can be assumed
without loss of generality that the space is a Herglotz space £(¢) and that the transfor-
mation takes f(z) into [f(z) — f(0)]/z. The kernel of the transformation is an invariant
subspace which is of interest when it contains a nonzero element. When the kernel con-
tains no nonzero element, an isometric transformation of ext L£(¢) onto L£(¢) is defined
by taking a Laurent series into the power series which has the same coefficient of 2™ for
every nonnegative integer n. The transformation of the space L£(¢) into itself which takes
f(2) into [f(z) — f(0)]/z is unitarily equivalent to the transformation of ext £(¢) into itself
which takes f(z) into 271 f(2).

The Krein—Milman theorem is applied to the construction of closed subspaces of ext L(¢)
which are invariant under multiplication by z and under division by z. The Herglotz space
L(¢) is arbitrary. The Herglotz spaces which are contained contractively in the space L£(¢)
form a convex set. An extreme point of the set is a Herglotz space £(1)) such that ext £(1))
is contained isometrically in ext £(¢). A topology is defined on the convex set to meet the
compactness hypothesis of the Krein—Milman theorem.

If a Hilbert space P is contained contractively in a Hilbert space H, the adjoint of the
inclusion of P in H is a transformation of H into P which is treated as a transformation P of
‘H into itself on composition with the inclusion of P in H. The self-adjoint transformation
P is nonnegative and contractive.

A nonnegative and contractive transformation P of H into itself coincides with the
adjoint of the inclusion in H of a Hilbert space P which is contained contractively in H.
The range of the transformation P is dense in the space P. The identity

<PCL, Pb>73 = <a7Pb>H
defines the scalar product of those elements of P which belong to the range of P. The

space P is the completion of the range of P in the metric topology defined by the norm.
The scalar product of P is defined by continuity.
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Hilbert spaces which are contained contractively in a Hilbert space H are in one-to—one
correspondence with nonnegative and contractive transformations of H into itself. The
correspondence is a homomorphism of convex structure: If Hilbert spaces P and Q are
contained contractively n H and if the Hilbert space

(1-t)P+1tQ

is a convex combination of P and O, then the adjoint of the inclusion of the space in H
coincides with
(1—t)P +1tQ

with P the adjoint of the inclusion of P in ‘H and @ the adjoint of the inclusion of Q in H.

The adjoint of the inclusion of H in itself is multiplication by the number one. Multipli-
cation by the number zero coincides with the adjoint of the inclusion in H of the Hilbert
space containing no nonzero element. If a nonnegative and contractive transformation P
coincides with the adjoint of the inclusion of a Hilbert space P in H, then the nonnegative
and contractive transformation 1 — P coincides with the adjoint of the inclusion in H of
the complementary space to P in H.

The set of all Hilbert spaces which are contained contractively in a Hilbert space H is
a compact convex set when given the topology obtained from the weak topology of the
space of all nonnegative and contractive transformations of H into itself. The topology
of transformations is transferred to a topology of spaces by treating the isomorphism of
convex structure as a homeomorphism.

The convex set of all Hilbert spaces which are contained contractively in a Hilbert space
‘H is the closed convex span of its extreme points by the Krein—-Milman theorem. A Hilbert
space which is contained contractively in H is an extreme point of the convex set if, and
only if, it is contained isometrically in H. The identity

pP:=rpr

characterizes the adjoint P of the inclusion in ‘H of a Hilbert space P which is contained
isometrically in H. The transformation is the orthogonal projection of ‘H onto P.

Another application of the Krein—Milman theorem is given to the convex set of all
Herglotz spaces which are contained contractively in a Herglotz space £(¢). The convex
set is compact since it is closed subset of a compact set. The convex set is the closed convex
span of its extreme points. The extreme points are the Herglotz spaces £(1) such that
ext L£(1)) is contained isometrically in ext £(¢). Closed subspaces of a Hilbert space which
are invariant subspaces for an isometric transformation of the space into itself and for its
inverse are obtained by a computation of Herglotz spaces L£(1)) contained contractively in
a Herglotz space L£(¢) such that ext £(1)) is contained isometrically in ext £(¢).

A continuous function f(w) of w in the unit circle is parametrized by the function

w = exp(it)
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of ¢t in the real line. A Herglotz space £(v)) which is contained contractively in the space
L(¢) is constructed when the function f(w) of w takes its values in the interval [0,1]. A
construction of ext £(¢) is made in ext L£(¢).

A Laurent series
27'('(1 -+ T)hr(z) — Z/(% e—itz + %eitz—l)nf(eit)dt

is defined for every nonnegative integer r as a sum from n equal to zero to n equal r of
Stieltjes integrals over the unit circle. The coefficient of 2™ in h,(z) vanishes when n is
greater than r or less than —r. The Laurent series represents a function whose values on
the unit circle belong to the interval [0, 1].

A polynomial U, (z) of degree at most 7 exists such that multiplication by U, (z) is a
contractive transformation of C(z) into itself and such that

he(2) = U (2)UX(z7h).

Since the polynomial has complex numbers as coefficients, multiplication by U,(z) is a
partially isometric transformation of ext £(¢) onto ext L(1),.) for a Herglotz space L(1;)
which is contained in the Herglotz space L£(¢).

A polynomial V,.(z) of degree at most r exists such that multiplication by V,.(z) is a
contractive transformation of C(z) into itself and such that
1—he(2) = Ve () (z7H).
Since the polynomial has complex coefficients, multiplication by V,.(z) is a partially isomet-

ric transformation of ext £(¢) onto ext L£(6,.) for a Herglotz space £(6,.) which is contained
contractively in the Herglotz space L£(¢).

The Herglotz spaces £(v,) and £(6,.) are complementary spaces in the space L(¢) since
the identity
1= U (2)Us(z71) + Vi (2)Vi(z7)

implies that ext £(1,) and ext £(0,.) are contained contractively in ext £(¢) as complemen-
tary spaces to each other. The adjoint of the inclusion of ext £(1,) in ext £(¢) coincides
with multiplication by

Ur(2)U;(z7)

T

as a transformation of ext £(¢) into itself. The adjoint of the inclusion of ext £(6,) in
ext L(¢) coincides with multiplication by

V() VE(z™)

T

as a transformation of ext L£(¢) into itself.

A Laurent series
h(z) = lim h,(2)
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with complex coefficients is defined formally as a limit in which the coefficient of z™ on the
left is a limit of coefficients of 2™ on the right for every integer n. If

h(z) = Z An 2",
then
2\, = /e_mtf(e”)dt

is a Stieltjes integral over the unit circle for every integer n. A Herglotz space £(1)) which
is contained contractively in the Herglotz space L£(¢) exists such that the adjoint of the
inclusion of ext £() in ext £(¢) coincides with multiplication by h(z) as a transformation
of ext L(¢) into itself.

The continuous functions f(w) of w in the unit circle whose values are taken in the
interval [0, 1] form a convex set in which convex combinations of functions are defined by
convex combinations of function values. The parametrization of Herglotz spaces which are
contained contractively in the Herglotz space £(¢) is a homomorphism of convex structure.
The space L(¢) is parametrized by the function which is identically one. The function
which is identically zero parametrizes a Herglotz space which contains no nonzero element.

If f(w) and g(w) are continuous functions of w in the unit circle whose values are taken
in the interval [0, 1] and which satisfy the inequality

flw) < g(w)

for every element w of the unit circle, then the Herglotz space parametrized by the function
f(w) of w is contained contractively in the Herglotz space parametrized by the function
g(w) of w.

A Herglotz space L£(1)) which is contained contractively in the Herglotz space L(¢)
is parametrized by a closed subset C' of the unit circle. The space L£(v) is contained
contractively in every Herglotz space parametrized by a continuous function with value
one at every element of C. When a Herglotz space £(0) is contained contractively in every
Herglotz space parametrized by a continuous function with value one at every element of
C, the space L(#) is contained contractively in the space £(1)). The adjoint of the inclusion
of ext L£(v) in ext L(¢) coincides with multiplication by the Laurent series

h(z) = Z An 2"

whose n—th coefficient

2\, = /e_mtf(e”)dt

is defined as a Stieltjes integral over C' for every integer n. The inclusion of ext £(1) in
ext L(¢) is isometric. The adjoint of the inclusion is an orthogonal projection.

The Baire class of subsets of the unit circle is defined as the smallest class of subsets
which contains the closed sets, which contains the complement of every set of the class,
and which contains every countable union of sets in the class.
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A Herglotz space L£(v) which is contained contractively in the Herglotz space L(¢) is
parametrized by every Baire subset C' of the unit circle. The inclusion of ext £(%) in
ext L(¢) is isometric. The orthogonal projection of ext £(¢) onto ext L£(1)) coincides with
multiplication by the Laurent series

S

2\, = /emtf(eit)dt

is defined as a Lebesgue integral over C for every integer n.

whose n—th coefficient

The spectrum of multiplication by z as a transformation of ext £(¢) into itself is defined
as the smallest closed subset of the unit circle which is assigned the orthogonal projection
of ext L(¢) onto itself. The orthogonal projection assigned to a Baire subset of the unit
circle is identical with the orthogonal projection assigned to the intersection of the Baire
set with the spectrum.

A Baire function is a function f(w) of w in the unit circle which is a pointwise limit of
elements of a countable set of continuous functions. A function f(w) of w in the unit circle
is a Baire function if, and only if, the inverse image of every closed subset of the complex
plane is a Baire set.

If f(w) is a Baire function of w in the unit circle which is bounded on the spectrum, a
continuous transformation of ext £(¢) into itself is defined as a Lebesgue integral

/f )dP(w

of orthogonal projections P assigned to Baire subsets of the spectrum. The transformation
commutes with every continuous transformation of ext £(¢) into itself which commutes
with multiplication by z. When the values of the function are taken in the interval [0, 1],
the transformation coincides with the adjoint of the inclusion in ext L£(¢) of ext L(1))
for a Herglotz space L£(1) which is contained contractively in the Herglotz space L(¢).
The transformation is multiplication by z when f(w) = w and is division by z when
f(w) =w™L. If f(2) is a polynomial in z, the transformation defined by the function f(w)
of w is multiplication by f(z). If f(z2) is a polynomial in z~1, the transformation defined
by the function f(w) of w is multiplication by f(z).

Lebesgue integration computes the invariant subspaces whose existence is given by the
Krein—Milman theorem. If a Herglotz space £()) is contained contractively in a Herglotz
space L(¢) and if ext L£(1) is defined as an integral of projections, then ext £(v)) is an
invariant subspace for every continuous transformation of ext £(¢) into itself which com-
mutes with multiplication by z. The restricted transformation of ext £(1)) into itself is
contractive if the transformation of ext £(¢) into itself is contractive.

The construction of invariant subspaces for contractive transformations of a Hilbert
space into itself resembles the construction made by Hilbert for transformations with iso-
metric adjoint. Herglotz spaces are replaced by canonical models of contractive transfor-
mations.
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If W(z) is a power series with operator coefficients such that multiplication by W (z) is
a contractive transformation of C(z) into itself, then invariant subspaces are constructed
for the contractive transformation of the space H(W) into itself which takes f(z) into
[f(2) — f(0)]/z for every element f(z) of the space.

If P(z) is a power series with complex coefficients such that multiplication by P(z) is
a contractive transformation of C(z) into itself, then the adjoint of multiplication by P(z)
acts as a contractive transformation of the space H(W) into itself which commutes with
the transformation taking f(z) into [f(z) — f(0)]/=.

The adjoint of multiplication by P(z) acts as a partially isometric transformation of the
space H (W) onto a Hilbert space H which is contained contractively in the space H(W).
The adjoint of multiplication by P(z) acts as a partially isometric transformation of the
augmented space H(W'),

W'(z) = 2W(z)

onto a Hilbert space H’' which is contained contractively in the space H(W’). The space
H' is the set of elements f(z) of C(z) such that [f(z) — f(0)]/z belongs to H with scalar
product determined by the identity

11 (2) = £O)]/2l3 = lF ()7 — £ O)*.

The space H satisfies the inequality for difference quotients since it is contained contrac-
tively in the space H'.

If Q(z) is a power series with operator coefficients such that multiplication by Q(z) is
a contractive transformation of C(z) into itself and such that

Q)W (z) = W(2)Q(2),

then the adjoint of multiplication by Q(z) acts as a contractive transformation of the space
H(W) into itself. The adjoint of multiplication by Q(z) acts as a contractive transformation
of H into itself since

The existence of invariant subspaces for a contractive transformation of a Hilbert space
into itself is an application of the Krein—Milman theorem.

Theorem 11. If a contractive transformation of a Hilbert space into itself is not a scalar
multiple of the identity transformation, then a closed subspace of the Hilbert space other
than the least subspace and the greatest subspace exists which is an invariant subspace for
every contractive transformation of the Hilbert space into itself which commutes with the
given transformation.

Proof of Theorem 11. Since a contractive transformation 7" of a Hilbert space H into itself
can be multiplied by a positive number without change of its invariant subspaces, it can
be assumed without loss of generality that the limit

lim [T h[3
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taken over the positive integers n vanishes for every element h of the space and that the
same condition is satisfied when 7' is replaced by its adjoint 7.

A closed subspace is an invariant subspace for every contractive transformation which
commutes with T if, and only if, its orthogonal complement is an invariant subspace for
every contractive transformation which commutes with 7*. Since T' can be replaced by
T*, the dimension of the closure of the range of 1 —7T™T can be assumed less than or equal
to the dimension of the closure of the range of 1 — TT™.

A coefficient space C is chosen whose dimension is equal to the dimension of the closure
of the range of 1 —T*T. The hypothesis on interates of 7' implies that the transformation is
unitarily equivalent to the transformation which takes f(z) into [f(z)— f(0)]/z in a Hilbert
space of power series with vector coefficients which satisfies the identity for difference
quotients and is contained isometrically in C(z).

The space is a space H (W) for a power series W (z) with operator coefficients such that
multiplication by W (z) is a partially isometric transformation of C(z) into itself. Since the
dimension of the coefficient space is less than or equal to the dimension of the closure of the
range of 1 —TT™*, the power series can be chosen so that multiplication by W (z) annihilates
no nonzero vector. Since the kernel of multiplication by W(z) contains [f(z) — f(0)]/z
whenever it contains f(z), multiplication by W (z) is an isometric transformation of C(z)
into itself.

The transformation of the space H (W) into the space H(W™*) whose graph is the space
D(W) is injective by the hypothesis on the iterates of 7. Since the space D(W*) is the
graph of a transformation of the space H(W*) onto the space H(W), multiplication by
W*(z) annihilates no nonzero vector. Since the space H(W™) satisfies the identity for
difference quotients, the space is contained isometrically in C(z). Since multiplication by
W*(z) is a partially isometric transformation of C(z) into itself whose kernel contains no
nonzero element, multiplication by W*(z) is an isometric transformation of C(z) into itself.

A compact convex set is constructed whose elements are Hilbert spaces which are con-
tained contractively in the space H (W) and which satisfy the inequality for difference
quotients. The adjoint of multiplication by P(z) is required to act as a contractive trans-
formation of a space into itself whenever P(z) is a power series with operator coefficients
such that multiplication by P(z) is a contractive transformation of C(z) into itself such
that the adjoint of multiplication by P(z) acts as a contractive transformation of the space
H(W) into itself.

The convex set is compact since it is a closed subset of the compact convex set of Hilbert
spaces which are contained contractively in the space H(W'). The convex set is closed since
it is defined by contractive inclusions of spaces which are contained contractively in the
space H(W'). Contractiveness of an inclusion is tested by trace class operations. The
inequality for difference quotients is tested as a contractive inclusion of a space in its
augmented space.

Since the transformation of the space H (W) into itself which takes f(z) into [f(2) —
f(0)]/z is by hypothesis not a scalar multiple of the identity transformation, it acts as a
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partially isometric transformation of the space H(WW') onto a Hilbert space which belongs
to the convex set and is not a convex combination of the least subspace and the greatest
subspace of the space H(W). The convex set is the closed convex span of its extreme
points by the Krein—Milman theorem since it is compact. An extreme point exists other
than the least subspace and the greatest subspace of the space H(W).

An extreme point is a space which is contained isometrically in the space H(W) by
Theorem 9 since multiplication by W (z) and multiplication by W*(z) are isometric trans-
formations of C(z) into itself. The space is an invariant subspace for every commuting
transformation by Theorem 7.

This completes the proof of the theorem.

The relationship between factorization and invariant subspaces applies to a larger class of
power series with operator coefficients. The power series are transfer functions of canonical
linear systems whose state space is given an indefinite scalar product but whose topology
is identical with that of a Hilbert space.

A Krein space is a vector space with scalar product which is the orthogonal sum of a
Hilbert space and the anti—space of a Hilbert space. A Krein space is characterized as a
vector space with scalar product which is self-dual for a norm topology.

Theorem 12. A wvector space with scalar product is a Krein space if it admits a norm
which satisfies the convexity identity

11 = t)a + 0] + (1 = 1) [1b — all* = (1 — t)lla]|* + ¢]b]|*

for all elements a and b of the space when 0 < t < 1 and if the linear functionals on
the space which are continuous for the metric topology defined by the norm are the linear
functionals which are continuous for the weak topology induced by duality of the space with
itself.

Proof of Theorem 12. Norms on the space are considered which satisfy the hypotheses of
the theorem. The hypotheses imply that the space is complete in the metric topology
defined by any such norm. If a norm ||c||;+ is given for elements ¢ of the space, a dual norm
||lc||~ for elements ¢ of the space is defined by the least upper bound

lall- = sup [{a, b)|
taken over the elements b of the space such that
1Bl < 1.

The least upper bound is finite since every linear functional which is continuous for the
weak topology induced by self—duality is assumed continuous for the metric topology. Since
every linear functional which is continuous for the metric topology is continuous for the
weak topology induced by self-duality, the set of elements a of the space such that

lal - <1
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is compact in the weak topology induced by self-duality. The set of elements a of the space
such that
laf - <1

is open for the metric topology induced by the plus norm. The set of elements b of the
space such that
bl + <1

is compact in the weak topology induced by self—duality.
The convexity identity

11 = t)a+ 0[5 +t(1 = t)llb—all} = (1 —1)llall% + tl[b[%

holds by hypothesis for all elements a and b of the space when 0 < ¢t < 1. It will be shown
that the convexity identity

(1 —t)u+to)|2 + (1 —)|v—ul® = (1 —O)|jul® +t|v]2
holds for all elements u and v of the space when 0 < ¢ < 1. Use is made of the convexity

identity
(1—=t)a+tb, (1 —t)u+tv) +t(1 —t){(b—a,v — u)

= (1 —t){a,u) + t{b,v)

for elements a, b, u, and v of the space when 0 < ¢ < 1. Since the inequality

(1 —t){a,u) + t(b,v)]|
<@ =t)a+ bl [|(1 —t)u+tof|- + (1 = )[[b — al[+[[v — ul|-

holds by the definition of the minus norm, the inequality

(1 —t){a,u) + t(b,v)]> < [JJ(1 — t)a + tbl|3 + t(1 — 1) [|b — al|F]
X[|[(1 = t)u + to||% + (1 —t)||v — ul|*]

is satisfied. The inequality

(1 = t){a,u) + t{b,v)]> < [(1 = t)]|allZ + t[b]|3]
X[[[(1 = t)u + to||% + (1 —t)||v — ul|*]

holds by the convexity identity for the plus norm. The inequality is applied for all elements
a and b of the space such that the inequalities

lall+ < lull-

and
o1+ < |lvll-
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are satisfied. The inequality
(L= OllullZ + w2 < (1 =+ to]2 + (1~ t)]lv —ul2

follows by the definition of the minus norm. Equality holds since the reverse inequality is
a consequence of the identities

1=)[1—-thu+to]+t{1—t)u—(1—t)v]=(1—1t)u

and
[(1—tu+t] —[(1 —t)u— (1 —t)v] = .

It has been verified that the minus norm satisfies the hypotheses of the theorem. The
dual norm to the minus norm is the plus norm. Another norm which satisfies the hypotheses
of the theorem is defined by

lellf = (1 = t)llell3. + ¢llel|Z
when 0 < t < 1. Since the inequalities
[{a, b)] < lall+ bl -
and
[{a,0)| < [la|[b]]+
hold for all elements a and b of the space, the inequality

[{a, 0)] < (1 =t)[|al[+ [ - + tllal-[1b]l+
holds when 0 < ¢ < 1. The inequality
[(a, 0)] < lalle[|bflL—

follows for all elements a and b of the space when 0 < ¢ < 1. The inequality implies that
the dual norm of the ¢ norm is dominated by the 1 —¢ norm. A norm which dominates its

dual norm is obtained when t = %

Consider the norms which satisfy the hypotheses of the theorem and which dominate
their dual norms. Since a nonempty totally ordered set of such norms has a greatest lower
bound, which is again such a norm, a minimal such norm exists by the Zorn lemma. If a
minimal norm is chosen as the plus norm, it is equal to the t—norm obtained when ¢t = %
It follows that a minimal norm is equal to its dual norm.

If a norm satisfies the hypotheses of the theorem and is equal to its dual norm, a
related scalar product is introduced on the space which may be different from the given
scalar product. Since the given scalar product assumes a subsidiary role in the subsequent
argument, it is distinguished by a prime. A new scalar product is defined by the identity

4(a,b) = lla +b||* = [la — bl|* + illa + ib]|* — illa — ib]|*.
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The symmetry of a scalar product is immediate. Linearity will be verified.

The identity
(wa,wb) = w~ w(a, b)

holds for all elements a and b of the space if w is a complex number. The identity
(ia, by =i{a,b)

holds for all elements a and b of the space. The identity
(ta,b) = t{a,b)

will be verified for all elements a and b of the space when t is a positive number. It is
sufficient to verify the identity

lta +0]1* — [t — b]|* = t]la+ b]* - t]la — b
since a similar identity follows with b replaced by ib. The identity holds since
[ta + Blf* + tlla — b]|* = t(1 + t)[|al|* + (1 + t)||b]|?
and
lta = Blf* + tlla +b]|* = t(1 + t)[|al|* + (1 + t)||b]|
by the convexity identity.

If a,b, and c are elements of the space and if 0 < t < 1, the identity

4((1 —t)a+tb,c) =||(1+t)(a+c) + t(b+ c)||2
—[(1—=t)(a—c)+t(b— c)H2 +i||(1 = t)(a+ic) +t(b+ ic)H2
—i||(1 = t)(a — ic) + t(b —ic)|?

is satisfied with the right side equal to

(L =t)la+cl®+tllb+cll* = (1 =t)a—cl* —t]]b—c|
+i(1 —t)||a +ic||? + it||b + ic||* —i(1 — t)||a — ic||* — it||b — ic|)?
=4(1 — t){a,c) + 4t{b,c).
The identity
<(1 o t)a’ + tb, C> = (1 - t)<a> C> + t<b7 C)
follows.

Linearity of a scalar product is now easily verified. Scalar self-products are nonnegative

since the identity
{e;e) = |lelf?
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holds a for every element ¢ of the space. A Hilbert space is obtained whose norm is the
minimal norm. Since the inequality

[{a, 0)'] < [lall[|b]

holds for all elements a and b of the space, a contractive transformation J of the Hilbert
space into itself exists such that the identity

(a,b) = (Ja,b)

holds for all elements a and b of the space. The symmetry of the given scalar product
implies that the transformation J is self-adjoint. Since the Hilbert space norm is self—
dual with respect to the given scalar product, the transformation .J is also isometric with
respect to the Hilbert space scalar product. The space is the orthogonal sum of the space
of eigenvectors of J for the eigenvalue one and the space of eigenvectors of J for the
eigenvalue minus one. These spaces are also orthogonal with respect to the given scalar
product. They are the required Hilbert space and anti-space of a Hilbert space for the
orthogonal decomposition of the vector space with scalar product to form a Krein space.

This completes the proof of the theorem.

The orthogonal decomposition of a Krein space is not unique since equivalent norms
can be used. The dimension of the anti—space of a Hilbert space in the decomposition is
however an invariant called the Pontryagin index of the Krein space. Krein spaces are a
natural context for a complementation theory which was discovered in Hilbert spaces [5].

A generalization of the concept of orthogonal complement applies when a Krein space P
is contained continuously and contractively in a Krein space H. The contractive property
of the inclusion means that the inequality

<a7 a>7—t < <CL7 a>7’

holds for every element a of P. Continuity of the inclusion means that an adjoint trans-
formation of H into P exists. A self-adjoint transformation P of H into H is obtained on
composing the inclusion with the adjoint. The inequality

(Pc, Pc)y < (Pc, Pc)p
for elements ¢ of ‘H implies the inequality
(ch, ) < (Pe,c)y
for elements ¢ of H, which is restated as an inequality
pP?<p
for self-adjoint transformations in .

The properties of adjoint transformations are used in the construction of a complemen-
tary space Q to P in H.
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Theorem 13. If a Krein space P is contained continuously and contractively in a Krein
space H, then a unique Krein space Q exists, which is contained continuously and contrac-
tively in ‘H, such that the inequality

<Cv C>H < <a7 a>7’ + <b7 b)Q

holds whenever ¢ = a+b with a in P and b in Q and such that every element ¢ of H admits
some such decomposition for which equality holds.

Proof of Theorem 13. Define Q to be the set of elements b of H such that the least upper
bound
(b,b)o = supl{a + b,a + by — (a, a)p]

taken over all elements a of P is finite. It will be shown that Q is a vector space with
scalar product having the desired properties. Since the origin belongs to P, the inequality

(b, b} < (b,b)o

holds for every element b of Q. Since the inclusion of P in H is contractive, the origin
belongs to Q and has self-product zero. If b belongs to Q and if w is a complex number,
then wb is an element of Q which satisfies the identity

(wb, wb) g = w~ w(b,b)o.
The set Q is invariant under multiplication by complex numbers. The set Q is shown to

be a vector space by showing that it is closed under convex combinations.

It will be shown that (1 —t)a+ tb belongs to Q whenever a and b are elements of Q and
t is a number, 0 < t < 1. Since an arbitrary pair of elements of P can be written in the
form (1 —t)a + tv and v — u for elements u and v of P, the identity

(1—=t)a+tb, (1 —t)a+thyg +t(l —t)(b—a,b—a)g
= sup[((L —#)(a+u) +t(b+v), (1 = t)(a +u) + (b +v))x
+t(1—t){(b+v) —(a+u),(b+v)—(a+u))xn
—((1 —=tu+tv, (1 —t)u+ tv)yp —t(1 —t){(v —u,v — u)p|

holds with the least upper bound taken over all elements u and v of P. By the convexity
identity the least upper bound

(1—=t)a+tb,(1 —t)a+tbyg +t(1 —t)(b—a,b—a)g
=sup[{a+ u,a + u)y — (u,u)p| +sup[{(b+v,b+v)y — (v,v)p]

holds over all elements u and v of P. It follows that the identity

(1= t)a+th, (1 —t)a+th)o +t(1—1)(b—a,b—a)o
= (1-t){a,a)q + t{b,b)o
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is satisfied.

This completes the verification that Q is a vector space. It will be shown that a scalar
product is defined on the space by the identity

4(a,b)g = (a+b,a+byg — (a —b,a — b)g + i{a+ib,a + ib) g — i{a — ib,a — ib) o.

Linearity and symmetry of a scalar product are verified as in the characterization of Krein
spaces. The nondegeneracy of a scalar product remains to be verified.

Since the inclusion of P in H is continuous, a self-adjoint transformation P of H into
itself exists which coincides with the adjoint of the inclusion of P in H. If ¢ is an element
of H and if a is an element of P, the inequality

(a — Pc,a — Pc)y < {(a — Pc,a — Pc)p
implies the inequality
<(1 - P)Ca (1 - P)C>Q < <C, C>H - <PC, PC>’P’

Equality holds since the reverse inequality follows from the definition of the self-product
in Q. If b is an element of Q and if ¢ is an element of H, the inequality

(b—c,b—c)yy < (Pc,Pc)yp+(b—(1—-P)c,b—(1—P)c)g
can be written
{b;b)a = (by ) — (¢, 0)n < (b;b)o — (b, (1 = P)c)o — (1 = P)e, b)g.
Since b can be replaced by wb for every complex number w, the identity
(b, )3 = (b, (1 = P)e)o

is satisfied. The nondegeneracy of a scalar product follows in the space Q. The space
@ is contained continuously in the space H since 1 — P coincides with the adjoint of the
inclusion of @ in the space H.

The intersection of P and @ is considered as a vector space P A Q with scalar product

<CL, b>7’/\Q = <CL, b>73 + <CL, b>Q'

Linearity and symmetry of a scalar product are immediate, but nondegeneracy requires
verification. If ¢ is an element of H,

P(1-P)ce=(1-P)Pc
is an element of P A Q@ which satisfies the identity

(a, P(1 = P)¢)pro = {(a, )y
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for every element a of P A Q. Nondegeneracy of a scalar product in P A Q follows from
nondegeneracy of the scalar product in H. The space P A Q is contained continuously in
the space H. The self-adjoint transformation P(1 — P) in H coincides with the adjoint of
the inclusion of P A @ in H. The inequality
0< <Cv C> PAQ
holds for every element c of P A Q since the identity
O=c—c

with ¢ in P and —c in Q implies the inequality

0< <C7 C)P + <Cv C>Q'

The intersection space is shown to be a Hilbert space by showing that it is complete
in the metric topology defined by its norm. A Cauchy sequence of elements ¢, of the
intersection space converges in the weak topology of P. The limit is an element c of P
such that the identity

(c,a)p = lim(cy, a)p
holds for every element a of P. The identity

(c,c)yp = lim(cy,, cn)p
is satisfied. The identity

(c,a)y = lim(c,,a)y

holds for every element a of H. The identity
(c,c)y = im{cy, cn)n

is satisfied.

Since the limit
lim({c,, b) o

exists for every element b of Q and since the limit

lim(cy, cn)o

exists, ¢ is an element of Q which is the limit of the elements ¢,, in the metric topology of
Q. The element c of the intersection space is the limit of the elements ¢, of the intersection
space in the metric topology of the space.

The Cartesian product of P and Q is isomorphic to the Cartesian product of H and
P A Q. If ais an element of P and if b is an element of O, a unique element ¢ of P A Q
exists such that the identity

(a—c,a—c>p+(b—|—c,b—|—c>Q= <a+b7a+b>H+<cvc>PAQ
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is satisfied. Every element of the Cartesian product of H and P A Q is a pair (a + b, ¢) for
elements a of P and b of Q for such an element ¢ of P A Q. Since H is a Krein space and
since P A Q is a Hilbert space, the Cartesian product of P and Q is a Krein space. Since
P is a Krein space, it follows that Q is a Krein space.

The existence of a Krein space Q with the desired properties has now been verified.
Uniqueness is proved by showing that a Krein space Q" with these properties is isometrically
equal to the space Q constructed. Such a space Q' is contained contractively in the space
Q. The self-adjoint transformation 1 — P in H coincides with the adjoint of the inclusion
of @ in H. The space P A Q' is a Hilbert space which is contained contractively in the
Hilbert space P A Q. Since the inclusion is isometric on the range of P(1 — P), which is
dense in both spaces, the space P A Q' is isometrically equal to the space P A Q. Since the
Cartesian product of P and Q’ is isomorphic to the Cartesian product of P and Q, the
spaces Q and Q' are isometrically equal.

This completes the proof of the theorem.

The space Q is called the complementary space to P in H. The space P is recovered as
the complementary space to the space Q in H. The decomposition of an element ¢ of ‘H
as ¢ = a + b with a an element of P and b an element of Q such that equality hold in the
inequality

<Cv c)H < <6L, CL>'p + <b7 b)Q

is unique. The minimal decomposition results when «a is obtained from ¢ under the adjoint
of the inclusion of P in H and b is obtained from ¢ under the adjoint of the inclusion of Q

in H.

A construction is made of complementary subspaces whose inclusion in the full space
have adjoints coinciding with given self-adjoint transformations.

Theorem 14. If a self-adjoint transformation P of a Krein space into itself satisfies the
mequality
P? <P,

then unique Krein spaces P and Q exist, which are contained continuously and contractively
in H and which are complementary spaces in ‘H, such that P coincides with the adjoint of
the inclusion of P in H and 1 — P coincides with the adjoint of the inclusion of Q in H.

Proof of Theorem 14. The proof repeats the construction of a complementary space under
a weaker hypothesis. The range of P is considered as a vector space P’ with scalar product
determined by the identity

<PC7 Pc>73’ = <PC, C>7‘L7

for every element ¢ of H. The space P’ is contained continuously and contractively in the
space H. The transformation P coincides with the adjoint of the inclusion of P’ in H. A
Krein space Q, which is contained continuously and contractively in H, is defined as the
set of elements b of H such that the least upper bound

(b,0)o = sup[{a +b,a+b)y — (a,a)p]
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taken over all elements a of P’ is finite. The adjoint of the inclusion of @ in H coincides
with 1 — P. The complementary space to Q in H is a Krein space P which contains the
space P’ isometrically and which is contained continuously and contractively in H. The
adjoint of the inclusion of P in H coincides with 1 — P.

This completes the proof of the theorem.

A factorization of continuous and contractive transformations in Krein spaces is an
application of complementation theory.

Theorem 15. The kernel of a continuous and contractive transformation T of a Krein
space P into a Krein space Q is a Hilbert space which is contained continuously and
1sometrically in P and whose orthogonal complement in P is mapped isometrically onto a
Krein space which is contained continuously and contractively in Q.

Proof of Theorem 15. Since the transformation T of P into Q is continuous and contractive,
the self-adjoint transformation P = TT* in Q satisfies the inequality P2 < P. A unique
Krein space M, which is contained continuously and contractively in Q, exists such that
P coincides with the adjoint of the inclusion of M in Q. It will be shown that T" maps P
contractively into M.

If a is an element of P and if b is an element of Q, then
(Ta+ (1 —P)b,Ta+ (1— P)b)g
= (T(a—T7"b),T(a —T"b){(g+)b,b)o + (b, T(a —T*b))g + (I'(a —T*b),b) o
is less than or equal to
(a =T*b,a —T*b)p + (b,b)g + (T"b,a — T*b)yp + (a — T*b, T*b)p
= (a,a)p + (1 =TT*)b,b)g.
Since b is an arbitrary element of O, T'a is an element of M which satisfies the inequality
(Ta, Taym < (a,a)p.
Equality holds when a = T™b for an element b of Q since
(TT b, TT*b)pg = (TT*b,byg = (T"b, T*b)p.

Since the transformation of P into M is continuous, the adjoint transformation is an
isometry. The range of the adjoint transformation is a Krein space which is contained
continuously and isometrically in P and whose orthogonal complement is the kernel of T'.
Since T is contractive, the kernel of T' is a Hilbert space.

This completes the proof of the theorem.

A continuous transformation of a Krein space P into a Krein space Q is said to be a
partial isometry if its kernel is a Krein space which is contained continuously and isometri-
cally in P and whose orthogonal complement is mapped isometrically into Q. A partially
isometric transformation of a Krein space into a Krein space is contractive if, and only
if, its kernel is a Hilbert space. Complementation is preserved under contractive partially
isometric transformations of a Krein space onto a Krein space.
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Theorem 16. If a contractive partially isometric transformation T maps a Krein space
H onto a Krein space H' and if Krein spaces P and Q are contained continuously and
contractively as complementary subspaces of H, then Krein spaces P’ and Q', which are
contained continuously and contractively as complementary subspaces of H', exist such that
T acts as a contractive partially isometric transformation of P onto P’ and of Q onto Q’.

Proof of Theorem 16. Since the Krein spaces P and O are contained continuously and
contractively in H and since 7' is a continuous and contractive transformation of H into
H', T acts as a continuous and contractive transformation of P into H' and of Q into H'.
Krein spaces P’ and Q’, which are contained continuously and contractively in H’, exist
such that T acts as a contractive partially isometric transformation of P onto P’ and of
Q onto Q’. It will be shown that P’ and Q' are complementary subspaces of H'.

An element a of P’ is of the form Ta for an element a of P such that
(Ta,Ta)p = {(a,a)p.
An element b of Q' is of the form T'b for an element b of Q such that
(Th, Tbygr = (b,b)o.
The element ¢ = a + b of H satisfies the inequalities
{c,c)n < (a,a)p + (b,b)o

and
<TC, TC>'H’ < <Cv C)’H-

The element T'c = Ta + Tb of H’' satisfies the inequality

<TC, TC)H’ < <TCL, Ta’)P’ + <Tb7 Tb> Q-

An element of H' is of the form T¢ for an element ¢ of H such that
(T'e,Tc)y = (c,c)y.
An element a of P and an element b of Q exist such that ¢ = a + b and
(e, 0 = (a,a)p + (b,b)o.
Since the element T'a of P’ satisfies the inequality
(T'a, Th)p: < (a,a)p
and since the element Tb of Q' satisfies the inequality

(Tb,Tb)or < (b,b)g,
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the element T'c of H satisfies the inequality
<TC, TC)H/ > <TCL, Ta>7:w + <Tb, Tb> Q-
Equality holds since the reverse inequality is satisfied.

This completes the proof of the theorem.

A canonical linear system which is conjugate isometric and whose state space is a Krein
space is constructed whose transfer function is a given power series W (z) with operator co-
efficients when multiplication by W (z) is densely defined as a transformation with domain
and range in C(z).

A self-adjoint transformation H with domain and range in the Cartesian product C(z) x
C(z) is defined by taking (f(z),g(z)) into (u(z),v(z)) when multiplication by W (z) takes
f(2) into v(z) and the adjoint of multiplication by W (z) takes g(z) into u(z). The spectral
subspace of contractivity for the self-adjoint transformation H is an invariant subspace in
which the restriction of H is contractive and whose orthogonal complement is an invariant
subspace in which the inverse of H is contractive. Eigenfunctions for the eigenvalues one

and minus one are included in the spectral subspace of contractivity for the transformation
H.

The existence and uniqueness of the spectral subspace of contractivity for the self-
adjoint transformation H are given by the Hilbert construction of invariant subspaces for
the isometric transformation

(H —w™ )" (H - w)

of the Cartesian product space C(z) x C(z) into itself when w is a nonreal number. The
construction is independent of the choice of w.

An element of the spectral subspace of contractivity for H is the sum of an element
(f(2),9(2)) for which g(z) vanishes and an element (f(z),g(z)) for which f(z) vanishes.

An element of the orthogonal complement of the spectral subspace of contractivity for
H is the sum of an element (f(z), g(z)) for which g(z) vanishes and an element (f(z), g(2))
for which f(z) vanishes.

The spectral subspace of contractivity for multiplication by W (z) is defined as the set of
elements f(z) of C(z) such that (f(z),0) belongs to the spectral subspace of contractivity
for H.

The spectral subspace of contractivity for the adjoint of multiplication by W (z) is the set
of elements g(z) of C(z) such that (0, g(z)) belongs to the spectral subspace of contractivity
for H.

Since multiplication by z is an isometric transformation of C(z) into itself which com-
mutes with multiplication by W (z), the adjoint transformation which takes f(z) into
[f(2) — f(0)]/z acts as a partially isometric transformation of the spectral subspace of
contractivity for the adjoint of multiplication by W(z) into itself. The transformation
which takes f(z) into [f(z) — f(0)]/z acts as a partially isometric transformation of the or-
thogonal complement of the spectral subspace of contractivity for multiplication by W (z)
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onto itself. The spectral subspace of contractivity for multiplication by W (z) contains
zf(z) for an element f(z) of C(z) if, and only if, it contains f(z). The orthogonal comple-
ment of the spectral subspace of contractivity for the adjoint of multiplication by W (z)
contains zf(z) for an element f(z) of C(z) if, and only if, it contains f(z).

Since multiplication by W (z) is a contractive transformation of the spectral subspace
of contractivity for multiplication by W (z) into the spectral subspace of contractivity for
the adjoint of multiplication by W (z), it acts as a partially isometric transformation of the
spectral subspace of contractivity for multiplication by W (z) onto a Hilbert space which is
contained contractively in the spectral subspace of contractivity for the adjoint of multi-
plication by W (z). The complementary space in the spectral subspace of contractivity for
the adjoint of multiplication by W (z) of the image of the spectral subspace of contractivity
for multiplication by W (z) is a Hilbert space P which is contained contractively in the
spectral subspace of contractivity for the adjoint of multiplication by W (z).

Since the inverse of multiplication by W (z) is an injective and contractive transforma-
tion of the orthogonal complement of the spectral subspace of contractivity for the adjoint
of multiplication by W (z) into the orthogonal complement of the spectral subspace of
contractivity for multiplication by W (z), it acts as an isometric transformation of the
orthogonal complement of the spectral subspace of contractivity for the adjoint of multi-
plication by W (z) onto a Hilbert space which is contained contractively in the orthogonal
complement of the spectral subspace of contractivity for multiplication by W (z). The com-
plementary space in the orthogonal complement of the spectral subspace of contractivity
for multiplication by W(z) in the image of the orthogonal complement of the spectral
subspace of contractivity for the adjoint of multiplication by W(z) is a Hilbert space Q
which is contained contractively in the orthogonal complement of the spectral subspace of
contractivity for multiplication by W(z).

A transformation is defined of the set of elements of the spectral subspace of contractivity
for multiplication by W (z) which are orthogonal to the elements with constant coefficient
zero into the space Q is defined by taking f(z) into [f(z) — f(0)]/z. The elements of Q
obtained are included isometrically in C(z).

A transformation is defined of the set of elements of the orthogonal complement of
the spectral subspace of contractivity for the adjoint of multiplication by W (z) which are
orthogonal to the elements with constant coefficient zero into the space P is defined by
taking f(z) into [f(z) — f(0)]/2z. The elements of P obtained are included isometrically in
C(2).

The augmented space P’ is the set of elements f(z) of C(z) such that [f(z) — f(0)]/z
belongs to P with scalar product determined by the identity for difference quotients

I (2) = £O)]/2l = £ ()5 — |FO)[*.

The space P is contained contractively in the space P’. The elements of the orthogonal
complement of the spectral subspace of contractivity for the adjoint of multiplication by
W (z) which are orthogonal to elements with constant coefficient zero belongs to P’ and
are orthogonal to P. They are elements of the complementary space to P in P’ which are
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included isometrically in C(z) and whose orthogonal complement is the set of elements of
the complementary space to P in P’ which belong to the spectral subspace of contractivity
for the adjoint of multiplication by W (z). Multiplication by W (z) acts as a partially
isometric transformation of the set of elements of the spectral subspace of contractivity
for multiplication by W (z) which are orthogonal to elements with constant coefficient zero
onto the set of elements of the complementary space to P in P’ which belong to the spectral
subspace of contractivity for the adjoint of multiplication by W(z).

The augmented space Q' is the set of elements f(z) of C(z) such that [f(z) — f(0)]/z
belongs to Q with scalar product determined by the identity for difference quotients

If(2) = £(0))/2ll = IF ()l = 1 (O)F*.

The space Q is contained contractively in the space Q'. The elements of the spectral
subspace of contractivity for multiplication by W (z) which are orthogonal to elements
with constant coefficient zero belong to Q" and are orthogonal to Q. They are elements
of the complementary space to Q in Q' which are included isometrically in C(z) and
whose orthogonal complement is the set of elements of the complementary space to Q in
Q' which belong to the orthogonal complement of the spectral subspace of contractivity
for multiplication by W (z). The inverse of multiplication by W (z) acts as an isometric
transformation of the set of elements of the orthogonal complement of the spectral subspace
of contractivity for the adjoint of multiplication by W (z) which are orthogonal to elements
with constant coefficient zero onto the set of elements of the complementary space to Q in
Q' which belong to the orthogonal complement of the spectral subspace of contractivity
for multiplication by W (z).

Multiplication by W (z) acts as a partially isometric transformation of the complemen-
tary space to Q in Q' onto the complementary space to P in P’. An injective and con-
tractive transformation of the complementary space to Q@ in Q' into the coefficient space
is defined by taking a power series into its constant coefficient. Since the dimension of the
complementary space to Q in Q" does not exceed the dimension of the coefficient space,
a power series V' (z) with operator coefficients exists such that multiplication by V'(z) is a
contractive transformation of C(z) into itself and such that multiplication by V' (z) acts as
a partially isometric transformation of the coefficient space onto the complementary space
to Q in Q. The space Q is isometrically equal to the state space H(V') of a canonical
linear system which is conjugate isometric and has transfer function V' (z).

Multiplication by the power series
U(z) = W(2)V(2)

with operator coefficients is a contractive transformation of C(z) onto itself which acts as
a partially isometric transformation of the coefficient space onto the complementary space
to P in P’. The space P is isometrically equal to the state space H(U) of a canonical
linear system which is conjugate isometric and has transfer function U(z).

The spaces H(U) and H(V') are applied in the construction of a canonical linear system
which is conjugate isometric and whose transfer function is W (z). The state space H(W)
of the linear system is a Krein space.
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Theorem 17. If W(z) is a power series with operator coefficients such that multiplication
by W (z) is densely defined as a transformation with domain and range in C(z), then W (z)
18 the transfer function of a canonical linear system which is conjugate isometric and whose
state space H(W) is a Krein space. Power series V(z) and

U(z) = W(z)V(2)

with operator coefficients exist such that multiplication by U(z) and multiplication by V(2)
are contractive transformations of C(z) into itself, such that the space H(U) is contained
contractively in the space H(W'), and such that multiplication by W (z) is an anti-isometric
transformation of the space H(V') onto the orthogonal complement of the space H(U) in
the space H(W).

Proof of Theorem 17. It will be shown that the Krein space H which is the orthogonal
sum of the Hilbert space P and the anti—isometric image of the Hilbert space Q under
multiplication by W (z) is the state space of a canonical linear system which is conjugate
isometric and has transfer function W (z).

The augmented space H' is defined as the set of power series f(z) with vector coefficients
such that [f(z) — f(0)]/z belongs to H with scalar product determined by the identity for
difference quotients

([f(2) = FO))/2,[f(2) = F(O)]/2)n = (F(2), f ()3 — [F(O)]".
The augmented space H' is a Krein space which is the orthogonal sum of the augmented
Hilbert space P’ and the anti-isometric image of the Hilbert space @ under multiplication
by zW (z).

The Hilbert space P is contained contractively in the Krein space H’. The comple-
mentary space to P in H’ is the orthogonal sum of a Hilbert space, which is the partially
isometric image of the coefficient space under multiplication by

U(z) = W(z)V(2),
and the anti-isometric image of the Hilbert space Q under multiplication by zW (z).

The partially isometric image of the coefficient space under multiplication by U(z) is
the partially isometric image under multiplication by W(z) of the complementary space

to Q in Q.

Multiplication by W (z) is a partially anti-isometric transformation of the augmented
Hilbert space Q' onto the complementary space to P in H’ whose kernel is the comple-
mentary space to @ in Q'. Multiplication by W (z) is an anti-isometric transformation of
@ into the complementary space to P in H.

Multiplication by W (z) acts as a partially isometric transformation of the coefficient
space onto the complementary space to the image of Q in the complementary space to P
in H’. This verifies that the Krein space H is contained contractively in the augmented
Krein space H' and that multiplication by W (z) is a partially isometric transformation of
the coefficient space onto the complementary space to H in H’.

This completes the proof of the theorem.



