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1. Introduction

Square functions and square function estimates are a classical topic
and a central tool in harmonic analysis, in particular in the so-called
Littlewood—Paley theory. Their history can be traced back to almost
a century ago, see [?] for a historical account and [?, 7, ?] for the
development from the 1960s on. One of the classical instances of a
square function is

(L) )@= ([T nwPe)”

where ¢ € Ly(R?) decays reasonably fast at infinity and ¢;(z) =
t=4p(x/t) for r € R4 and t > 0. A “square function estimate” then
reads

02 sufly, = ([ N H@I )", <,

In many situations, ¢ is radial. Then its Fourier transform is radial,
too, and can be written as ¢(&) = ¥(|¢]) for € € R Hence,

Gk f = FHo(te) - F (&) = F L (W([te]) - F (&) = w(t V=A) [,

where we employ the functional calculus for the Laplace, or better, the
Poisson operator. Hence, the abstract form of (1.2) is

13) [ wtearse )",

where A := /—A; and taking ¢(z) := ze™* we recover the classical
Littlewood-Paley g-function.

From the mid 1980’s on, the theory of functional calculus for secto-
rial operators was developed by several people. Building on the sem-
inal works [?] and [?] and inspired by [?], Cowling, Doust, McIntosh
and Yagi in [?] established a strong link between the boundedness of
the H*>-calculus for sectorial operators A on (closed subspaces of) L,-
spaces and square functions of the form (1.3). Kalton and Weis in
an unpublished and unfortunately never finalized manuscript [?] then
showed how one could pass from L,-spaces to general Banach spaces.
Their manuscript subsequently circulated and inspired a considerable
amount of research.

The main novelty in Kalton and Weis’ approach from [?] was to
employ the class of so-called v-radonifying operators in order to define
square functions. This step is motivated by two observations. On the

S Ik, »
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one hand,
([ wease )" = (S irner)”
0 k=1
where (e,)nen is an orthonormal basis of H := Ly(R,;%%) and Tf :
H — X :=L,(R?) is the operator defined by
(1.4) (Tf)h ::% MOBEA L (he B).

(This works in every Banach lattice X, see Appendix ??.) The second,
more decisive step, is based on the norm equivalence

Yo Yo
|2 )™, ~ (BISS v wl)

where () is an independent sequence of standard Gaussian random
variables. (This equivalence holds true in every Banach lattice X of
finite cotype, see Theorem ?7.) Hence, the square function estimate
(1.3) can be reformulated as

w5) (EIX e @nell)” s 11

with T'f being as above. But this means that the operator T'f is 7-
radonifying and its y-norm satisfies ||T'f|l, < [[f|lx. (See Appendix
B for the definition and basic properties of the space y(H;X) of v-
radonifying operators.)

The decisive feature of this new formulation of the square function
estimate is that the lattice structure of X = L, does not appear any
more. With it, a door is opened to define square function estimates
over general Banach spaces X. Hence, the following definition.

Definition 1.1. Let X,Y be Banach spaces. Then an (abstract)
(X,Y)-square function is a linear operator

Q :dom(Q) = ~(H;Y), dom(Q) € X

for some Hilbert space H. A dual (X, Y)-square function is a linear
operator

Q"+ dom(Q?) — A(H; Y) = 4/(H'Y"),  dom(Q?) C X'
for some Hilbert space H.

A square function estimate or a quadratic estimate for the
(X, Y)-square function @) is any inequality of the form

(1.6) [Qz]l., < Clx|| for all z € dom(Q)
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for some constant C' > 0. If () is densely defined, such a square function
estimate holds true if and only if () extends to a bounded operator
Q : X — ~v(H;Y). Note that a closed and densely defined square
function satisfies a square function estimate if and only if it is fully

defined.
Similarly, an estimate of the form

%[, <Cla’ll (2 € dom(QY))

is called a dual square function (quadratic) estimate. The usual
examples of dual square functions are not densely, but only weakly*-
densely defined, and hence in general a dual square function estimate
does not automatically lead to a bounded operator X’ — ~'(H’; Y").

Note that one always arrives at a (X, Y')-square function by starting
with an operator

A:dom(A) —» L(HY), dom(A4) C X
and taking its part in y(H; X), i.e., A, : dom(A4,) = v(H;Y) with
dom(A,) = {z € dom(A) | Ax € v(H;Y)}, A,x:= Ax.

It is easy to see that A, is a closed square function if A is closed.
(Obviously, a similar construction is possible to obtain dual square
functions.)

If one takes H the one-dimensional Hilbert space, then L(H;Y) 2 Y,
and hence every (bounded) operator can be trivially viewed as a square
function (estimate).

A Functional Calculus with Square Functions.
In this paper, more precisely in Chapter 2, we build on the above
definition and present a novel and systematic account of square function
estimates related to functional calculus. For the sake of readiblity, this
will be carried out in the context of H*-calculus only. However, in
Chapter ?? we sketch how notions and results can be generalized to
other types of functional calculi.

One main feat is that we cover square functions associated with
expressions of the general form

b(t, A),

where the common square functions for sectorial or strip-type operators
usually work with expressions of the form

P(tA) or Y(t+ A),
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repectively. What is more, we do not deal with square functions indi-
vidually but develop a whole calculus of square functions in the spirit
of general functional calculus philosophy. (That is: working with func-
tions instead of working with operators.)

Let us illustrate this idea for the case of sectorial operators. (For
convenience we have included a brief introduction to the functional
calculi of strip-type and sectorial operators in Chapter ?7.)

Given a sectorial operator A of angle wy on a Banach space X and a
function ¢ € HP(S,,) with w € (wp, 7) one considers — for fixed z € X
— the vector-valued function

(0,00) — X, t— Y(tA)z.

Following Kalton and Weis [?] one should interpret this function as an
operator
Ty : Ly(R ;%) — X
via (Pettis) integration’, i.e.
> dt
(Tyz)h = / ey (tA)e
0

for h € H := Ly(R;%), cp. (1.4). One then asks whether the operator
Tyx is y-radonifying and obeys an estimate of the form

(1.7) 1Ty arexy Sl

However, for 2 € dom(A)Nran(A) one can employ the definition of the
functional calculus by Cauchy integrals to obtain

Tt = [ hwieaied = [T nig= [oe)Re Awas
- % . (/Ooo h(t)y(tz) %) R(z, A)xdz

~( /0 " h(ty(tz) £) ().

This step indicates an important change in perspective: We interpret
¥ (tz) as a function of z € S, with values in H and write

v:S,— H, U(z)(t) == (tz).
Then the mapping

2 (W)= [ hOu() % = (¥

Lef. Appendix 77
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is a scalar H>*-function into which A can be inserted by the functional
calculus. Finally, the resulting operator can be applied to x € dom(A)N
ran(A) resulting in

(hoW)(A)x = ( /0 h(t)w(t2) %) (A)z.
Now, for fixed such z this yields the operator
V(A)z: H— X, (V(A)x)h := (ho¥)(A)z.

(Note that W(A)x = Tyx, by the computation above.) This operator
turns out to be ~-radonifying (see Section 7.4), so we end up with a
square function

U(A) : dom(A) Nran(A) — v(H; X).

In this way, the problem of a square function estimate (1.7) has been
tranformed into the problem of the boundedness of the operator ¥(A)
on X.

Evolving this idea one realizes that the mapping
U i— U(A),

which associates an (in general unbounded) square function with an
H-valued H*-function ¥, has many properties of a functional calculus
(Lemma 2.9, Lemma 2.10). The only difference now is that the func-
tions we are considering have to be H-valued instead of scalar-valued,
and this calculus is a module rather than an algebra homomorphism.
We call this calculus the square functional calculus or, following
Le Merdyin [?], the vectorial functional calculus.

As a result of this new perspective, the problem of a square function
estimate is recognised as just another instance of the central problem of
functional calculus, namely whether applying an unbounded functional
calculus to a certain function leads to a bounded operator or not.

Achievements.

The main objectives of our paper are on the one hand to devise abstract
theorems that govern the calculus of square functions and on the other
hand to reduce known concrete results (for sectorial and strip type
operators) to them. This is achieved in Chapters 3 and 4 where we
identify three basic principles:
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Subordination: The two square functions are connected via a bounded
operator between the underlying Hilbert spaces. (This principle is of-
ten applied to the Fourier transform in the case of strip-type and the
Mellin transform in the case of sectorial operators.)

Integral representations: Here square function and dual square func-
tion estimates are combined with a deep result from the theory of -
radonifying operators. Integral representations are the key to results
that assert bounded (vectorial) H*-functional calculus from the bound-
edness of certain carefully chosen square functions (Theorem 3.12).

(,-Frame-boundedness: This is a (natural, but still rather enigmatic)
boundedness concept for subsets of Hilbert spaces. It lies at the heart
of all known results inferring the boundedness of certain square func-
tions from a bounded scalar H*-calculus. Basically, the main abstract
theorem here asserts that if the H-valued function W has /¢;-frame-
bounded range, then the associated square function W(A) is bounded
(Theorem 4.3).

These abstract results are then, in Chapters 7 and 8 applied to oper-
ators of strip type and to sectorial operators. In particular, we discuss
all the classical integral representations used to infer bounded H -
calculus from bounded square functions, namely:

e Cauchy—Gaufl Representation (Section 8.1)

e Poisson Representation (Section 8.2)

e CDMcY-Representation (Section 8.3)

e Laplace Transform Representation (Section 8.4)
e Franks-McIntosh Representation (Section 8.5

e Singular Cauchy Representation (Section 8.6).

(The first one of these is actually new, and has not been used so far in
the literature.)

One consequence of Theorem 3.12 on integral representations is that
it allows to infer not just the boundedness of a scalar H*-calculus but
of the vectorial one. Hence one of the main results, Theorem 8.1, states
that a densely defined operator (on a Banach space with finite cotype)
with a bounded scalar H**-calculus on a strip has a bounded H>*-square
functional calculus on each larger strip. (This result has been obtained
independently of us by Le Merdy in [?].)

Relation with Work by Others.



SQUARE FUNCTION ESTIMATES AND FUNCTIONAL CALCULI 9

Notation and Terminology.

Banach spaces are denoted by X,Y,Z and understood to be complex
unless otherwise noted. The duality between a Banach space X and
its dual space X' is denoted by (-, ) or (-, ) x x-

For a closed linear operator A on a complex Banach space X we
denote by dom(A), ran(A), ker(A), o(A) and o(A) the domain, the
range, the kernel, the spectrum and the resolvent set of A, respectively.
The norm-closure of the range is written as tan(A). The space of
bounded linear operators on X is denoted by £(X). For two possibly
unbounded linear operators A, B on X their product AB is defined on
its natural domain dom(AB) := {z € dom(B) | Bx € dom(A4)}. An
inclusion A C B denotes inclusion of graphs, i.e., it means that B
extends A.

The inner product of two elements u, v of a Hilbert space H is gener-
ically written as [u,v] or [u,v],. We usually do not identify a Hilbert
space H with its dual space H'. Rather, we write

u:=[,u]l € H,
for u € H, i.e., the mapping
H— H' ur—u=[-,u

is the canonical (conjugate-linear) bijection of H onto its dual H'. The
definition

(1.8) (@, V] = [v,uly (u, ve H)

turns H’ canonically into a Hilbert space, and a short computation
yields @ = u under the canonical identification H = H”. Moreover,
(1.8) becomes

(1.9) Z, 9]y = [y, 2] (z,y € H').
If H=15(9Q) = Ly(2;K) for some measure space (£2,%, 1), we can
identify H' = Ly(2) via the duality
(1.10)
H x H— K, (u,v) — (u,v) = / wvdp (u, v € Ly(2)).
Q

Under this identification, the conjugate w of ©w € H as defined above
coincides with the usual complex conjugate of u as a function on 2.

For an open subset O C C of the complex plane we let H*(O) be the
algebra of bounded holomorphic functions on O with norm || f||y4e =
sup{|f(z)| | z € O}.

Unless explicitly noted otherwise, the real line R carries the Lebesgue
measure dt and the set (0, 00) of positive reals carries the measure .
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We abbreviate
L7(0,00) := Ly((0, 00); A (0 <p<o0).

The Fourier transform of a function f € L;(R) is

F()(#) = Fit) = / f(s)e s (tE€R).

The inverse Fourier transform is then given by the formula

Flos) =g'(5) = 5- [odt (sem

R
for g € Li(R).

Part I. Theory

2. Square Functions Associated with a Functional
Calculus
In this chapter we shall associate square functions with a given (holo-
morphic) functional calculus. The definition of a general square func-
tion, the outline of our approach and a justification for it have been
presented in the Introduction (page 3) so that we do not repeat them

here. We start with a short introduction on abstract functional calculus
and then pass to the “vectorial” case, where square functions appear.

2.1. Scalar Functional Calculus.
Let F be a commutative algebra with a unit element 1 and X a Banach
space, and let furthermore a mapping

® : F — {closed single-valued operators on X'}
be given. For each f € F the set of its regularisers is
Regy(f) :={e e F | ®(e), Dlef) € L(X)}.
A subset M C Regg(f) is called determining for ®(f) if one has
(2.1) O(fla=y <<= VeeM:d(ef)r=o(e)y

for all z,y € X. Since ®(f) is a (single-valued) operator it follows that
if M is determining for ®(f) then

[ ker(®(e)) = {0}.

eeM

Now, the pair (F,®) is called an (unbounded) F-calculus on X if
the following axioms hold:
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1) (1) =1
2) ©(f)+2(9) CO(f +9).
3) ©(f)®(g) € (fg) and

dom(®(f)®(g)) = dom(®(g)) N dom(®(fg)).

4) For each f € F its set of regularisers Regg(f) is determining for

().
Each element e € (. Rege(f) is called a universal regularizer. A
subset M of universal regularisers is called (universally) determin-

ing if it is determining for each f € F. (Universally determining sets
need not exist.)

Remark 2.1. It follows easily from 2) and 3) that ®(f +¢g) = ®(f) +
®(g) and O(fg) = ©(f)P(g) if P(g9) € L(X). From 3) it follows that if
e € Regy(f) and y = ®(f)z, then

D(e)y = ()0 (f)x = B(ef)z

and hence the implication “=" in (2.1) already follows from 3).
If e € Regg(e) is injective, then it follows from 4) that

O(f) = ®(e) " ®(ef).

In [?, Chapter 1] it has been described how this formula can be used
to extend a so-called “elementary” functional calculus and this is the
way most functional calculi are obtained. In [?] it has been described
how the more general requirement 4) can be made the basis of a similar
extension procedure. In any case, for the purpose of this paper, it is
not relevant how to arrive at a given unbounded calculus. The only
thing matters are its formal properties.

From now on, we shall almost exclusively consider the case F = H*(O),
the algebra of bounded holomorphic functions on some open set O C C
(or C%). Then we speak of a (possibly unbounded) H*®-calculus on O.
In this situation, if ®(f) € L£(X) for each f € H*(O), then

O : H®(0) — L£(X)

is an algebra homomorphism. (Conversely, each such algebra homo-
morphism constitutes a functional calculus, i.e., satisfies the axioms
from above.) If, in addition, there is C' > 0 such that

[N < Clifllgee forall f e HZ(O),

then we speak of ® as a bounded H*-calculus on O. (By the closed
graph theorem, in practically all interesting cases a H*(O)-calculus
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satisfying ®(f) € L(X) for all f € H*(O) will be a bounded H>-
calculus.)

Remark 2.2. If O C Cis open, then by Liouville’s theorem the algebra
H>(Q) is only interesting if ) # O # C.

Now suppose that (H*(O),®) is a functional calculus on X and
suppose in addition that C\ O has nonempty interior U, say. For each
A € U the function ry(z) := (A — z)~! is holomorphic and bounded
on O. If we suppose in addition that Ry := ®(ry\) € L(X), then this
yields a pseudo-resolvent on U. Hence by [?, Proposition A.2.4] there
is a unique operator A with R(\, A) = R, for all A € U. (This operator
is single-valued if and only if one/each R, is injective.) It is common
to call ® a functional calculus for A and write f(A) := ®4(f) := P(f)
for f € H*(O).

Note that if f,, € H*(O) is a uniformly bounded sequence which
converges pointwise (= locally uniformly) on O to a function f, then
also f € H*(O). In this case we say that f, — f pointwise and
boundedly, and call this bp-convergence.

At times we shall need that the functional calculus (H*(O), ®) in
question is in some sense continuous with respect to bp-convergence.
In order to make this more precise, let us call a point + € X bp-good
if x € dom(®(f)) for all f € H*(O), and if (f,), is a sequence in
H>°(O) that bp-converges on O to f € H*(O), then

(fn)r — @(f)x

in X. The following is a useful fact about bp-good points. Its proof is
straightforward.

Lemma 2.3. Let (H*(O),®) be a functional calculus. Then the set
of bp-good points is a subspace of X, invariant under each ®(f), f €
H>(0).

A universal regulariser e € H>*(O) is called bp-good whenever (f,,),
is a sequence in H*(O) that bp-converges on O to f € H*(O), then

®(efn) = (ef)
strongly on X. In other words, e is bp-good if each = € ran(®(e)) is
bp-good.
Our first continuity property of the functional calculus shall be ex-
pressed in terms of the set
Co :={e € H*(O) | e is bp-good}.

A functional calculus (H*(O), ®) is called standard if the set Co of
bp-good universal regularisers is universally determining.
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Lemma 2.4. Let (H*(0), ®) be a standard functional calculus. Then
the following holds: If f, — f pointwise and boundedly, and if x,y € X
are such that x € dom(®(f,)) for alln € N and

O(fu)r =y,
then x € dom(®(f)) and ®(f)z = y.

We say that the convergence lemma holds for a functional calculus
(H>*(0O), @) if the following is true: whenever f, — f pointwise and
boundedly on O and ®(f,,) € L(X) for all n € N and sup,,cy || 2(f)|| <
oo, then ®(f) € L(X) and ®(f,,) — P(f) strongly as n — oo.

Lemma 2.5. Let (H*(O),®) be a functional calculus such that the
space of bp-good points of X is dense in X. Then the convergence
lemma holds.

Corollary 2.6. Let (H*(O), ®) be a functional calculus such that each
operator ®(f), f € H®(O), is bounded. If the functional calculus is
standard or the convergence lemma holds, then ® : H*(O) — L(X) is
bounded.

The functional calculi most relevant in the remainder of the paper
are the ones for sectorial and strip type operators. Although their
construction can be found at several places in the literature, e.g. in [?,
Chapters 2 and 4], the standard presentations suffer from an unnatural
asymmetry in view of the exp / log-correspondence of sectors and strips,
cf. Remark 7.11 below. Therefore, we have taken the opportunity to
give a slightly modified account that avoids that shortcoming and in
fact appears to be the most natural and the most general at the same
time. See Chapter 7 for details.

The functional calculus for a strip type operator A is standard, and
the bp-good points form a dense subspace if A is densely defined, see
Lemma 7.2. Analogously, the functional calculus for an injective sec-
torial operator A is standard, and the bp-good points form a dense
subspace if A has dense domain and dense range, see 77.

2.2. The Square Functional Calculus.

We shall now associate square functions with a given functional cal-
culus. For the necessary definitions and results about y-radonifying
operators, the reader is referred to Appendix B. Let us fix (once and
for all) a functional calculus (H*(O), ®) over some open set O C C (or
C?) on some Banach space X.
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Let H be a Hilbert space with (Banach space) dual H’, where the
duality is denoted by

()=o) Hx H = C, (h,h'y = 1h'(h)

for h € H, h' € H'. We identify H with H” via the canonical mapping,
i.e., elements h € H are regarded also as functionals on H’. Hence, for
a H'-valued function f: O — H' we can form the scalar function

hof: 0 — C, (hof)(z) = (h, f(2)) g (2 €0, h € H).
If f € H®(O; H') then hof € H*(O) and hence ®(hof) is defined as

a closed operator on X. We then define the operator
O(f) : dom(®(f)) — L(H; X)
by
[®(f)alh = B(hof)z,
on its natural domain dom(®(f)) given by

x € dom(P(f)) ALy e dom(®(hof)) for all h € H and

(h+— ®(hof)x € L(H; X).
This definition/notation is consistent with the original notation under

the identification H*(O; H') = H*(O) in the case that H = C is one-
dimensional. The following lemma is straightforward.

Lemma 2.7. Let (H*(O), ®) ba functional calculus and f € H>*(O; H').
Then dom(®(f)) contains all bp-good points.

In the next step we take the part of ®(f) in v(H; X) to arrive at the
square function

Q. (f) : dom(P,(f)) — v(H; X), O, (f)r = ®(f)r, where

dom(®,(f)) = {z € dom(®(f)) | ®(f)x € v(H; X)}.
We call the square function ®,(f) bounded if dom(®,(f)) = X and
O, (f) : X =~ (H; X)

is a bounded operator.
In the same way one obtains the operator ®.,_(f) by taking the part
of ®(f) in yoo(H;X). If X does not contain a copy of ¢y, ®,(f) =

Dy (f)-

If the functional calculus is standard, the following lemma sometimes
facilitates computations.
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Lemma 2.8. Let (H*(0), ®) be a standard functional calculus on some
Banach space X, let f € H*(O; H') and x € X. Define

D(f,x) :={h € H | x € dom(®(hof))} C H.
Then the following assertions hold:

a) One has x € dom(®(f)) if and only if there is a dense subspace D
of H with D C D(f,x) and the operator D — X, h — ®(hof)z is
bounded.

b) One has x € dom(®.,_(f)) if and only if there is a dense subspace
D of H with D C D(f,x) and there is ¢ > 0 such that

EHZ %Cb(eof)xHi <c

ecF
for all finite orthonormal systems F C D. In this case,

[ ()]l < e

c) Suppose that X does not contain a copy of co and (e4)acr 5 a
fized orthonormal basis of H. Then ®.(f) is bounded if and only
if ®(eqof) € L(X) for all o and there is a constant ¢ > 0 such

that
B[}, o e®each)a]” < ¢ o]
forallxz e X. In thzs case, ||, ()] < ec.

Proof. a) One implication is clear. For the converse, suppose that
D C D(f,x) is dense in H and ¢ > 0 is such that

(2.2) [@(hof)z| < cl|hl]
for all h € D. If h € H is arbitrary, there is a sequence (h,,), in D
with h, — h. Then h,of bp-converges to hof and (®(h,of)x), is a
Cauchy sequence in X. Since the functional calculus is standard, by
Lemma 2.4 it follows that h € D(f,z) and the norm estimate (2.2)
holds. Hence z € dom(®(f)) as claimed.
b) Again, one implication is trivial. For the converse we note that it
follows from the assumption that ||®(hof)|| < v/2¢||h|| for every h € D.
By a), x € dom(®(f)). It is left to show that ®(f) € oo(H;X).
If (e1,...,eq) is any finite orthonormal system in H we can find, by
density and the Gram-Schmidt procedure, a sequence (e, ..., €4n)
of orthonormal systems in D such that e;,, — e; for each 1 < j < d.
As the estimate .

E| S vel@(/)elesn

j=1

2 2
<c
X
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holds for each n € N, it holds also in the limit.

c) As before, one implication is clear. For the converse note that
the hypothesis implies that the dense subspace D := span{e, | « € I}
is contained in D(f,z) for each z € X. Moreover, if F is a finite
orthonormal system in D, each vector in F'is a finite linear combination
of the e,. From the hypothesis it follows by virtue of the contraction
principle that

2 2 2
IEHZeepfye@(eof)xH <z
Hence, applying b) concludes the proof. 0

In the following lemma we collect some properties of the so-obtained
square functions. Note that H*(O; H') is an H*(O)-module with re-
spect to pointwise multiplication.

Lemma 2.9. In the situation just described, the following assertions
hold for each f € H*(O; H'):

a) The operators ®(f) and ®.,(f) are closed.
b) For each g € H*(O; H')

)+ P4(9) € @, (f +9).

o, (f
c) For each g € H*(O)
., (f)®(g) € D5(f - 9)
with dom(®,(f)®(g)) = dom(®(g)) N dom(P,(f - g)).
d) For each g € H*(O)
®(g) 0 ©,(f) € ©4(f - 9)
e) For each g € H*(O) with ®(g) € L(X)
D(g) 0 Dy (f) € D4(f - 9) = P4 (f)2(9)

In particular, dom(®.(f)) is invariant under ®(g).

The assertion d) means: if z € dom(®,(f)) and ®(g)[P,(f)z] €
v(H; X), then z € dom(®,(f - g)) and ®(g)[P,(f)z] = ®,(f - g)z.

Proof. The assertions in b) and c) follow more or less directly from
the corresponding statements about the scalar calculus (H*(O), ®).
Assertion d) is straightforward, and e) is a consequence of ¢) and d).
(Note that by the ideal property of v(H;X), dom(®(g) o ®,(f)) =
dom (@, () .
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From Lemma 2.9 we see that the mapping f +— &, (f) behaves like
a functional calculus, so we call it the vectorial H*-calculus on O.
It is bounded if ®,(f) is a bounded square function for each f €
H>(O; H') and there is a constant C' > 0 such that

125(N)zll, < C I fllwioy Izl (z € X, f € H(O; H')).
This amounts to saying that the mapping
H*(O; H") — L(X;~v(H; X)), [ = 2,(f)

is a bounded operator.

Clearly, if the vectorial H*-calculus is bounded, then the underlying
scalar H*°-calculus is bounded. We shall prove that, essentially, the
converse holds for sectorial/strip type operators, when one allows for
opening up the sector/strip (Theorem 8.1).

Lemma 2.10 (Convergence Lemma for Square Functions).

Let (H*(O), ®) be a functional calculus on a Banach space X such that
the scalar convergence lemma holds. Then the vectorial convergence
lemma holds. More precisely: Let (f,)n be a sequence in H*(O; H')
satisfying

1) sup,en [ fallo < 00,

2) fu(2) = f(2) weakly for all z € O,

3) @,(fn) € L(X;~(H; X)) for alln € N and

4) Sup,en HCI)’Y(fn)HL(X;'y(H;X)) < oo.

Then ®,_(f) € L(X; V00 (H; X)) and O, (fn)r — P, (f)z strongly in
L(H; X) asn — oo, for each v € X.

Proof. Fix h € H. Then sup, ||hof,||., < ||h]sup, ||fall,, < oo and
hof, — hof pointwise on O. Moreover, ®(hof,) € L(X) and

[@(ho fr)z| x = [[[®(fa)z]hlly < |4l ||(I)'y(fn)x"5(1{;x)
< [R[H[®y ()2l ar,x)
for all n € N. This yields
Sup [@(hofu)llz < 1Al sup [P (fo)ll o erix)) -
By the scalar convergence lemma, ®(hof) € L(X) and ®(hof,)

%
®(hof) strongly on X. That is, ®,(f,)x — ®(f)z strongly in L(H; X)
for every x € X. By the 7-Fatou Lemma B.5, ®(f)zx € 7o(H; X). O
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2.3. Dual Square Functions.
Let again (H*(O), ®) be a functional calculus as above. For a Hilbert
space H and a function f: O — H we have

h'of : O — C, (Wof)(2z) =(f(2), M)y (2€0,n €H)
If f € H®(O; H) then h'of € H*(O) for each b’ € H'. Hence we can
define the operator
@U(f) : dom(®(f)) — L(H'; X)
by
[@(f)2'| W = ®(Wof)'’
on its natural domain dom(®?(f)) C X’ given by

o' € dom(®(f)) <L 2/ € dom(®(Wof)) for all W' € H' and

(W — ®(Wof)x') e L(H'; X").
Then we pass to the associated dual square function
D (f)  dom(®y (1) = Y/ (H:X),  Bo(f)a = B f)a
dom(®y(f)) = {x' € dom(@"(f) | BU(f)a’ € 7(H'; X')} C X',
Of course, this is only meaningful if ®(h'of)" is single-valued, i.e., if

O(h'of) is densely defined for each h' € H'. We therefore make the
following

Standing assumption for dual square functions: Whenever we
speak of a dual square function associated with a function f € H*(O; H)
we require that for each ' € H' the operator ®(h'of) is densely defined.

Remark 2.11. In order to talk about square functions for each f €
H>(O; H) we would need that ®(f) is densely defined for each scalar-
valued f € H*®(O). For a strip-type operator this means that it must
be densely defined, whereas for a sectorial operator this means that it
must have dense domain and range.

The following lemma is the analogue of Lemma 2.9.

Lemma 2.12. In the situation just described, the following assertions
hold for f € H*(O; H):

a) The operator ®.,(f) is weak*-to-weak* closed.

b) If g € H*®(O) such that ®(g) € L(X) and if ' € dom(P.(f - g)),
then ®(g)'z" € dom(®(f)) and

D (f)(9)a" = @y (f - g)a".
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Proof. a) is left to the reader. For the proof of b) we fix A’ € H' and
note first that since ®(g) is bounded we have

O(Wo(f - g)) = ((Hof)g) C (2(9)@(R'of)) = (Hof) P (g)
by [?7, A.4.2 and 1.2.2]. The claim now follows easily. O

The following theorem yields a useful characterisation of “dual square
function estimates”. (Recall our notation [u,v] for the scalar product
on H. For an H-valued function f and v € H we also write [f,v] for
the function z — [f(2),v].)

Theorem 2.13. Let (ey)acr be a fized orthonormal basis of H. The
following assertions are equivalent for f € H*(O; H):

(i) @./(f) is a bounded operator ®.,(f) : X' — ~'(H"; X').
(ii) The assignment
T @z):=®(hof)x, h' e H', x € dom(®(h'of))
extends to a bounded operator T : v(H; X) — X.

(iii) There is a constant ¢ > 0 such that

23 | 32 adis ealyeel|, < e B[S vt

for all finite subsets F* C I and z, € dom(®([f,e,])) for a € F.
In this case T = <I>7/(f)’}7(H;X) is the pre-adjoint of @ (f) under the
identification v'(H'; X') =2 v(H; X)', and (2.3) holds with ¢ = ||T|| =
15 (HII-
Furthermore, if g € H*(O) is such that ®(g) € L(X), then

(24) D (F)(@(g) 0 S) = Dg)(®(f)'S) for all S € A(H; X).
Proof. (i)=(ii): By hypothesis, ®./(f) : v(H;X)” — X" is bounded.
Fix ' € X', b’ € H and x € dom(®(h'of)). Then
(@ (fY (W ©),0") o0 = (W © 2, D))
= tr ((©/(f)a") (W @ z))
= (2, [® ()2 P) = (z, B(W'of)a')
= (®(h'of)x, ).

2

Consequently,
D, (f) (W @x)=0(Wof)x =T ®z)e X.
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Since dom(®(h'of)) is dense in X, the linear span of such elements
h' & x is dense in y(H; X ) and the claim follows.

(ii)¢>(iii): This follows since T'(}_ cp€a @ Ta) = >_,cr P(f €al)Ta-
(ii)=(i): It suffices to show that ®..(f) = 17" : X' — ~(H; X) =
v (H'; X'). Fix 2’ € X'. Then

(z, (T/x/)(hl»x,x' = <h/ ® T'x/>%7, -

= (®(h'of)z, )
for all B’ € H and = € dom(®(h'of)). Hence 2’ € dom(P(h'of)") and
(@, (f)' | =D (R'of)'a" = (T'x")h"  forall W' € H'.

That is, ./ (f) =1T1".

For the remaining statement let again A’ € H' and = € dom(®(h'of)).
Then, with S :=h' ® z,

O(g)(T'(S5)) = 2(g)@(W'of)x = B(h'of)P(g)z = T(h @ ®(g)x)

(T(h' @), 2")x x

=T(®(g) 0 S).
Since the linear span of such operators S is a dense subset of v(H; X),
the claim follows from the ideal property of v(H; X). O

2.4. Square Functions over Ly-Spaces.

Up to now we worked with a general Hilbert space H. If one is in
the special situation H = Ly(Q2) = H' for some measure space (£, u1),
it is natural to consider functions of two variables f = f(t,z) in the
construction of square functions.

Lemma 2.14. Let O C C be an open subset of the complex plane, let
f:Q x O — C be measurable and suppose in addition that
1) f(t,-) € H®(O) for p-almost all t € Q2 and
2) sup [ 1f(t.2)f n(dt) < oc.
Q

2€0
Then (z — f(+,2)) € H®(O;Ly(2)).

Proof. Let g € Ly(Q2). It remains to show that the function
F(z) = [ o®)f(t.2) n(an
Q

is holomorphic. To this end, let B be any open ball such that B C O.
Then for a € B

1 f(t, 2)dz
21 Jop z—a

f<t7a) =
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for almost all t € €2, by the Cauchy formula. Fubini’s theorem yields

P = [ o0tauan = o [ FEE

21l Jog 2 —a

for all a € B. By a standard result in complex function theory [?,
Theorem 10.7], F' is holomorphic. O

Remark 2.15. Suppose in addition that (H*(O),®) is a functional
calculus for the (possibly multivalued) operator A, cf. Remark 2.2. For
f as in Lemma 2.14 we then have

@)l = ([ OS2 uan) (Ao

if z € dom(®(f)) and h € H = Ly(©2). In many situations one has

@(f)aln = ( / W(0) 7 (0. 2) dt) () = / Bt F(t, A) ()

at least for vectors = from a large subspace of X. We therefore use the
symbol f(-, A)z or f(t, A)x as a convenient alternative notation — as
a fagon de parler — for the operator ®(f)z. So, whenever expressions
of the form
1/ (t, A)z],

appear, this is just a suggestive notation. It is by no means implied
that “f(¢, A)z” has to make sense literally, which would mean that
x € dom(f(t, A)) for almost all t € Q and [®(f)x]h = [, h(t)f(t, A)zdt
as an integral of an X-valued function as in Appendix ?7?. It is actually
one of the advantages of our approach to square functions that one does
not have to worry about vector-valued integration too much.

3. Square Function Estimates: New from Old

In this chapter we discuss certain general principles that allow to
generate new (dual) square function estimates from known ones. A
fairly trivial instance of such a principle is given by subordination.

3.1. Subordination.
Let us, for the moment, return to a general setting, where X,Y are
Banach and H, K are Hilbert spaces. A square function @ : dom(Q) —
v(H;Y) is called subordinate to a square function R : dom(R) —
v(K;Y'), in symbols:
QI R,

if dom(Q)) O dom(R) and there is a bounded operator 7' : H — K
such that

Qr=RrxoT forall z € dom(R).

Reference to Sec-
torial and Strip
Case



22 BERNHARD H. HAAK AND MARKUS HAASE

The square functions ) and R are called strongly equivalent, in
symbols:

Q= R,
if @ 2 Rand R 2 Q. Note that if @ = R then, by the ideal property,
there is a constant ¢ > 0 such that
Qx| < cl|Rz||, for all z € dom(R).

Analogously, a dual square function Q¢ : dom(Q?¢) — ~'(H';Y’) is
subordinate to a dual square function R? : dom(R?) — «/(H';Y") if
dom(Q?) D dom(R?) and there is a bounded operator 7' : H' — K’
such that
Q% = R% oT for all 2/ € dom(R?).

It is evident that any (dual) square function subordinate to a bounded
(dual) square function is itself bounded. Subordination is a (rather
trivial) way to generate new square function estimates from known
ones.

Now let us return to square functions associated with a functional
calculus (H*(O), ®) over a set O.

Theorem 3.1 (Subordination). Let K be another Hilbert space and
T : K — H a bounded linear operator.

a) If g € H*(O; H') then dom(®,(g)) C dom(®, (1" o g)) and
Q. (T"og)x =D, (g)xoT  forall z € dom(P,(g)).

In particular, (1" o g) X ®,(9). If, moreover, T is surjective,
then @,(T" o g) = ®,(g).

b) If f € H*(O; K) then dom(®..(f)) C dom(®, (T o f)) and
P (Tofla' =D, (f)r' 0T for all " € dom(®.(f)).

In particular, ©.,(T o f) =3 ®.(f). If, moreover, T is injective
with closed range, then ®.,(T o f) =~ ©..(f).

Proof. The first part of a) is an easy exercise. If T is surjective then
there is a bounded operator S : H — K with T'S = Iy. By the first
part, ©.(g) = ©, (5" 0T o g) 2 ®,(1" 0 g) T ®,(g). The proof of b) is
similar. U

Whenever it is convenient, we shall abbreviate ®.(f) 2 ®,(g) and
Q. (f) =~ ®,(g) simply by
fZg and [fry,
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respectively. The same abbreviation is used in the case of dual square
functions. For applications of the subordination principle see Chapter 7
below.

3.2. Direct Sums.
Suppose that H = Hy, & H, is the direct sum of Hilbert spaces Hy, Hs.
Then H' can be canonically identified with

H = (H,® H,)' =2 H & H,

and we shall do so in the following. Given f; € H*(O; H}) for j = 1,2,
we write

D, (f1) ® D4(f2)
for the operator X — v(H; @ Hy; X) with domain

dom (@, (f1) & @, (2)) := dom(®(f1)) N dom(@, ()

and mapping x from that domain to the operator
Hy® Hy = X, (hi, ha) = [©4(f1)x]hy + [@,(f2)x]he.
On the other hand, we may consider the function

f@ o= (f1, ) eHX(O: H1® Hy), (1 ® f2)(2) = (fi(2), fo(2))
and the associated square function @, (f; @ f2).
Corollary 3.2. Let Hy, Hy be Hilbert spaces, and f; € H*(O; H}) for
7 =1,2. Then
D, (f1) ® ©,(f2) = ©,(f1 ® fa).

Proof. Abbreviate H := H; ® Hy and [ := f; & f5. We consider for
7 = 1,2 the projection operators

P;: H— Hj, P;(hy, he) = h;
and the injections

Ji(h1) = (h1,0), Jo(ha) = (0, hy)

for h; € Hy, j = 1,2. Note that the adjoints Pj and J; are simply the
corresponding injection and projection operators, respectively, for the
direct sum Hj & H),.

Now clearly f = P o f; + Pjo fy, hence by a basic rule from Lemma
2.9

(I)W(Pll © fl) + CI)"/(P2/ © f2) - (I)v(f)~

Since P; is surjective, Theorem 3.1 yields

D, (Pjo f;) = @,\(f;).
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In particular, they have equal domains. This leads to

D (Pfo fi) + ®,(Pyo f2) = 2, (f1) ® P, (f2)
by our definition from above.
Next, observe that f; = J; o f and hence

(I)'y(fj) ,j q)v(f)

for j = 1,2. In particular,

dom(®,(f)) € dom(®,(f1)) N dom(®,(/f2))
and this is what was missing to establish the claim. 0

Direct sums of square functions appear, for example, in Example 7.9.

3.3. Tensor Products and Property (a™).
Let H, K be Hilbert spaces and f € H*(O; H') and g € H>*(O; K’).
Then one can consider the function

f©g:0 —Ho K < (HoK) (feg)(z):=[(2)®g(2)

It is then clear that (f ® g) € H*(O; (H ® K)').

The following result yields information about the square function
., (f ®g) in terms of the square functions ®,(f) and ®,(g). (We refer
to Appendix B.6 for background on tensor products of Hilbert spaces,
property (o), and the associated constant C'*.)

Theorem 3.3. Let (H*(O); ®) be a standard functional calculus on a
space X with property (a™), and let f € H*(O; H) and g € H*(0; K),
where H and K are Hilbert spaces. Suppose that the square function
. (g) is bounded and let v € dom(®,(f)). Then z € dom(®,(f ® g))

and

12,(f ® g)z[l., < CT (12 (D) H®4(f)]l, -
Proof. By the ideal property, composition with the operator ®,(g) :
X — v(K; X) yields a bounded operator
O, () :V(H; X) = y(H;y(K; X)), ®(9)°T := @, (g) o T,
the “tensor extension”. As such, its norm is bounded by ||®.,(g)|-

Since X has property (a™) the natural mapping H' ®, (K' ®, X) —
(H®, K) ®, X extends to a bounded operator

JTy(H;y(K; X)) = ~(H @ K X)

with norm C* = C*(X). Hence ®,(g)® as an operator y(H; X) —
v(H ® K; X) with norm < C* ||®.,(g)]-
Fix z € dom(®,(f) and note that for h € H and k € K we have

(h@k)o(f ®g) = (hof) (kog).
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Since, by hypothesis, ®.(g) is bounded, ®(kog) € L£(X) and hence x
lies in the domain of ®((h ® k)o(f ® g)) with

O((h @ k)o(f @ g))w = @((hof)(kog) )z
— ®(kog)®(hof)z = | @, (g)(@(hof)) |k
= [0 (12,(Nalh) |k = |[@,(9)° (@, ()a)]h]k
= [ [2, 9% @ (N)a)] | (h @ k).

So the space D(f ® g, ) (see Lemma 2.8) contains the dense subspace
D :=H®, K of H® K, and

(3.1) O(f @ gz = J"[D,(9) (®4(f)2)]

as operators D — X. As the functional calculus is standard, Lemma
2.8 applies and yields that = € dom(®(f ® g)). Moreover, (3.1) holds
as operators H ® K — X. Since the right side lies in 7(H ® K; X), it
follows that x € dom(®,(f ® g)) and

(I)’Y(f ® g)r = J* [(I)v@)@(q)v(f)x)]
The claimed norm estimate follows. O

Remark 3.4. The proof of Theorem 3.3 reveals that one can omit the
assumption that the functional calculus is standard when one requires
in addition that x € dom(®(f ® g)).

Corollary 3.5. Let H, K be two Hilbert spaces and X be a Banach
space with property (o). Suppose further that for a standard functional
calculus the square functions

Oy(f): X —y(H; X)) and  D4(g) : X — (K X)
are bounded. Then the tensor square function
o (f®g): X — y(HRK; X)
s bounded, too, with

12,(f @)l < CT [ 24(N)II [|24(g)l]

For an application of this lemma, see Lemma 8.10 below.
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3.4. Lower Square Function Estimates 1.
A lower square function estimate is an estimate of the form

[zl x < C[[®4(9)zll,  (x € dom(®,(g)))-

In certain situations one can combine a lower square function esti-
mate, a usual square function estimate and a subordination to show
the boundedness of an operator ®(f) by means of the following result.

Lemma 3.6. Let H, K be Hilbert spaces and let g € H*(O; K') and
g € H>*(O; H'). Suppose that one has a lower square function estimate

Jor qD'y(Q)
lzlx < C 12,(g)zll, (v € dom(D,(g))).

Suppose further that the scalar-valued function f € H*(O) is such that
there is Ty € L(H; K) with

Then
l@ ()]l < Ol 1%, (@),
for all x € dom(®(f)) N dom(P,(7))).
Proof. By Lemma 2.9.c),
D, (9)2(f) € D,(f - g) = @,(T} 0 )

If z € dom(®,(g)), then, by subordination z € dom(®,(T}0g)) as well.
If, in addition x € dom(®(f)) then, still by Lemma 2.9.c), ®(f)x €
dom(®,(g)). Hence,

[2(f)zllx < CllPy(9)@(f)xll, = C[|Dy(g)x o Tyl
< CTs M@ (g)=ll, - m

Lemma 3.6 is an abstract version of the “pushing the operator through
the square function”-technique used by Kalton and Weis in [?] (see also
[7, Theorem 10.9]) to show that a norm equivalence

IR (Fiw + - Azl @ x) ~ 2l

for a strip type operator A implies the boundedness of the H*°-calculus
on a strip, see Section 8.6 below for details.
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3.5. Lower Square Function Estimates II.

We now present some methods to establish lower square function es-
timates. These, however, require slightly stronger assumptions about
the underlying functional calculus. Indeed, eventually we shall work
with a standard functional calculus (H*(O), ®). Recall from Section
2.1 that this means that the set Co of bp-good universal regularisers is
universally determining.

Remark 3.7. The following considerations are motivated by Mcln-
tosh’s approximation formula

o= [ ety

for z € dom(A) Nran(A), sectorial operators A and appropriate func-
tions ¢, 1, see [?] and [?, Sec. 5.2].

For f € H*(O; H) and g € H*(O; H') let fo g € H®(O) be defined
by

(fog)z) = (f(2),9(2))yprw  (2€0).

Then, if we regard elements h € H and b’ € H' as constant mappings
from O to H and H’, respectively, we have

hog=hog and foh' =hof.
Clearly, we expect the formula
(3:2) (@(f o g)a.a') o = (@, ()2, B (D),
to hold. The following result gives some conditions for this.

Lemma 3.8. Suppose that f € H*(O;H) and g € H*(O; H'), and
that x € dom(®(g)) is bp-good. Then

(D(f o g)z,2") = (Py(9), Dy (f)2")
for all ' € dom(P./(f)).

Proof. For the proof of the claim we let (e,)ae;r be an orthonormal
basis of H and denote

ga(z) = <6a’g(z)> = [ea’ﬁ][p fa(z) = <f(2)7@> - [f(z)7€a]H
for a € I. Then by general Hilbert space theory

(fog)(z Zfa “9a(2)
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for each z € O, and the partial sums are uniformly bounded. (Note that

fa(2) - ga(z) # 0 for at most countably many « since {g(z), f(z) | z €
O} is separable.) Hence, for 2/ € dom(®./(f)) we can compute

(@, (9)r, (), 25 (B(ga)a, B(fa)a)

«

2:)2< (fa)®(g0)7,7") ¢ 1

3)
Z (faga), @) x0 = (®(f 0 )z, 2}

Here, 1) follows from c¢) of Theorem B.17 and 3) since z is bp-good.
Since z being bp-good implies in particular that ®(g,)z € dom(P(f,)),
also 2) is justified. O

The following is the main result of the present section.

Theorem 3.9. Let (H*(O), ®) be a standard functional calculus, and
let f e H®(O; H) and g € H*(O; H'). If ®,/(f) is a bounded operator,
then

D (f) P, (g9) C(fo9).
In other words, dom(®,(g)) € dom(®(f ¢ g)) and
(@(fog)r,2') = (@, (9)z, @y(f)iﬂ)
for all x € dom(®,(g)) and all &’ € X'. In particular, one has the
lower estimate

[B(f e g)zlx S 1Dy(9)xll, for all x € dom(P,(g)).

Proof. We let y := ®./(f)'[®,(g)z] € X by Theorem 2.13. Take e €
Cs, i.e. a bp-good universal regulariser. Then by Lemma 3.8, for each
x' € X' we have

(Ble(fog))z, a') = (O(f 0 g)P(e)z,2) = (D,(9)L(e)z, Doy (f)2")
= (®(e) 0 [, (g)a], P (f)2")
= (2 (f)'(2(e) o [(g)a]), ")
= ((e) (P (f)[P4(9)z]),2") = (P(e)y, 2) ,
where we used Lemma 2.9.e) and (2.4). It follows that
D(e(f o g))x = (e)y.
Since, by hypothesis, the set C¢ is determining, it follows that x €

dom(®(f ¢ g)) and ®(f ¢ g)xr = y. The remaining assertions follow
easily. O
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Corollary 3.10. Let (H*(O),®) be a standard functional calculus.
Suppose that f € H*(O; H) and g € H*(O; H') are such that ®(g)
and ©.,(f) are bounded operators. Then ®(fog) is a bounded operator
and

(O(fog)x, o) = (P (9)x, Pry(f)2"y forallz € X and 2’ € X'.
In particular, if f© g =1 then one has the norm equivalence

]y =~ |1, (g)xll,  forallz € X.

The problem whether to a given function f € H*(O; H) there exists
a function g € H*(O; H') with f o g = 1 is known as the Corona
problem. By a result of Tolokonnikov [?] and Uchiyama [?], for the
case O = D such a function g exists provided inf.cp || f(2)||z > 0, see
also [?, Appendix 3]. By a conformal mapping this result extends to
O immediately (recall ) € O C C).

Corollary 3.11. Let (H*(O), ®) be a standard functional calculus over
a simply connected domain O C C such that ®./(f) is a bounded
operator for all f € H>*(O;H). Then there is a constant C' > 0
with the following property: whenever g € H*(O; H') is such that
§ :=inf,e0 ||g(2)]l 7 > 0, one has

z]] < Cc(0) [|P4(g) =l for all x € dom(®,(g))
with ¢(8) < 672In(1 + 1)%.

Proof. The closed graph theorem yields a constant C; with ||®.,(f)|| <
Ci||fll,, for all f € H*(O;H). And the Tolokonnikov-Uchiyama
lemma yields for given g a function f € H*(O) with fog = 1 and
Il < Cod~2In(1 + %)3/2. Now the claim follows from Theorem 3.9

3.6. Integral Representations.

In this section we describe a method for obtaining new square function
estimates from known ones via integral representations. We build on
the previous results and hence work again with a standard functional
calculus (H*(O), ®) on a Banach space X. The following is the main
result.

Theorem 3.12. Let (H*(O), ®) be a standard functional calculus on
the Banach space X. Let H, K be Hilbert spaces, where K := Ly(2)
for some measure space (2, ). Suppose further that f, g € H*(O; K)
such that the dual square function associated with f,

Qu(f): X' =+ (K; X'),

Sollte man  hi-
erzu nicht eine
Anwendung
beschreiben?

Dieser Abschnitt
muss nochmal ue-
berarbeitet wer-
den
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is bounded. Consider, for m € Ly (S; H'), the function u € H*(O; H')
defined by

(3.3) u(z) == / m(t) - f(t,2) g(t,z) u(dt) € H’' (z €0,).
If H has finite diminsz’on or X has finite cotype then
dom(®, (g)) € dom(®, (u)
and for each x € dom(®,(u)),
(3.4) 1Dy (w)zll, < C llmlly, oumry 12 (NP (9)]l,
where C' depends on dim(H) or the cotype (constant) of X, respectively.

The following proof shows that the constant C' appearing here sat-
isfies
O < min(y/2dim(H), clg,¢,(X)))
where ¢ is the cotype of X and ¢(g, ¢,(7(K; X)) is the constant appear-
ing in Theorem B.21.

Proof. Fix x € dom(®,(g)). We claim that ®(u)x is defined and
factorizes as

(35) D)z : H " Loo(Q) h LK) 22 (K X) = X,

where
1) m=0,(f) :v(K;X)—= X, cf. Theorem 2.13;
2) s =(R— D,(9)roR): LIK) = v(K;X), which is well-defined
by the ideal property of v(K; X);
3) M :Lw(R2) = L(K) is the representation of L (€2) as multiplica-
tion operators on K = Ly(2);
4) Spm: H — Loo(Q) maps h € H to S;,h := hom.
Suppose that this factorisation holds. If dim(H) < oo then y(H; X) =
L(H; X) with estimate
1T, < v2dim(H) [|T]| for each T" € L(H; X).
Hence the factorization (3.5) shows that ®(u)z is in y(H; X ) and one
has the norm estimate (3.7) with C' < \/2dim(H).

If X has cotype g < oo, so does y(K; X) (Lemma B.20); hence, by
Theorem B.21 and the ideal property,

1Pzl arx) < (g (Y X)) [[Smll Xl Il

from which the norm estimate follows.
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To establish the factorization (3.5), fix h € H. Then
Ao M Sy (h) = Ao M (hom) = Ao (Mpom) = (@V(g)x) Miom.
Now for any k € K,
e MSu (W)l = [@, ()] (hom)k) = B( {g(-), (hom)k) )
= & (({(hom)g(), ) ).
Hence z € dom(®.,((hom)g) and
Ao M Sy (h) = @, ((hom)g)z.
Since, for z € O,

(f o (hom)g)(2) = / (hom()) F(2)g(2)
= (. [ mr219(:)) = (hou(c),

we may apply Theorem 3.9, and obtain for any h € H
TAM S, () = D, (£, (hom)g)e = B(f o (hom)g)a
= ®(hou)x = [®(u)x]h,

which shows z € dom(®(u)) and proves the desired factorization.
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Corollary 3.13. Let (H*(O),®) be a standard functional calculus on
the Banach space X. Let H, K be Hilbert spaces, where K := Ly()
for some measure space (2, ). Suppose further that f, g € H*(O; K)

and m € Lo (Q; H') such that

1) ®.,(9): X = v(K;X) is bounded and

2) D(f): X' =+ (K; X') is bounded.
Consider the function u € H*(O; H') defined by

(36)  u(z) = /Q m(t)- f(t.2) g(t, ) u(dt) € H (2 €0).

If H has finite dimension or X has finite cotype then the operator

Q. (u) : X — vy(H; X) is bounded, too, with
(3.7) [Py ()l < ¢ lImllLumry 125 (DI 1219

where ¢ depends on dim(H) or the cotype (constant) of X, respectively.

Suppose that ® is a standard functional calculus for the operator A,

H =15(), and

u(s, 2) :/Qm(s,t)f(t,z)g(t, z)dt.
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Then Theorem 3.12 says the following: if the square and dual square
functions associated with g(-, A) and f(-, A), respectively, are bounded,
then also the square function associated with u(-, A) is bounded. (Note
our convention from Section 2.4.) For H = C this theorem is the main
tool to infer bounded H*-calculus from square and dual square function
estimates. Examples are given in Chapter 8 below.

Remark 3.14. We do not know of a proper dual analogue of Theo-
rem 3.12. However, under certain conditions one can use it to obtain
bounded square functions for the dual functional calculus and by the
inclusion v(H'; X') C +/(H'; X') this yields a bounded dual square
function for the original calculus.

4. Franks—McIntosh Representations and
£:-Conditions

Quadratic estimates in relation to H*-calculus use bounded holo-
morphic H-valued functions f defined on some open subset O C C.
After introducing an orthonormal basis in H we may identify H with
the space £5. In this chapter we consider functions f with stronger prop-
erties, namely bounded holomorphic functions f defined and taking val-
ues in ¢;. Writing f(z) = (fu(2))neny we thus have: each f, € H*(O)
and

(4.) Ml =388 2 (2} < oo
# n=1

Given a bounded H*-functional calculus ® : H*(O) — L(X), such
functions have remarkable properties.

Theorem 4.1. Let O C C be an open subset of the complex plane,
let X be Banach space, and let ® : H*(O) — L(X) be a bounded
algebra homomorphism with norm ||®||. For a function f = (fy)nen €
H>(0; ty), the following assertions hold:

a) The set of operators {®(f,) | n € N} is R-bounded in L(X) and

< Q.

(4.2) sup H i en®(fn)

NeN,ee{0,1}V

b) The dual square function associated with f (considered as a func-
tion into ly) is bounded. More precisely, ®..(f) € L(X';~/(l2; X))
with

12 (1) lly < F N2 1 f ey 121l (2 € X).
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¢) If X has finite cotype q¢ < oo, then the square function ®.(f) asso-
ciated with f is bounded. More precisely: ®.(f) € L(X;~(l2; X))
and

12, (Hzl, < V2e(X)mg 1]l | fllu=orer) Izl (x € X),

where ¢ (X) is the cotype-q constant of X and m, is the q-th ab-
solute moment of the normal distribution.

Proof. a) Let N € Nand € € {0,1}". Then
N N N
HZ@gnwm - qu(Zn:lsnfn) \ <[] sup )anlgn fn(z)‘

< 1@ Mo (0161 -

This establishes (4.2). For the proof of the R-boundedness, let x4, ...,y €
X and ry,7Y,...,7N, 7 be independent real Rademacher variables,

E Z . O(fn)n 7“ T ®(f) Z - r;ka
< EE’ @(Zn 1Tnfn> (ZN rk:z:k> H
<o (Esup |32 raful2)]) -E

N
<@l 11l B 2, o

b) Fix N € N, xy,...,xy € X and independent (complex) Rademacher
variables 71, .. TN Then, since E(7,rk) = 20kn,

DINCIEAEH B > D m@(fmzjj:lrkxk
<1Efe(X mh) (X0 me )|

Lol (Esup]Z ) [ e

SR TN o ) S

N
- 2 2
< 2P £ e 0y B S e

where in the last step we appplied (B.4) with ¢ = 2. By Theorem
2.13, the dual square function ®.,(f) is bounded, and its norm satisfies

1D (NI < GNP 1 e 0
¢) By Theorem B.19,

B3, edh)e

LT

. ’ ‘

k=1

2

1
4

| /\

N

2

)

T < Wl XPmE S () 2
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N
= (Xm0 (3 rafa)
2
< (c(X)mg 2] l2]))* E sup| 37 rafi(2)

2
< (c(X)mg 1] 1z11)" 2 11 £l (0ier)
This shows that ®(f)z € vo0(f2; X) and
le(f)all, < v2e,(X)mg @[] 1f e (0rery -

2

‘ 2

Finally, since X has finite cotype it cannot contain a copy of ¢y and
hence ®(f)z € v(H;X) by the Hoffmann-Jgrgensen-Kwapieni theo-
rems, cf. Appendix B.2. O

Remark 4.2. It is clear from the proof that assertions b) and ¢) remain
true if instead of f € H*(O;¢;) one has

E sup ’Ziv:lrnfn(z)

z€0, NeN

< 00

where (r,,), is any sequence of independent complex Rademachers.

4.1. Functions with £¢;-Frame-Bounded Range.

The condition (4.1) means that f—considered as a function into fo—
has its image in a multiple of the ¢;-unit ball. However, in many
concrete cases, this condition is too restrictive. Rather, the following
more general notion is often helpful, see Example 77 below.

Let H be a complex Hilbert space. The ¢;-frame-bound of a subset
M C H is defined as

(4.3) (M, = inf [[Lllsup } [(Re,ea)l,

where the infimum is taken over all pairs (L, R) of bounded linear
operators

R:H — (1), L:6(I)—H
(I being any (sufficiently large) index set) such that
LR =1p.
And M is called /,-frame-bounded if |M|, < .

This notion is, to the best of our knowledge, new and presumably
interesting in its own right. Its name derives from the fact that for a
pair (R, L) as in the definition, the family (R*ey)qes is a frame for H.
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Note that in the presence of operators (R, L) as above, for a function
f € H*®(O; H) the square functions associated to f and to Ro f are
mutually subordinate, and hence equivalent, i.e.,

f~Rof
in the terminology of Section 3.2. To say that f has ¢;-frame-bounded
range means that there is at least one pair (R, L) as above such that

supZ|Rf ,€q)| < 00

Since O is separable, the sum here involves only countably many «,
and hence one is in the situation of Theorem 4.1 above. As a result,
we obtain the following theorem.

Theorem 4.3. Let O C C be an open set, let X be a Banach space,
and let  : H*(O) — L(X) be a bounded algebra homomorphism with
norm ||®||. Furthermore, let f € H*(O; H) and g € H*(O; H'). Then
the following assertions hold.

a) If f has {1-frame-bounded image in H, then the dual square func-
tion associated with f is bounded, i.e., ®./(f) € L(X";7'(H'; X)).
Moreover,

125 (£)"]L, \fH‘I)H FO)Ny - [l (@' e XT).

b) If g has {1-frame-bounded image in H' and X has cotype q < oo,
then the square function associated with f is bounded, i.e., ®,(g) €
L(X;~v(H;X)). Moreover,

125 (g)all, < V2eq(X)mg |2] 19O, - lallx (2 € X),

where c,(X) is the cotype-q constant of X and my is the g-th ab-
solute moment of the normal distribution.

The most prominent examples of H®-functions with ¢'~frame-bounded
range are the shift-type functions

ft2) =(t+ 2)
defined for ¢t € R and z from a horizontal strip, where ¢ is an elementary
function of the functional calculus of strip type, see Theorem 7.6 below.
By the exp / log-correspondence, this result transfers to sectors and one
obtains that also the dilation type functions

f(s,2) = p(s2)
defined for s > 0 and z from a sector have ¢*-frame-bounded range, if
© is an elementary function for the sectorial calculus, see ??.
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4.2. Franks-McIntosh Representations.
Suppose that ) # O C O’ are open subsets of the complex plane. A
Franks-MclIntosh representation for the pair (O, 0’) on a Banach
space X consists of a pair of functions f, g € H*(0O’; ¢;) and a bounded
linear operator

a:H®(0; X) = l(X)
such that

(=) = 3 0 (@) ful2)gu(z) forz €O

holds for all ¢ € H*(O', X).
Note that by composing with the restriction map

H®(0') = H*(0), [~ f],

each H*(O)-functional calculus ® induces an H*(O’)-functional cal-
culus, which by abuse of notation we denote again by ®. (If O is
connected, then a holomorphic function on O is uniquely determined
by its restriction to O, so that the restriction mapping is injective.)

From a combination of the integral representation Theorem 3.12 and
Theorem 4.1 we obtain the following result.

Theorem 4.4. Let ) # O C O’ be open subsets of the complex plane.
Let X be a Banach space of finite cotype and let ® : H*(O) — L(X) be
a bounded standard functional calculus. Let H be an infinite-dimension-
al Hilbert space and suppose that there exists a Franks-McIntosh re-
presentation (f,g,a) for the pair (O,0") on H'. Then the associated
vectorial H*(O', H')-calculus ist bounded. More precisely, one has

12, (©) . s1,) < C @I 100 0,y 1l ¢
for all z € X and ¢ € H*(O', H'), where

C=cllal ||f||H°°(O’;€1) HQHHoo(o',el)
and ¢ depends only on the cotype and the cotype constant of X.
Proof. Take 2 := N with the counting measure, so that K := Ly(Q2) =
(5 and regard f and g as mappings O — K = K’. By Theorem 4.1 b)
and c) the dual square function ®./(f) and the square function ®,(g)

are both bounded. (Recall that X has finite cotype.)
The Franks-McIntosh representation

p(z) = Z an () fu(2)gn(2)

n=1
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on O is an instance of (3.6), with m = (a,(¢)),. Applying Theorem
3.12 yields the claim. 0

The Franks-McIntosh representations carry their name after the pa-
per [?], where Franks and McIntosh constructed such representations
for the case (0,0") = (S4,S,), where 0 < o < w < 7. See 77 below.

5. Square Function Estimates and v-Boundedness

In this chapter we examine the relationship between the boundedness
of certain square functions and the -boundedness of certain sets of
operators. Basically, two questions are interesting:

1) What can y-boundedness do for the boundedness of square func-
tions?
2) What can the boundedness of square functions do for obtaining

~v-bounded sets of operators?

We shall address these two questions in this order. As with the theory
of y-radonifying operators, we refer to Appendix B.7 and the literature
listed there for the definition and basic properties of y-bounded sets of
operators.

5.1. The Multiplier Theorem.

The Multiplier Theorem is one (and in fact up to now the only one)
answer to the first question from above. We work, again, with a func-
tional calculus (H*(O), ®) over an open set O C C (or C?). Suppose
that

M:0 — L(H; K')
is an operator-valued function on O. For an H’-valued function f :
O — H’ one can then form the K’-valued function

Mf:0—= K, (Mf)(z) = M(2)f(2)

and ask about a relation of ®.(f) and ®.,(Mf). If M(z) =T is con-
stant, this is just subordination as treated in Section 3.2. It becomes
interesting when M is not constant.

Of course, one first has to deal with the question whether ®. (M f)
is meaningful. It is reasonable here to require at least

Condition 1: For all k € K and b’ € H' the function
Mk,h’ 0 — (C, Mkyh/(z) = <k’, M(Z)h,>

1s a member of H*.
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By some standard results on vector-valued holomorphic functions, Con-
dition 1 is actually equivalent to the (formally stronger) statement that
M e H*(O; L(H', K")).

In particular, the pointwise product M f satisfies M f € H*(O; K').

Whereas Condition 1 is more or less natural, the next requirement
imposes a serious restriction on the function M:

Condition 2: One has H = K and the M (z) are pairwise commuting
and normal operators on H'.

Note that Condition 2 implies by the Fuglede-Putnam-Rosenblum the-
orem [?, 12.16] that the range of M generates a commutative C*-
subalgebra of £(H'). Hence, by the spectral theorem, Condition 2
is (up to a fixed subordinating unitary operator) equivalent to saying
that H = H' = Ly(Q2) for some measure space Q and {M(z) | z € O}
is a family of bounded scalar multiplication operators thereon.

Condition 1 allows to consider, for each pair (h,h') € H @ H' the
operator

(M, )

on X. In our third condition we shall require the following strong form
of uniform boundedness:

Condition 3: FEach operator ® (M) is bounded and the set of op-
erators

{(Mype) | 2] 1D < 1} © £(X)
18 y-bounded.

Before we state and prove the main theorem, let us look more closely
at this third requirement.

Remark 5.1. Suppose that H = H' = 15(Q2) for some measure space
(2,dt) and that M(z) is given by multiplication with the function
m(z) € Lo (). Let us define for ¢ € Ly (Q)

my(z) = /Qm(z)gb (z € 0).
Then

My(2) = /Q (=) hE = e (2),
and since

{pR ARl PN, < 1 =L | (1l <1,
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Condition 3 simply says that the set
{@(my) | [0l <1}

is 7-bounded. This can be established, for instance, under the following

hypotheses: Ist  das  y[1]-

. . . boundedness in
1) The function m can be regarded as a function of two variables Krieglerspeak?

(t,z) € Q x O and, in some (if very weak) sense, one can write

D(my) = / B(mit, ) () dt.

2) The set
[@(m(t, ) | t € Q)
is v-bounded.
See [?
e [7] Reference to ex-
We now come to the main result. amples!

Theorem 5.2 (Multiplier theorem). Let (H*(O),®) be a functional
calculus over an open set O C C?. Let H be a Hilbert space and
(M(2)):co a family of operators in L(H') satisfying Conditions 1-3
from above.

Let, furthermore, f € H*(O; H') and x € dom(®.(f)). If the point
x is bp-good, then x € dom(®., (M f)) and

1D, (M f)zl, < C [ (f)ll.,,

where C' = [®(Mpup) | ||B|], |V < 1]7 is the y-bound of the set con-
sidered in Condition 3.

Proof. First step. We consider the case that f has values in a finite-
dimensional subspace of H' that has an orthonormal basis consisting of
eigenvectors of each M (z). That is to say, there is a finite orthonormal
system (e;)7_; in H such that f(2) = > 7, f;(2)&; and M(2)e; =
Aj(2)€; for all j and all z € O. Since f € H*(O; H') and by Condition
1 it follows that all the scalar-valued functions f; and \; are contained
in H®. Then (M f)(2) = >_7_, \j(2) f;(2)e; € H*(O; H'). For h € H:
ho(Mf) =" [h.e;] A f;.
j=1

If z € dom(®,(f)) then, in particular € dom(®(f;)) for each j. Since,
by Condition 3, each operator ®(};) is bounded, z € dom(®(\;f;)) and

DN, fi)r = (N P(f)z.
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Hence, z € dom(®(ho(M f))) with
(DM f)alh =Y [h,e;] BA)D(f;).
j=1
Now let (hg)j, be any orthonormal system in H and 71,7, ... a se-

quence of independent standard Gaussians on some probability space.
Then

EHZ% O Py —EHZZ% (hw.e5) ) 0( )]
<EHZ% o(f,)z H2 §02EHZ%(I)(fj)x
- C2EHZ’VJ[<I>(f)w]€j )

Here, the first inequality is due to the contraction principle (Theorem
B.1) and the second one to Condition 3, which implies that the y-bound
of the set {®()\;) | j =1,...,n} is less than C. It follows that

195 (M f)zl., < C[®(f)z]l,

< C* @, (Pal?.

as desired.

Second step. We employ the spectral theorem and may suppose that
H = H' = Ly(Q, u), where Q is a locally compact Hausdorff space
endowed with a Radon measure ¢ and M (z) is multiplication with a
function m(z) = m(z,t) which is bounded and continuous on 2.

This representation of M and H allows to construct conditional
expectation operators as follows. A partition of 2 is a finite family
a= (A, ..., A,) of u-essentially disjoint measurable subsets of 2 with
0 < pu(A;) for each j =1,...,n. The set of all partitions is denoted by
A. Tt is directed in a natural way by

Oé:(Al,...7An){6:<Bl,...,Bm)

whenever for each k there is j such that B, C A; (p-essentially). To
each partition a we form the associated conditional expectation oper-

ator | / !
Fa 1= z]: <M(Aj) /Aj SO) Ly

where the primed sum Y indicates that the sum ranges only over
indices j with 0 < p(A;) < oco. This definition applies, of course, to
each function ¢ on €2 such that 1, is integrable whenever p(4;) < oc.
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It is a simple exercise to show that

PyP, — Py ?fﬁ<aand
P, ifa<p.

Moreover, if P,p and P, are defined, then so is P,(¢P,1) and one
has

Po(oPot)) = (Pay) (Pat)).
The operators P, are positive orthogonal projections on Lg(2), and
P! = P, under the natural identification of Ly(€2) with its dual. More-
over, P, — I strongly on Ly(€) as o — oo with respect to <.

Third step. Recall that f € H*®(O;Ly(£2)). We write f, to denote
the Ly-valued function

fa(z> = (Poc © f)(z) = Poz(f(z))
(and likewise for m and mq(2)). Now fix z € dom(®,(f)). Then, by
subordination, = € dom(®,(f,)) and

1P~ (fa)zll, < (1P ()], -
Moreover, the range of f, lies in the finite-dimensional subspace
H, =span{ly, | 0 < p(A;) < oo}

that has an orthonormal basis, namely the functions
1
1(4;)
of eigenvectors of the multiplication operators associated with the func-
tions m, = P, om.

In order to apply the first step, we need to assure that Condition 3
is satisfied for m,. If ¢ € L;(2) with ||¢]]; < 1 then for each z € O

| Ratme@)e= [ mie) (Pag)

and by Condition 3, the ®-images of these functions of z are y-bounded
with bound C. So we indeed can apply the first step and obtain that
x € dom(P,(mgfa)) with

(5.1) [@(mafa)e]l, < Cl[0(fa)zll, < O[S (f)z]l, -

Fourth step. We now let & — oo for the direction of the set of finite
partitions of 2. Actually, we shall show that for z satisfying the hy-
pothesis of the theorem, the operator ®(mf)x lies in the strong closure
of the operator family {®(m,f,)z | a}. To this aim, note that f and
mf both have separable range. Fix any separable subspace K of H

€j = ]‘Aj



42 BERNHARD H. HAAK AND MARKUS HAASE

that contains the ranges of f and mf. Then, by Lemma A.1, there is
a sequence (), such that P, k — k for all k € K. It follows that for
each k € K one has

ko<manfan) = ko(mfan)an = (Pank>o(mfan> — ko(mf>
pointwise and boundedly on O. Since x is supposed to be bp-good, it
follows that
®(ma,, fo,)x — ®(mf)x

strongly on K. This establishes the claim that ®(mf)x is in the strong
operator closure of the operators ®(m, f,)z.

Fifth step. Now we can apply the y-Fatou Lemma B.5 to conclude
that ®(mf)x € yoo(H; X) and

[P (mf)z||, < sup |[P(mafa)z|, < CP,(F)l,
as claimed. O

Corollary 5.3. Let (H*(O),®) be a functional calculus on a Banach
space X over an open set O C C?% such that the set of bp-good points
is dense in X. Let H be a Hilbert space and (M(z)).co a family of
operators in L(H') satisfying Conditions 1-3 from above.

Let, furthermore, f € H*(O; H') such that ®,(f) is bounded. Then
O, (Mf) is bounded and

12, (M f) < Cll25 (N

where C' = [®(Mpup) | ||B||, |V < 1] is the y-bound of the set con-
sidered in Condition 3.

5.2. How to Obtain y-Bounded Subsets.

In this section we look at the second question from above: What can
the boundedness of square functions do for obtaining ~v-bounded sets of
operators? A first answer to this question rests on the following result,

which is a slight generalization of a result of Haak and Kunstmann
from [?, Theorem 3.18].

Theorem 5.4 (Haak and Kunstmann). Let X be a Banach space with
property () and let H, K be Hilbert spaces. For each R € L(H; K)
consider the operator “subordination by R”

Sr:v(K; X) — ~(H; X), Sr(T) :=TR
Then the set
{Sr | Re LIH; K), |R|| <1} C L(y(K;X);v(H; X))
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is y-bounded by C~C™, the condition number of the isomorphism
V(le ® lo; X) = y(Lo; y(l2; X)),

Proof. Let (R;)]_, be a finite sequence of bounded operators H — K,
with |R;|| < 1 for all j and let T; € v(K;X) for each j. Further-
more, let (e,)"_; be an orthonormal system in H and let (f;)~, be an
orthonormal basis for the space

span{Rje, | 1<j<J 1<n< N} CK.

Then
2 2
EE' Z%(Z%Tﬂi’j)en = EE| YT Ren
n J Jm
IS eed e @mre)|
= e e, R (L;he, ’
-~ ! T ey s x))

2

—\2 !
< () H]Znej @ (Tfen)| o

= (Ci)QE )Z Yin Z [Rjem fl]K ijlHj( = AQ-
(4.m) !

Here, C'~ is just the norm of the identification map
V(b @ ly; X) = y(l2;7(L2; X)),

We now use a little trick in writing

Z [Rjemfl]KT’jfl = Z [Rjenvfl][( 6jmefl>

l (I,m)

where m also ranges over 1,...,J. Now we can apply the contraction
principle for Gaussian sums (Theorem B.1) and obtain

< craE| S nml,
A< O JAPE| S ]
where A is the operator
Altket] =Y o
given by the matrix

A~ ([Rjem fl]K 5jm)(l,m),(n,j)'
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To estimate this norm let v = (u@m))@m) and v = (V(j)) @) be unit
vectors in (2 ® () and () ® {3, respectively. Then

2
— —112 YN
AT TP =] > [Rien, fily OmTamtiim
(n,3),(L,m)

= |2 [Rjen, fil i asyviin

n,j,l

=[S (1 S e o], i
Z¢Z!m ¢z|w| < ol Jul? < 1.

Hence ||A]| < 1. We therefore can continue with

e o],
(L)

S5 o],

= (C~CT)? E’EHZ - (Z fy;nTm) ol
l m

2
< (CTCH)’E ’ TmH '
< ) ”Zm:%” Y(K:X)

2

| A

S (07)2 (C+)2 EE/

Here, C'" is the norm of the identification mapping
V(la; y(l2; X)) — y(lr @ Lo; X),

hence C*C'~ is the condition number of this map.
Now let F' := span{e, |n =1,...,N} and Pr := ) €, ® e, the
orthogonal projection onto F'. Then

> (Z ’YjTjRj> €n i
n J

If we let F°  H with respect to the natural direction, then T;R; Pp —
T;R; in the norm of v(H; X), by Theorem B.8. Therefore

> TR Pr — > TR,
j j

EE’

2
s[Sunnn,,

as v(H; X)-valued functions uniformly on each set

[max |;] < ¢], c>0.
j
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Since one has the square-integrable majorant
Z ;] HT’]'RJ'HW(H;X) )
J

the net-version of the dominated convergence theorem (Lemma A.2)
yields convergence in Ly as F' — H, and we obtain

EHEJ: %TJRJHV(H;X) sCCUE Hzm:,ymeny(K;X)'

And this is what we intended to prove. O

Remark 5.5. If Theorem 5.4 both Hilbert spaces H and K are infinite
dimensional, then the hypothesis that X has property («) is necessary.

Proof. Suppose that the set {Sg | R € L(H;K), |R|]] < 1} is -
bounded with bound C' > 0. Then, let N, J > 1 be entire numbers
and for1 <n < Nand1<j <K letz,; € X and o, ; € C with
|, ;| < 1 be given.

Choose any orthogonal systems (e,)n,<y and (f;);<s in H and K,
respectively, and define the operators

J
Zf_j@)xn,j €v(K;X) and

T, :

<
Il

M- 1

R, : € ®ay;f; € L(HK).

1

.
Il

A simple computation using the fact that |, ;| < 1 yields ||R,| <1
for each n € N.

By hypothesis, the set {Sg, | 1 <n < N} is y-bounded with bound
C. In particular, one has the estimate

N N
]EH TR, < CEH T,
;’y y(H;X) ;”y

’Y(K§X)'

Since
J
TRy =Y & ® (),
j=1

writing out both y-norms yields
N J

§ : /
an,jfyj%zxn,j
1

n=1 j=

EE' i

N J
Z Z ’yn/}/;‘xn,j

n=1 j=1

2
< C*EFE’
X

X.
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This shows that X has Pisier’s contraction property (in its Gaussian
form) which is equivalent to property («), see Appendix B.6. O

Theorem 5.4 has the following interesting consequence. Recall the
situation of Theorem 3.12 about integral representations in its “scalar
form”: So one is given a standard functional calculus (H*(O); ®) a
Hilbert space K of the form K = Ly(€, u) for some measure space
(2, 1), and functions f, g € H*(O; K) such that ®./(f) and ®,(g) are
bounded. For each m € L (2, p) the function u,, € H*(O) is given
by

wn(2) = [m-fGglz) e (2 €0)
In Corollary 3.13 it was proved that ®(u,,) € L(X) with ||®(u,)|| <
|m||.. If X has property () we can assert more.

Theorem 5.6. Suppose that X has property (). Then, under the
hypotheses of Corollary 3.13 (scalar case, i.e., with H = C) the set

{@(um) | m € Lo (€2, ), [Iml| <1}
15 y-bounded, with bound
[©(um) | Imlle <117 < C U259, 124 (N

where C is as in Theorem 5.4.

Proof. Recall from the proof of 3.12 the factorisation
O (up)r = Py (f) (P () 0 M,yy,)

where M, is the multiplication operator on K = Ly(2, ) with the
function m € Lo (92, pt). In other words,

O (up,) = Py (f) © Sy, © P4 (9).
Since X has property («), Theorem 3.12 yields that the set of operators
{Su, | Imll <1}

is y-bounded with bound C'. Hence, also the set {®(u,,) | [|m]l <1}
is y-bounded with bound

[2(um) | Imllee <117 < C @4 (HIHID4 (9]

as claimed. O

Theorem 5.6 is the abstract version of many concrete results that
assert “y-bounded H*-calculus” on spaces with property («). For sec-
torial operators, such a result was first obtained by Kalton and Weis in
[?7, Theorem 5.3], see also 77 below. In 77 we treat a different example.
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Remark 5.7. It must remain open at this point whether the vecto-
rial form of the integral representation theorem allows for a similar
conclusion regarding y-boundedness.

5.3. The Multiplier Theorem (II).

The multiplier theorem (Corollary ?7?) states up to some technical sub-
telties that if a multiplier M satisfies a certain y-boundedness condition
and if f yields a bounded square function, then M f yields a bounded
square function as well.

Now suppose that we vary f within a set of bounded square functions
and M within a set of multipliers? Under which conditions can we
guarantee that the emerging set of square functions M f is y-bounded?
The following theorem gives an answer:

Theorem 5.8 (Multiplier Theorem, «-version). Let the following hy-
potheses be satisfied:

1) X is a Banach space with property () and H is a Hilbert space.

2) (H*(0),®) is a functional calculus on X over an open set O C C?
such that the set of bp-good points is dense in X.

3) F C H*®(O; H') is a set of vector-valued functions such that the
corresponding set of square functions

. (F) :={2,(f) | f € F} € L(X;7(H; X))
18 yY-bounded.

4) M CH™®(O;L(H)) is a set of multipliers satisfying the following
conditions:

4.1) The operators {M(z) | = € O, M € M} are normal and
pairwise commuting.

4.2) The set of operators
{@(Mpg) | [IB]l K] <1, M € M}
15 y-bounded.
Then the set
O, (MF) :={2,(Mf) | M eM, feTF}CLX;yH; X))
s y-bounded, with
[o;(MA)]"<C [M] [F],

where
M) = [Mup | |1, K< T, MeM].
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Note that a space with property («) has finite cotype and hence does
not contain a copy of ¢q. In particular, v (H; X) = v(H; X).

Proof. O

5.4. Averaged v-Boundedness and Related Concepts.
Let X, Y, Z be Banach spaces. A linear operator T': X — L(Y; Z) is
called ~-strict, if the set

{Tx | [lafl <1} € L(Y; 2)
is 7v-bounded. The corresponding y-bound
170 =Tz | [« <117

is called the ~-strict norm of T'. It is a simple exercise to verify that
the set

DX;L(Y;2) ={T: X — L(Y;Z) | T is -strict}

of ~-strict operators is a linear subspace of L(X; L(Y; Z) and the map-
ping || ]|, is a complete norm on it. Moreover, if S; @ X; — X,
Sy Yy - Y and S3 : Z — Z; are bounded linear mappings and
T:X — L(X;L(Y;Z)) is y-strict, then so is the mapping

SS(TSl)SQ : X1 — ;C(Yi, Zl), r1 — Sg(TSll')SQ
and one has
I1:S5(T'S1)Sa 0l < I1Sull Sl 1S5l I1T']5-

Using our new terminology, we can rephrase the Haak—Kunstmann
Theorem 5.4 as follows: If X has property («) then for any pair of
Hilbert spaces H, K the mapping

L(H; K) = Ly X);v(H; X)), R Sg
18 y-strict.

Now, examining the proof of this theorem, we observe that if either
H or K is one-dimensional, one does not need the full power of property
() to obtain the result.

For example, let us suppose first that dim H = 1, i.e., H = C. The
operators R : C — K simply correspond to elements k£ € K, and
subordination with such an operator is nothing else than evaluation at
k. We hence arrive at the following result, where for convenience we
use the letter H instead of K for the generic Hilbert space. Recall that
C™ is our generic notation for the “property (a™)-constant” of a space,
cf. Appendix B.6.
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Theorem 5.9. Let H be Hilbert space and let X be Banach space with
property (at). For each h € H let

on 1 y(H; X) = X, 0p(T) :==T(h)
be the evaluation mapping at h. Then the set
{0n | Al <1} € L(v(H; X); X)
is y-bounded by C*. In other words: the operator
A:H— L(y(H; X); X), h— o,
is y-strict and |A], < C*.

Proof. As said above, the proof is the same as for Theorem 5.4 with
the further assumption that H = C there. With the notation of that
proof, since N = 1, property (a~) is not needed there.

For convenience, here is also a direct proof. Let T1,...,T, € X and
hi,...,h, € H with ||ht]| <1 for all k&. We have to prove

EHZ%Tkthx < (M) 2EHZ%TH (#1:3)

By the Kahane contraction principle, we may suppose without loss of
generality that ||hg]| = 1 for all k. Now let us take K = (? with
canonical basis (ey),. By property (a®) one has a bounded operator

V(K (H; X)) = y(K @ H; X)

with norm < C* (see Lemma B.25).
Note that the vectors (ex ® hy)1<k<n form an orthonormal sequence
in K ® H. Hence, we obtain

2 2
E((Z%Tkhk X:EHZ%[(Z?@T»](%M@ -
= H Z€]®T ‘ K®HX)) < (@ HZQ]@T” (K3v(H; X))

J

as desired. O

As a corollary we obtain a result that has been first obtained by Le
Merdy in [?] for L,-spaces and later proved in the present generality
by Van Neerven and Weis in [?, Theorem 5.4].
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Corollary 5.10. Let X,Y be Banach spaces and T : X — ~(H;Y)
a bounded linear operator (i.e., a bounded square function). IfY has
property (o), then the set of operators

{[T-]h | heH, |h| <1} CLX;Y)
is y-bounded with y-bound < C*||T|.

Proof. Since [T-]h = §, o T, the assertion follows from Theorem 5.9.
U

Remark 5.11. The concept of 7-strict operators is motivated by the
notion of “FE-averaged R-boundedness” coined by Kriegler and Weis
in [?, Definition 5.1]. For the special case E = Ly(2) this amounts
to the following: If N = N(t) is a weakly square-integrable operator-
valued function defined on a measure space 2 then N is L?-averaged
R-bounded, in short: R[L?]-bounded, if the operators

xr—>/ Hedt, [l <1

form an R-bounded set. In Example 5.3 ¢) of their paper, Kroegler and
Weis mention that if N defines a bounded square function on a space
with property («), then N is R[L?*|-bounded. Indeed, this is true by
an application of Corollary 5.10 (even under the weaker assumption of

property (a™).

Let us briefly comment on the other simplification of Theorem 5.4, the
case that K = C. Identifying as before v(C; X) = X, a short analysis
yields that we are considering the family of operators

Th: X - y(H;X), Tyr)=hoz

for h € H. Similarly as before, the proof of Theorem 5.4 will work
for this special case if X has property (a~). However, the result holds
under even weaker conditions.

Theorem 5.12. Let X be a space of finite cotype q and let H be any
Hilbert space. Then the set of operators

{Tn | he H, ||h] <1} € L(X;v(H; X))
is y-bounded by C' = C(q, cy(X)).
(The constant C' = C(q, ¢,(X)) is the same as in Theorem B.21.)
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Proof. Let hy...,hy € H and zq,...,2, € X. Let e1,...,e; be an
orthonormal basis for the space span{hq,...,hy}. Then

EHZ% n ® Tp)

The Kaiser-Weis Lemma (Corollary B.22) yields a constant C' > 0 such
that the latter random sum can be estimated by

- < 02 sup ||([6]7 ||£J EH Z’an'n

2

= EE/| Z%% ONAEAR

and the claim follows since

I(eg, Pal)sllzy = Z! ey hall” = hall7y

for each n € {1,..., N}. O

Remark 5.13. It is easily seen that Theorem 5.12 is actually equiva-
lent to the Kaiser-Weis Lemma employed in its proof.

A closer examination of Theorem 5.9 reveals that its statement is
equivalent to the following inequality which bears a faint resemblance
to the Kaiser—Weis Lemma:

2
E||> 70 3 angs| < % sup (), I, EE
n J '

We know that this holds if X has property (a™), but it is reasonable to
conjecture that it holds under weaker conditions. The question must
remain open for now.

2

Z ’yn’y;‘xn,j <

n,j

6. Alternative Types of Functional Calculi

The square functions considered so far were defined in terms of an
(possibly unbounded) H*-functional calculus. This has basically two
reasons: (1) many readers are well acquainted with this type of func-
tional calculus and (2) this is the case for which we, the authors, know
the applications. It seemed unreasonable to strive for greater gener-
ality unless one has some serious applications in mind. On the other
hand, applications might well appear as soon as one understands what
is needed for generalizing the concepts and results from the previous
chapters.

Therefore, in this chapter we shall review the basic concepts and
sketch how to develop a theory which leaves the framework of H>-
calculus towards other functional calculi.

To be completed
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Part II. Applications

7. Sectorial, Strip type and Ritt Operators

In this chapter we review the standard examples of functional cal-
culi for sectorial, strip type and Ritt operators and associated square
functions. We start with the strip case and postpone the discussion of
sectorial and Ritt operators to 7?7 and 77 below.

Although the construction of the functional calculi for sectorial and
strip type operators can be found at several places in the literature,
the usual accounts suffer from an unnatural asymmetry in view of the
exp / log-correspondence of sectors and strips, cf. Remark 7.11 below.
Therefore, we give a slightly modified account that avoids that short-
coming and in fact appears to be the most natural and the most general
at the same time.

7.1. Function Theory on Strips.
When we speak of a strip in the following we mean a horizontal strip
in the complex plane, symmetric about the real axis. Formally,
St, :={z€C| [Imz| <w}
for w > 0 and (the degenerate strip) St := R.

The algebra of elementary functions on St,, w > 0, is
E(Sty,) == {f € H®(St,,) | / |f(r +ia)|dr < oo for all |a] < w}.

It is common in the literature to use explicit growth conditions to define
elementary functions. However, it will appear from our discussion that
this is not necessary. See also Remark 7.11 below.

It is clear that f € &£(St,) if and only if f(- + ) € £(St,) for
some/each r € R. Moreover, by Cauchy’s theorem, the following for-
mulae hold for any elementary function f € £(St,,):

1 f(Q)
7.1 = — d
1) S =g [ 7l
]_ ef(gfz)Q
7.2 = —
(72) =g MR
Note that for z € C and ¢ € St,,
|ef(<7z)2‘ — o Re(¢(—2)? _ ef(ReCfRez)z .e(ImgfImz)Q

d¢ (2 € Sty, 0 <w' <w).

< e~ (Re¢—Re z)2€(w+|lmz\)2 '
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Consequently, for fixed z € C the function ¢ — e~(¢=9” i an elemen-
tary function on St,. It follows that the representation formula (7.2)
actually holds for all f € H*(St,).

Lemma 7.1. Let 0 < o < w and f € E(Sty). Then the following
assertions hold:

a) sup /00 |f(r+1s)] dr < oo.

s|<a
b) f € E(Sta) N Co(Sty).
c) f(z)dz=0.
OSta
d) f € &(Sta).

Proof. For the proof of a) fix & < w’ < w. Then for0<s<a

/ RCIEE | B / o

= o I |/ el g

1 e —(Rez)? e(w +a)?
— d
e ey [ e 1

\ jdc] |dz|

IA

W,
e(w +0)?

= Al —a) 1N, ost,) -

b) To see that |f(z)] — 0 as |Rez| — oo,|Imz| < « one uses the
representation formula (7.1) or (7.2) and the dominated convergence
theorem.

¢) By Cauchy’s formula one has 0 = [, f R, z)dz where R, is the rec-
tangle with corners at +n+ia, n € N. When lettmg n — oo the upper
and the lower side of the rectangle approach 0St, and the integrals
over the left and right side vanish since f € Cy(St./) by b).

d) Let a < ' < w. Then by Cauchy’s integral formula,
1 S(Qd¢ /

fl(z) = —/ Im z| < &').

2 2mi Jog,, (¢ — 2)? (jfm 2 )

In particular,

!ﬂz)HdZIS(/W)(C@% / K‘flﬁ)@o.

|Im z|=a OSt,, [Im z|=a
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After having introduced the relevant function class, we now turn to
operators.

7.2. Operators of Strip Type and their Functional Calculus.
A closed operator A on a Banach space X is called of strip type
a>0,if o(A) C Sty and for all B > « the resolvent R(-, A) is uniformly
bounded on C\ Stg. If for each f > a we have an estimate ||R(A, A)|| <
(JImA| — 8)~' on C \ Stg, A is called of strong strip type a.

For an operator A of strip type @ > 0, w > « and an elementary
function f € £(St,) there is a natural definition of the operator f(A) €
L(X) by
(7.3) )= o [ FERE A

T Jast,,
which is independent of w’ € (o, w) by Cauchy’s theorem. The mapping
E(St,) = L(X) given by f — f(A) is called the elementary calculus
for A. It is rather routine to show by virtue of the resolvent identity,
the residue theorem and contour deformation arguments that this is a
homomorphism of algebras with

f(z) _
(-2) @) = FAR(MA4) and
( 1
(A= 2)(n—2)
for all A\, u € C\ St,, cf. [?, Chapter 2] or [?].
The elementary functional calculus from above can be extended to
a functional calculus

® : H*(St,,) — {closed unbounded operators on E'}

)(4) = RO\ A)R(p, A)

by virtue of the definition

O(f) = ®(e) " ®(ef)
where f € H*(St,) and e € £(St,,) is such that e(A) is injective. (One
can take e(z) = (A—z) 72 for any A € C with |Im A\| > w.) The following
lemma summarizes the most important properties.

Lemma 7.2. Let A be a strip type operator of type o« > 0 on a Banach
space E, letw > 0. Then the associated functional calculus (®, H>(St,,)
has the following properties:

a) Fach elementary function is a bp-good universal requlariser. In
other words: E(Sty,) C Cep.

b) The functional calculus (P, H*(St,,) is standard.
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c) If A is densely defined, the set of bp-good points is dense in E and
the convergence lemma holds.

Proof. a) If e € £(St,) and f € H*(St,), then ef € £(St,) again.
Hence, each elementary function is a universal regulariser. Moreover,
if (fn)n is a sequence in H*®(St,,) bp-converging to f, then ef,, — ef
converges pointwise and dominated (by a constant times |e|) on each
vertical line, so ®(ef,) = (efn)(A) — (ef)(A) = P(ef) in operator
norm.

b) Clearly £(St,) is universally determining. In fact: whenever
e € £(St,) is such that e(A) is in injective, then {e} is universally
determining.

c) Let Im\ > w and e(z) := (A — 2)72. Then e is elementary and
ran(e(A)) = dom(A?), which is dense if dom(A) is. Since by a), all
points in ran(e(A)) are bp-good, the first assertion in c) is proved. The
second follows from Lemma 2.5. O

An operator A of strip type a € [0,w) on a Banach space X has a
bounded H>(St,)-calculus if there is a constant C' > 0 such that

1A < Cllf sy, for all e E(Sty).

The following lemma gives a characterization of this notion in the case
that A is densely defined.

Lemma 7.3. Let 0 < a < w, and let A be a densely defined operator
A of strip type a € [0,w) on a Banach space X. Then A has a bounded
H>(St,,)-calculus if and only if the elementary calculus has an exten-
sion to a bounded algebra homomorphism ® : H*(St,) — L(X). In
this case, such an extension is unique and | ®(f)| < C'||f]|,, holds for
every f € H*(St,,) if it holds for every f € E(St,,).

Proof. To prove uniqueness, suppose first that the bounded algebra
homomorphism ® : H*(St,,) — £(X) extends the elementary calculus.
If f e H*(St,) and e € £(St,) such that ef € E(St,) and e(A) is
injective, then (ef)(A) = ®(ef) = ®(e)P(f) = e(A)P(f). Hence

O(f) = e(A) " (ef)(A)

with the natural domain. Since each function e(z) = (A — z)™2 with
[Im A| > w is an instance, this shows uniqueness.

Now suppose that || f(A)| < C| f|l, for each f € £(St,). We consider
the extension ® to all of H*(St,,) by regularisation. Let f € H*(St,,).
Then for each n € N the function e, (2) := e~/ n#* is elementary, hence
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also fe, is, and thus

[eanAN < Clleaflly < C llenllo Il < Cen 1]l

On the other hand, it is easy to see that for z in the dense subspace
dom(A?) of X, one has # € dom(f(A)) and (e, f)(A)x — ®(f)z. Hence
®(f) is bounded by C'|| f]|., and since it is closed and densely defined,

®(f) € L(X) and [[@(f)]| < Ol D

7.3. Square Functions for Strip Type Operators.

From the scalar functional calculus constructed in the previous section,
we now pass to the vectorial version, i.e., to square functions. Again
we suppose that A is an operator of strip type wy on a Banach space
X, and consider the functional calculus (€(St,), H*(St,, ), ®).

Since the product eg of an elementary function e with a general H>-
function ¢ is again elementary, it follows from the definition of g(A)
that ran(e(A)) € dom(g(A)). The following result tells that the same
is true for square functions.

Lemma 7.4. In the described situation the following assertions hold:
a) Let g € H®(St,; H') and let ®,(g) be the associated square func-
tion

@.(g) - dom(@,(g)) = 1(H; X),  ®(g) = (h = (hog) (A)z ).

Then dom(®.,(g)) contains ran(e(A)) for each e € £(St,,).

b) Suppose that A is densely defined. Then each operator f(A), f €
H>(St,), is densely defined and dual square functions are well

defined.

Let f € H*(Sty; H) and let ®,(f) be the associated dual square
function

op(f)  dom(®@y(f)) = AH; X),  Dp(f)a! = (W (Wof)(AY')
Then dom(®.,(f)) contains ran(e(A)’) for each e € E(Sty,).
Proof. a) Let e € £(St,,), let x € X and h € H. Then
[@(fle(A)z] h = (hof)(A)e(A)x = ((hof)e)(A)x
1

=5 (h, f(2))e(2)R(z, A)xdz
oSt
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with w’ € (wp,w). This shows that e(A)z € dom(®(f)) and that

O(fle(A)x = 1 f(z)®e(2)R(z, A)xdz

27T1 BStW/

is in y(H; X) by Lemma B.12. The proof of b) is similar. O

In the following, we shall discuss several instances of square functions
for strip type operators. We recall our standing assumption that when-
ever we speak of dual square functions the dual calculus is supposed
to be well defined, cf. Section 2.3. We begin with the square functions
“of shift type”.

Example 7.5 (Shift type square functions). Let w’ > w and ¢ €
E(St.r), and define

g:RxSt, = C, g(t,z) =¢v({t+2) (teR, zeSt,).

Then g satisfies the hypotheses of Lemma 2.14, i.e., it can be regarded
as a H*- function

g : St, — La(R).

This gives rise to the square and dual square function
@,(g)alh = ([ BO0t+2)dt)(A)r (@ € dom(® (o))
R

Boa)e1h= ([ HOUE+ @) AT (@ € dom(@(g)

for h € Ly(R).

For e € £(St,,) and z € ran(e(A)), Lemma 7.4 and a simple Fubini
argument show that ®,(g)z is integration against the vector-valued
function ¢ — ¥ (t+A)x. This why we use the symbol “i»(t + A)” as an
abbreviation for ®,(g), cf. Remark 2.15.

If X is itself a Hilbert space, one has

o, 0)el, = ([ 1ot )",

and hence a square function estimate for this square function takes the
form

[ It el ae < ol
R
Similar remarks hold true for the dual square functions of shift type.

The next result explains why the shift type square functions are of
such great importance.
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Theorem 7.6. Let ' > w > 0, let ¢ € E(Sty) be an elementary
function on the strip St,,. Then the function

9:Stw = La(R), g(z) = (= ¥+ 2))
has ¢1-frame-bounded range.

Proof. We first note that
sup / [Y(t+ 2)| dt < oo
R

z€Sty,

by Lemma 7.1.a). Moreover, ¢/, 9" € £(St,) for each o € (w,w’) by
Lemma 7.1.d). As before, this implies that

sup [|9(- + 2)llwam)

zESty,
= sup [ [0+ 2) e+ D)+ 10+ 2)| e < oo
2€Sty, JR
By Lemma C.6 the claim is proved. 0

Theorem 4.3 yields the following important result.

Corollary 7.7. Suppose that the H*(St,)-calculus for A is bounded
and ¢ € E(St,) for some w' > w. Then the dual square function
associated with 1 (t+z) is bounded. If X has finite cotype, then also the
square function associated with ¥ (t+z) is bounded.

Let us pass to other square functions for strip type operators. Since
the Fourier transform is an isomorphism on Ly(R), we may subordinate
the shift type square functions from above via the Fourier transform.
This yields the “weighted group orbits”, to be discussed next.

Example 7.8 (Weighted group orbits). Let as before ' > w and
Y € E(St,). Taking the inverse Fourier transform with respect to the
variable ¢ in the Ly(R)-valued function ¢ (t+z) yields the function

VY (s)e™™ = FH(W(t+ 2))(s).

Hence, the (dual) square functions associated with (¢ + z) and its
Fourier transform 1" (s)e™** are strongly equivalent. In particular,

i) = cosh(7(r7{72w)z) then 7(s) = 1

(cf. Remark 8.4 below), hence

cosh ws

7T/(,U e—isz

cosh((7/2w)(t+2)) cosh(ws)’

Q
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Hence, by Theorem 7.6 the latter function also has ¢;-frame-bounded
range in Ly(R). Moreover, Corollary 7.7 holds mutatis mutandis for
this square function.

By refining the subordination technique, we are led to yet another
type of square functions.

Example 7.9 (Resolvents on horizontal lines). Let m > 0 be a func-
tion on R such that m, m™ € Lo (R). Then Multiplying with m an
isomorphism on Ly(R) and hence suitable for generating (by subordi-
nation) equivalent square functions. Applying this observation to the
weighted group orbits from above and then use the Fourier transform
again, we obtain
7T/(,LJ N e—isz
cosh((m/2w)(t+z)) ~ cosh(ws)
~ (1R+(S)e—wse—isz’ ]—R+ (S)e—wseisz>

z(iiw+t—z)_l.

7w|s|e7isz

~ €

This means, in particular, that the weighted group orbit square func-
tion on Ly(R)

—isz

(S

f(S,Z) =

is strongly equivalent to the direct sum of square functions given by
the “resolvent functions”
1

tg)=—— - -

it ) iw+t—2z —iw+t—z

on Ly(R)® Ly (R), cf. Corollary 3.2. Consequently, we may (informally!)
write

cosh(ws)

and fQ(t> Z) =

|| cosh(ws) e x|, ~ | R(Fiw + t, Azl .

Such square functions were considered in [?, Theorem 6.2], see Sec-
tion 8.6 below.

7.4. Sectorial Operators.

When we speak of a sector we usually mean a sector in the complex
plane with vertex at the origin and which is symmetric about the pos-
itive real axis. Formally,

Sw ={z€ C\ {0} | |arg 2| < w},

for 0 < w < 7 and (the degenerate sector) Sy := (0, 00). The transfor-
mations
w=1logz and z=exp(w)
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form a pair of mutually inverse holomorphic mappings from the sector
S, to the strip St, and vice versa. Consequently, the function theory
for St,, and S, are equivalent, and we obtain the following analogue of
Lemma 7.1.

Corollary 7.10. Let 0 < o < w < 7 and f € E(S,). Then the
following assertions hold:

a) sup /Oo‘f(reis)‘ g<oo.
O r

Is|<er

b) f € E(Sa) N Co(Sa\ {0}).

o [ 1% -0
8Sq <

d) zf'(z) € £(Sa).
The algebra of elementary functions on S, 0 < w <7, is
£(S.) = {f e H™(S,) | / 70| L < oo for all Jaf < w}.
0 r
Then £(S,) = {folog | f € E(St,)}.

Remark 7.11. It is common in the literature to use a class of el-
ementary functions defined via explicit growth conditions instead of
integrability. In this approach, the class

HZ(Sw) ={f € H¥(S,) [ 35,0 > 0: |f(2)| < C'min(|z[", [2] )}

features prominently. However, integrability conditions are more natu-
ral and do work as well. Moreover, the common growth conditions for
elmentary functions on sectors and strips are not compatible with the
exp / log-correspondence, whereas our definition is.

A closed operator A with dense domain and dense range on a Banach
space X is called sectorial of angle a € [0, 7), if 0(A) C S, and for all
B € (o, ) the mapping z — zR(z, A) is uniformly bounded on C\ Sgs.

One can set up a functional calculus for sectorial operators on sectors
analogously to the strip case. Namely, f(A) is defined for an elementary
function f € £(S,) by means of (7.3) with dSt,, replaced by dS,. For
a general f € H®(S,), f(A) is defined by regularisation as described
above. Then the sectorial analogue of Lemma 7.3 holds.

It turns out [?, Proposition 3.5.2] that each sectorial operator A
of angle o has a logarithm log(A), which is of (strong) strip type «a.
The functional calculi of these operators are linked via the exp/log-
correspondence, i.e., f(log A) = (f olog)(A) for all f € H®(St,), see
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[7, Theorem 4.2.4]. It is not true in general that every (strong) strip
type operator is the logarithm of a sectorial one [?, Example 4.4.1].
However, as long as one confines oneself to operators with bounded
H>-calculus, the correspondence is perfect [?, Proposition 5.5.3], and
hence it suffices to consider in detail only one of these cases.

Finally, we turn to square functions for sectorial operators. The re-
sults of the previous section have their natural analogues for sectorial
operators via the exp /log-correspondence. Of course, one has to use
the Hilbert space L3(0,00) and the “shift type” square functions be-
come “dilation type” square functions of the form #(¢z). The analogue
of the Fourier transform is the Mellin transform, and the square func-
tions of “weighted group orbit”-type translate into square functions of
the form v (s)z7, i.e., the group of imaginary powers emerges here.

7.5. Ritt Operators.
A bounded operator on a Banach space is a Ritt operator if

Z@k |T* 11— T)| < oo

The semigroup {1™ | n > 0} is the discrete analogue of an analytic
semigroup, see [?]. The spectrum of a Ritt operator is contained in
a Stolz domain and one has a natural functional calculus there, see
(7,7, 7,7]. In the recent article [?], LeMerdy considers square functions
associated with the /-valued H>*-mappings

Flk, 2) := K™ 2211 = )™ (ke N)
which are the discrete analogues of the L5(0, co)-valued mappings
Gm(t, 2) == (tz)me "

of dilation type. To some extent, the theory of bounded H*-calculus
and square function estimates on Stolz domains is equivalent to the
strip or the sector case, by conformal equivalence of the underlying
complex domains.

8. Applications

In this chapter we present several applications of the integral re-
presentation Theorem 3.12. In each case one starts from very specific
bounded square and dual square functions and concludes the bounded-
ness of an H*-calculus or even, in the case that the Banach space has
finite cotype, the boundedness of a vectorial H*°-calculus. However,
one usually has to pay a price in the form that the domain set for the

Should we
more here?

say
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holomorphic functions represented by the integral formula has to be
larger than the domain set used for the square functions.

8.1. Cauchy—Gaufl Representation.
Our first instance uses the variant of the usual Cauchy integral formula
with an additional Gaussian factor.

Let 0 < w < W, and let I' := 0St, with arc length (=Lebesgue)
measure. Then it is simple complex analysis to show that

1 —(w—=z
u(z) = —/u(w)e ;72)2 dw (Im 2] < w)
r

27

whenever v € H*®(St,,; H), cf. Formula (7.2). To interpret it in the
light of Theorem 3.12 we let K := Ly(I") and define

e_%(“’_z)Q 7l(w7z)2
m(w) = u(w), flw,z):=———— and g(w,z):=e 2

w—z

for w € T and z € St,. Then f,g € H>®(St,; K) for each a € (0,w).
Consequently, if for an operator A of strip type wy < w on a Banach
space X the square and dual square functions associated respectively
with f and ¢ are bounded, then A has a bounded H*(St,,)-calculus.
And if X has finite cotype, then A has a bounded H*(St,,)-square
functional calculus.

Actually, one can say more here. Theorem 3.12 yields a constant
C > 0 such that

1A, < C M lmgsesy Torall felJ, H=(St)

If the operator A is densely defined, then by the scalar/vectorial con-
vergence lemma one obtains a bounded (vectorial) H*(St,,)-calculus.

Combining these results with Theorem 4.3, or rather with Corol-
lary 7.7, we arrive at the following central result.

Theorem 8.1. Let o > 0 and let ® : H*(St,) — L(X) be a bounded
H®-calculus over the strip St, on a Banach space X of finite cotype.
Further, let 5 > « and H be an arbitrary Hilbert space. Then, for
each uw € H*(Stg; H') the square function ®.,(u) : X — v(H;X) is a
bounded operator and there is a constant C > 0 such that

14 (uw)z|l, < Cllullyo sy, 12llx  for all uwe H®(Stg; H'), x € X.
Proof. Fix w € (a, ). Then, as in Example 7.5,

sup [|9(2)llwzry + 1 (2) lwzry < 00

2ZESta



SQUARE FUNCTION ESTIMATES AND FUNCTIONAL CALCULI 63

and hence ¢, f : St, — K have {;-frame-bounded range. By Theo-
rem 4.3, the associated square and dual square functions are bounded.
As explained above, the claim now follows from Theorem 3.12. (l

Clearly, Theorem 8.1 has a straightforward analogue for sectorial
operators. Note that the vectorial calculus in Theorem 8.1 “lives” on
a slightly larger strip. Consequently, in the sectorial version one needs
to enlarge the sector.

Remark 8.2. While we were working on the present manuscript, Chris-
tian Le Merdy independently found the equivalent result of Theorem 8.1
for sectorial operators [?, Theorem 6.3]. (His “quadratic” H*-calculus

is essentially what we call a “bounded vectorial” H*-calculus.) Le Merdy’s
proof, which rests implicitly on an ¢;-frame-boundedness argument, is
based on the Franks—McIntosh decomposition, to be treated below in
Section 8.5.

8.2. Poisson Representation.
Our next example uses a variant of the Poisson formula for the strip.

Lemma 8.3. Let 0 < w < w' and u € H®(Sty; H). Then

(8.1)  u(z) ! /R T (u(iw — s) + u(—iw — s)) ds

T om cosh (o, (z + )

whenever |Im z| < w.

Proof. Fix 0 < a < 7y, then for [Im z| < w the function

alz —w)

fw) = sinh(a(w — 2)) u(w)

is analytic in a strip larger than St,,. (Note that w = z is a removable
singularity.) Hence, by Cauchy’s integral formula.

1 o'
p— = — d
u(z) = f(z) 27i /1“ sinh(a(w — z)) u(w) dw
where I' := 0St, with the natural orientation. Now write out the
parametrisation, specialise & = 7,, and use that sinh(a=+i7%,) = +icosh(a).

O

Remark 8.4. Specialising u(z) = ¢** and z = 0 in (8.1) one obtains
again the formula

i TVQUJ olst _ 1
27 Jr cosh(7a,$) cosh(wt)

used in Example 7.8.

(t € R)
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In order to apply Theorem 3.12, we need to factorise the integral
kernel in (8.1). A possibility is

82) o [ATI) T o)),

cosh(hy,z)  Lwcosh(Tayz))  cosh(Thez)

for & > w. With my(s) := (u(iw—s) +u(—iw—s)), Formula (8.1) then
becomes

(8.3) u(z) = % /Rmu(s)f(z —8)g(z — s)ds.

This is an instance of (3.6), hence Theorem 3.12 can be applied. The
function f still looks a little unwieldy, but turns out to be strongly
equivalent to g, since

cosh(wt) e itz

—itz

%) cos(™,) + cosh(2wt) ¢ cosh(wt)

w cosh (7o, (2+5)) 7

acosh(aa(2+s)) 20 <7rw

Here, the first equivalence comes from taking the inverse Fourier trans-
form, and the second holds by multiplying by L..-functions.

Theorem 8.5. Let A be a densely defined operator of strip type wy > 0
on a Banach space X (of finite cotype). Let w > wy and suppose that
the square and dual square functions associated with the weighted group

orbit e="* / cosh(wt) are bounded, i.e.,
e_itAl:L’/

cosh(wt)

H e—ltA‘ij

e T <1l .
cosh(wt) S ]

Szl and |

ol o

Then A has a bounded (vectorial) H*®-calculus on St,.

Proof. We apply the preceding remarks to obtain

1S5, S 1 e st

for f € .-, H®(St.s). The remaining step to a full vectorial H>(St,,)-

calculus is made via the vectorial convergence lemma (Lemma 2.10).
O

Remark 8.6. The factorisation 8.2 has been used in [?] to prove the
transference principle for groups. A close inspection reveals that For-
mula (8.3) is — after taking a Fourier transform — just the transference
identity in disguise. Using the arguments in the proof of [?, Theo-
rem 3.2] leads to an alternative proof of Lemma 8.3, see the following
section.
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8.3. CDMcY-Representation.

A variant of the Poisson type representation in the previous section was
used by Cowling, Doust, McIntosh and Yagi in their influential paper
[?7]. To motivate it we first sketch an

Alternative proof of Lemma 8.3: Suppose first that f = g is the Fourier
transform of a function g on R with [, cosh(wt)|g(t)| dt < oo. We
abbreviate g, (t) := cosh(wt)g(t). Then

£(z) = /R et g (1) dt — /R O osh(wt)g(t) df = /R et

cosh(wt) cosh(wt)

_ A » .
B /R cosh (T, (2 + s))]: (9.)(s)d

and
1 i
F Hgw)(s) = by / g(t) cosh(wt)e™ dt
T JR
1 s I
— t —i((iw—s)t —i(—iw—s)t d
e A ) (e +e ) ds
1 . .
= E(f(uu —s8) + f(—iw — s)).
Hence, (8.1) is valid for such functions f, and the general case is proved
by approximation. O

The idea behind the CDMcY-representation is to sneak in an additional
factor in the previous argument and compute formally?

1= [ergman= [wer 20
= /RW“) d _l[w(tjq zéiiq(wt)](s) ds
= /R@D(Z—f—s) []:_l(wv(t) ci)sh(wt)) * f_l(gw)} (s)ds.
To make this work, the authors require that

b
WV (t) cosh(vt)

(8.4) € Lo(R) for some v < w.

°In order to keep our own presentation consistent, we deviate inessentially from
[?] in that we use inverse Fourier transforms in place of Fourier transforms, and
work on strips in place of sectors.
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In order to obtain an L..-bound on

1
t) = F! F Hgw
s (t) <w\/(t) cosh(wt)) * (9.,

in terms of the H*-norm of f it remains to ensure that the first factor
in the convolution is in L;(R). Hence, by the well known Carlson-
Bernstein criterion and under the hypothesis (8.4), it suffices to have
(1Y) cosh(vt)
Y cosh(wt)
Under the additional assumption (made in [?]) that ¥(2) = ¢(e?), and
¢ € HY on a sector, this is the case, see [?, p. 67].

€ Ly(R).

Remark 8.7. The authors of [?] used this representation to infer
bounded H*-calculus from “weak quadratic estimates” of the form

/R (0t + Az, 2) [ dt S [l=]] [|2']] -

This notion is not covered so far in our approach (which avoids com-
puting with X-valued functions). However, when it comes to square
function estimates, it is not clear whether there is really a surplus com-
pared with Theorem 8.5. The reason is that requirement (8.4) implies
that

—itz

€ —itz, 1,V ~
cosh(vt) Z e YN(t) = Y(xts)

and hence the boundedness of the shift-type square function associated
with 1 implies the boundedness of the “weighted group orbit”-square
functions considered in Theorem 8.5. (Even more, the CDMcY-choice
of ¥ implies also that 1"/ cosh(w’-) € Lo (R) for some w’ and hence
square function estimates for i) are basically equivalent with square
function estimates for weighted group orbits.)

8.4. Laplace (Transform) Representation.
In this section we work with a sectorial operator A of angle § < 7, i.e.,
— A generates a (sectorially) bounded holomorphic semigroup (e7t) .
Ubiquitous square functions in this context are dilation type square
functions v (tz) with H = L3(0, 00), in particular for the choice ¢ = ),
where

Vo(2) = 2% 7 (a>0)
and z is from a sufficiently large sector. Aiming at an application of
Theorem 3.12 we look for a representation

u(z) = /Ooo mu(t)wa(tZﬁDg(tz) % = oth /OOO mu(t>ta+ﬁ—1e—2tz dt



SQUARE FUNCTION ESTIMATES AND FUNCTIONAL CALCULI 67

1
2048

zo‘+ﬁ/ my(t/2)t P et dt
0

with m, € Lo (0, 00). This means that 5=t5m, (¢/2)t*7~ ! is the inverse
Laplace

transform of u(z)/2°*?. Now let us sup-
pose that u € H®(S,/) for some w' > 7.
Then one can use the complex inversion
formula to compute

mu<t/2)to¢+ﬁfl — L/ Metz dz
2a+8 2mi Jp,, 2P

Here, 7» < w < w' and the contour I',,; is
the boundary of the region S, \ {|z| < t}.
Hence, with a change of variable,

oo+ patp-1
m(t/2) = —/ Le” dz
r

27i 7 zoth
208 t
= / u(z/)ezdz,
2mi Jr,, z°P
and this yields an estimate
6Rez

m < (/ dz ) || oo g -
[1772l1, . 0,00) - |Z|a+,3| ) Nl s,

Combining these consideration with Theorem 3.12 we obtain the fol-
lowing result.

Theorem 8.8. Let A be a sectorial operator, with dense domain and
range, of angle 0 < "o on a Banach space X (of finite cotype). Let
a, 5 >0 and suppose that the square function associated with v, (tz) =
(2t)2e~'* and the dual square function associated with ps(tz) = (2t)Pe~t
are bounded operators. Then A has a bounded (vectorial) H*-calculus
on each sector S, with W' > 7.

Remark 8.9. If & + > 1, then one can choose w = 7, in the com-
plex inversion formula. Hence one obtains an estimate ||m,|l;,_ <

~Y

HUHHoo(sﬁ/ y and then, by the convergence lemma, a bounded H*(Sx,)-
2
calculus.

It is an intriguing question under which conditions one can actually
push the “H*-angle” (that is, the angle w such that A has a bounded
(vectorial) H(St,,)-calculus) down below 7. To the best of our knowl-
edge, this requires using the concept of R-boundedness and the multi-
plier theorem for y-spaces. Recently [?], Christian Le Merdy has shown
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that if X has Pisier’s property («), then boundedness of the (dual)
square function associated with o, (t2) = (tz)2e " already suffices.
Apart from a result by Kalton and Weis involving R-boundedness,
Le Merdy needed to “improve the exponent”, i.e., to pass from ¢, to
@1 and even to pg,. His clever argument, carried out for X being an
L,-space, can be covered by our abstract theory.

Lemma 8.10 (Le Merdy). Suppose that X is a Banach space with prop-
erty (a™), and let A be a sectorial operator of angle 8 < Ty, with secto-
rial functional calculus ®. Suppose that for given o, 5 > 0 the square
functions ®,(¢.) and . (pg) are bounded operators. Then P (paip)
18 bounded, too.

Proof. The proof relies on the tensor product square function and
subordination. We abbreviate H = Ly(R, ). Since X has property (a),
Lemma 7?7 shows that the function

® 5.t 2) = sB yotBe—(t+s)2
SOCM gpﬂ » Y

yields a bounded square function on L}(0, 00) @ L3(0, 00). Equivalently,
the function

o ® )5:1,2) = 5o 9o
yields a bounded square function on H® H , where we have put f,(t, z) :=
toz—l/g Zae—tz'
Next, observe that T': H — H ® H defined by
(Tf)(s,t) = (t+5)"" f(t+s)

is isometric. Indeed,

[e%¢) [oe] [e%¢) [ee] o] t
s)|? 2
/ / ste5s) dtds:/ / @dtdsz/ |f(t)|2<%/ ds)dt.
0 0 0 s 0 0

Therefore, T*T = Idy. As a consequence, ®.(f) € L(X;v(H; X)) if
and only if ®.(T'o f) € L(X;y(H®H; X)). Now,
¢
T ® )(t52) = & [ falt = .2 a(s,2) ds
0
= Cap ta-l-ﬁ—l/zza-i—ﬁe—tz,
and this concludes the proof. O

Remark 8.11. Passing from L3(0,00) to Ly(Ry) and then to Ly(R)
via the Fourier transform, one has

21/2

Q

oy, (tz) = (tz)"2e* on L5(0, 00) on Ly(R).

z +1s
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These square functions — in the form A% R(is, A)z and (A’')2R(is, A')x’'
— were considered by Kalton and Weis in [?, Theorem 7.2].

8.5. Franks—McIntosh Representation.
In [?] Franks and McIntosh prove the following result: Given 6 € (0, 7)
there exist sequences (f,,)n, (¢n)n in H®(Sy) such that

a) SuszSg Zn |fn(z>| + ’gn<z)| S 07

b) Any ¢ € H*(Sp; X) decomposes as ¢(z) = > a,fn(2)gn(z) with
coefficients a,, € X satisfying ||a,| < |||

The decomposition b) is an instance of our representation formula (3.6)

for K = ¢5. Condition a) tells — in our terminology — that the (-

valued H*-functions F'(z) = (f.(2)), and G(2) = (gn(2)), have £;-

frame-bounded range.

In [?] Le Merdy employs this representation to prove that on a space
X of finite cotype each sectorial operator with a bounded H*°-calculus
on a sector has bounded vectorial (“quadratic”) H*-calculus on each
larger sector, i.e., the sectorial equivalent to our Theorem 8.1, cf. Re-
mark 8.2.

Theorem 8.12. Let X be a Banach space and 0 < w < . Then there
exist functions f, g € H*>(Sta, (1) such that each F € H>(St,; X),
decomposes uniquely as

F(z) =) a;fi(2)g;(2)

J

where the vector-valued sequence (a;) is bounded and satisfies

@) [gex) < CNE N pros s -

Proof. Let 7 = 3% and 8 = “5=. Further, let I,;t be the translated
interval I;- = [k7, (k+1)7] 3. Notice that, as a function in H>(St,,),

exp(—(¢—2)*)
(—=z '

Let efk be the “Legendre polynomials” on [ l;t, i.e. the orthonormal
sequence obtained by Gram-Schmidt starting from the functions z’ on
I;;. Further, let ¢7 = Jost, k(C, z)e;,(¢)dC.

Observe that for ¢ € I and Re(z) € [n7,(n+1)7), |k(¢,2)] <
Ce=("1* where C = (f—w) e, Let Bf = B(ci,7) denote the

F(z) = Q%i/as k(C,z)F(¢)d( where k(¢ z):=
8
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ball of radius 7 centered around [ ,;t Then

sup [k(C,2)] < Cle™ b,

+
¢eB;

Y
and so the normalised power series expansion of k(, z) = >, b’ = < - >

in B has coefficients bfk satisfying

’I’L 2
’bjik| < H(bj[k 15l £ BE) < Ce= (=R

e, =

Finally, using the orthogonality of 2! and ej’k for | < j and the fact
that |¢ — | < 7/2 for ¢ € [7 yields

|_27T/ Z J,blik CTCk) <C«// —(n—k)?

kl]

This decay rate allows to conclude

k=—n" "k
“tm 3 [ (RGO
k=—n
_aj k
=2 Z e
and a suitable factorlsatlon qﬁj’k = ﬁ gj.[k finishes the proof. l

8.6. Singular Cauchy Representation.

All the results in this chapter so far were applications of Theorem 3.12,
that is, they infer a bounded (vectorial) H*-calculus from bounded
square and dual square functions. In the present section, however, we
shall treat an application of Lemma 3.6. That is, we want to infer
bounded H*-calculus from upper and lower square function estimates.
We discuss an example due to Kalton and Weis [?], see also [?, Theo-
rem 10.9].

Let A be a densely defined operator of strip type wy > 0 on a Banach
space X. We fix w > wp and let I, = 0St, = (iw + R) U (—iw +
R) with arc length measure, let H := Ly(I',) and consider the H-
valued function g(A, z) := ﬁ Under the canonical isomorphism H =
Lo(R)®Ly(R), the function g is strongly equivalent with the pair (iw+
s — z)7! of shift-type square functions, which — as demonstrated in
Section 7.5 — is again strongly equivalent with the weighted group orbit
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square function associated with e™'%?/ cosh(ws). Our aim is to prove
the following remarkable result of Kalton and Weis [?, Theorem 6.2].

Theorem 8.13. Let A be a densely defined operator of strip type wy
and let w > wq. Suppose that

RO Azl ryrnx = =l (z € X).
Then A has a bounded H* (St,,)-calculus.

Proof. Let 0 < wy < o < w < w’ and let f € H*®(St,/) and A € T,,.
Let I'c \ = 0(St, U B(\, €)), oriented positively.

Fe,)\ I i E \

A

1
1
1
T
1
1
1
1
1
--------------------------------- Ll T Tl el 4
1
1
1
1
]
|
1
1

Then for z € St,
fw) fw) fw)
(w=2)A=2) (W=ANA-2) (w=A)(w-2z)
Integrating this with respect to w over {w € I'. , |w| < r} and letting
r — oo yields

(CRPLEINS Ry S (7 R
A=z A=z 2mJp  (w=A(w-2z)
By the fractional Cauchy theorem, the limit as ¢ — 0 of the integral
over the half circle avoiding A € ', at distance ¢ is
(AN IOV 10
PR W e
Hence, as ¢ — 0 we obtain

0 _JO L [ ), SO
.

N—2 A—z oml" L (w—=X)(w—=2) 2\ —2)
N 1w
T30 =2 om” /F O —w)w—2) ¢

Let Tj : Ly(I'y) = Lo(I',,) be defined by

(Tyh)(\) = @m) + %p.v. /F ( Af (_"“BU) h(w)dw (A e€T).
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Note that T is bounded by a constant times || f{| e g, )¢ the first sum-

mand is simply multiplication by % f and the second is multiplication
with f composed with convolution with 1/w.
Now, by the computations above, we have

f(2)g(\2) = (Tr(g(-,2)))(\) (2 € Sta, A € L),
Viewing ¢ as a function in H*(St,; Ly(I',)) we hence have
f-9=Tsog
as in the hypotheses of Lemma 3.6. (Note that we as usual identify

Lo(Ty,) = Lo(T,,)" here.) We hence obtain a constant C' > 0 indepen-
dent of W’ > w such that

IFAY] < C [ llgeisr,,  for all f € H®(Sty)

The claim now follows from the scalar convergence lemma [?, Section
5.1]. O

Appendix

Appendix A. Some Analytical Lemmas

In this appendix we collect some auxiliary results from analysis for
the sake of easy referencing. We include sketches of proofs for the
convenience of the reader.

Lemma A.1. Let (J,<) be a directed set, let (T,)o be a J-net of
bounded linear operators on a Banach space X such that T, — 0
strongly and sup,, ||T.|| < oo. Let, furthermore, Y be a separable sub-
space of X. Then there is an increasing sequence (o, )nen in J such
that lim,, oo T, =0 for allx € Y.

Proof. Let {z,, | n € N} C Y be dense subset of Y. The sequence
(cvn)n is constructed recursively with the property that

1
| T, x|l < - (k=1,....n).

(It is obvious that this can be done.) Clearly, for fixed k& we have
T,z — 0 as n — co. And by the uniform boundedness of the opera-
tors Ty, , the claim follows. O

The next result states a net-version of the dominated convergence
theorem
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Lemma A.2 (Dominated Convergence). Let X be a Banach space,
(€2,3, ) a measure space, 1 < p < 00, and (fo)a a netin L,(Q, X, u; X)
that satisfies the following conditions:

1) There is g € L,(2, 3, ) with || fo(:)||x < g almost everywhere for
each index o.

2) There is a sequence (Ay)nen 1 X of finite measure with | J, ey An =
lg > 0] and such that || fola,ll, — 0 as @ — oo for each n € N.

Then || fall, = 0 as a — oo.

Proof. This follows from the estimate

/wm&s/"wwaf/nmﬁSMMQWJMWm+/|W
Q An Ac Ae

n

which holds for all n € N and all indices a. O

Corollary A.3. Let X be a Banach space, (2,5, 1) a measure space,
1 <p<oo, and y,...,ynv € L,(Q,Xu). Furthermore, let for each
7 =1,..., N abounded and convergent net (xj“)a i X be given. Denote
by x; = lim, x§ the respective limit. Then

N N
E VT — E V5% as o — 00
7j=1 j=1

in L,(Q, 2, 1; X).

Proof. Let C :=sup,;, Hx?H Then the assertion follows from Lemma
A2 by setting f, = Zﬁvzl vi(x§ — x5), g = 2C Zjvzl ;| and A, =

N
ﬂj:1[% < |'Yj‘ <n]. O

The next lemma tells something about L,-norms of the sums of in-
dependent vector-valued random variables.

Lemma A.4. Let X be a Banach space and let & and n be independent
X -valued random variables on a probability space Q). If n is symmetric
then

EE% <E[IE+nll%
for each 1 < p < 0.

Proof. Since n is symmetric and £ and 7 are independent, both sum-
mands on the right hand side of

£= €+ +5(E—n)

have the same distribution and hence the same L,-norms. O
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Appendix B. v-Radonifying Operators

In this appendix we review and develop the theory of y-summing
and y-radonifying operators to an extent that serves our purposes. The
presented results in this chapter are essentially from or closely inspired
by the breakthrough paper [?] of Kalton and Weis, c¢f. Chapter 1 above.

The draft character of Kalton and Weis’ original preprint stimulated
us and various other people to elaborate the theory or to detail and
streamline the proofs. Traces of these activities can be found in many
published papers, for example in Jan van Neerven’s excellent survey
(7] that contains also historical remarks and an extensive bibliography
on the topic. Hytonen, Van Neerven, Veraar and Weis are currently
preparing a multi-volume monograph on “Analysis in Banach Spaces”
on these and other topics. The second volume [?], at present only
available in preprint form, is particularly relevant for us.

However, for the convenience of the reader and in order to keep this
paper as self-contained as possible, we shall present our own account
of the theory of y-radonifying operators. As this account dates back
to times when no-one but the authors had any notice of [?], there are
some (mostly inessential) differences, which will be pointed out when
they occur. When possible and convenient, we shall point to existing
proofs in the literature. However, some of the results presented here
have no direct counterpart in [?] (so far, one should say).

As this chapter is intended as a reference for notation, definitions and
results, we shall be brief with proofs and refer to [?] and [?] whenever
it is convenient.

One of the main differences of our presentation to both the original
Kalton-Weis paper and van Neerven’s survey is that those works deal
exclusively with real Banach spaces, whereas we develop the theory for
complex ones. The reason is that functional calculus questions, where
complex contour integrals are ubiquitous, call for rather a complex than
a real setting.

For the theory we need the notion of a complex standard Gauss-
ian random variable, by which we mean a random variable v of the
form

Y= 1

where 7, and ~; are independent standard real Gaussians. Basically,
the whole theory for real spaces carries over to complex spaces when
real Gaussians are replaced by complex ones.
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B.1. The Contraction Principle for Gaussian Sums.
The following result is fundamental when working with Gaussian sums.

We work over the scalar field K € {R, C}.

Theorem B.1 (Contraction Principle). Let v1,7s, ... be independent
scalar standard Gaussians on some probability space, let X be a Banach
space, x1,...,Tm € X and let A = (arj)k; be a scalar n X m-matriz.

Then
n m 2 .
2
EHZk:lezl%aijj X < 14l EHZJ’:W%‘

where the matriz A is considered as an operator A : (3" — (7.

2
)
X

The proof, which we include for convenience, proceeds in three steps.
In the first step one reduces the problem to the case that n = m. If
m > n one just extends A to an m X m-matrix by adding 0-rows. If
m < n one extends A to an n X n-matrix by adding 0-columns, and
defines z; := 0 for m < j < n.

Now, if m = n after scaling one may suppose that A is a contraction.
Then the following lemma reduces the claim to A being an isometry.

Lemma B.2. Every contraction on the Euclidean space K? is a convex
combination of at most d isometries.

Proof. This is well known, but the proof is given here for the con-
venience of the reader. We may suppose that ||A|| = 1. By polar
decomposition, A = U |A| where |A| = (A*A)”, and U is isometric.
Hence we may assume that A = A* is positive semi definite. By the
spectral theorem we may even further reduce the problem to A being
a diagonal matrix with entries 1 = Ay > -+ > A\ > 0. (Note that 1

has to be an eigenvalue since ||A]| = 1.) Now we set \g = 0 and write
d
diag(Ar, ..., Ag) = ijl(kj — A1) b
where Pj(z1,...,24) == (21,...,2;,0...,0) is projection onto the first

j coordinates. (So P; = I.) This is convex combination of projections.
But for any orthogonal projection P on a Hilbert space,

1 1
P=-1+-(2P-1
51+ 5( )
is a representation as a convex combination of unitaries, since (2P —
0*(2P—1)= (2P—1)* = 4P?—4P+1 = I. Since in the representation
above always the identity I is used, we can collect terms and arrive at
a convex combination of at most d terms. 0
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Finally, we have to treat the case that n = m and A is an or-
thogonal /unitary matrix. Then by the rotation invariance of the n-
dimensional, resp. 2n-dimensional, standard Gaussian measure [?,
p.239],

o] 53 o[ =53 (Lo
k=1 j=1 k=j = k=1

This concludes the proof of Theorem B.1.

2

g EH Z%’fﬁj
j=1

B.2. Definition and the Ideal Property.
Let H be a Hilbert space and X a Banach space over the scalar field
K € {R,C}. A linear operator T': H — X is called y-summing if

Yy
2
7]l = sup E (H > e®Te X) < o0,

where the supremum is taken over all finite orthonormal systems I C
H and (7, )eer is an independent collection of K-valued standard Gauss-
ian random variables on some probability space. We let

Yoo(H; X) :={T : H — X | T is y-summing}

the space of v-summing operators of H into X. It is clear that each
v-summing operator is bounded with [|T'| < [|T']]...

Remark B.3 (Real vs. Complex). In the case K = C we can view the
complex spaces H, X as real spaces, and we shall indicate this by writ-
ing H., X,. Then H, is a real Hilbert space with respect to the scalar
product [f,g], := Re[f, g]. For C-linear T': H — X we now have two
definitions of [T, one using (-, -),-orthonormal systems (called R-
ons’s for short) and real Gaussians, and the other using C-orthonormal
systems and complex Gaussians. We claim that both definitions lead
to the same quantity. In particular, one has

Yoo (H; X) = 7o (Hy; X)) N L(H; X).
In order to see this we note first that if {ei, ..., eq4} is a C-orthonormal

system, then {ei, ..., eq,ie1,. .., ieq} is an R-ons. Hence, if 3; = ~;+iv;
are independent complex standard Gaussians,

2
E HZﬂjTej =E HZ].%‘T(%) + 75T (iej)

with the obvious meaning of ||T'[|, ;. This yields |7, < T[], 5.

On the other hand, let {fi,..., fn} be an R-ons and let 7y,...,7, be
real standard Gaussians. Pick a C-ons {ej,...,e,} such that f, €

2 2
‘ S ||T||7,R
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spanc{es,...,e,} for each k. Then we can find \y; = ay; + iby; such
that

fr = (ar; +ibr)e; = > anje; + biylie) (1 <k <n).
j

j
Define the real matrices A := (ag;)xj, B := (by;)i; and C := [A B], as
well as g; :==¢; for 1 < j <n and g; := ie; for n < 7 < 2n. Then, by
the contraction principle (Theorem B.1),

E HZ:IWTJ%W =E szzl%aij(fQ + bij(ifk)H2

n 2n 2 5 on
:E“ZkZIZjZIVMjng <C] EszzﬂjT%‘

n 2
2 . 2 2
= ICIPE| Y7 (5 + i) Tes|| < ICIPITIE .

But ¢t = (fx,9;), and hence ||C]| < 1. This yields || T,z < [Tl ¢
and concludes the proof of the claim.

2

The following lemma yields an equivalent description of the y-summing
norm.

Lemma B.4. Let (e,)acr be any fized orthonormal basis of H. Then
for any Banach space X and T € L(H; X) the net

E HZQGF%“TGO‘

is increasing (with respect to the natural inclusion order) and

2
2 —_—
71} = swpE||Y° _uTea|

Proof. The monotonicity follows from Lemma A.4 since Gaussian ran-
dom variables are symmetric. For the remaining part let Ay, ..., hy be
any orthonormal system in H. Then

S whi =Y %Y [ ealea =Y > vlhj el ea

J<N JEN  a€l o€l j<N

(F C I finite)

2
)
X

By Corollary A.3 the latter sum converges in Ly(£2), where Q is the
probability space on which the 7; are defined. It follows that

2
B3, Tl =i |32 37 il el Teo
2

<
- Sng HZQGFVQT% X

Here we have employed the contraction principle (Theorem B.1) applied
to the matrix ([h;, eq])ja- O

2

X
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The following approximation property is [?, Proposition 3.18].

Lemma B.5 (y-Fatou I). Let (T,)a be a bounded net in v, (H; X)
such that T, — T € L(H;X) in the weak operator topology. Then
T € v(H; X) and

|71, < timinf | T,

It is easy to see that .. (H; X) contains all finite rank operators. The
closure in v, (H; X) of the space of finite rank operators is denoted by
v(H; X), and its elements T € v(H; X) are called y-radonifying.

The following property is one of the cornerstones of the theory.

Theorem B.6 (Ideal Property). Let Y be another Banach space and
K another Hilbert space, let L : X — Y and R : K — H be bounded
linear operators, and let T € voo(H; X). Then

LTR € 7(K;Y) and ILTR., < | Ll oo TN 1B 2,y -
[fT € v(H; X), then LTR € v(K;Y).

Proof. One can handle the left-hand and the right-hand side sepa-
rately, the first being straightforward. For the latter, pick a finite
orthonormal system {eq, ..., e,} within K. Then find an orthonormal

system {f1,..., fm} with
span{ Rey, ..., Re,} = span{fi,..., fm}.

Consequently Re, = Y 7", a;f; for some scalar (nxm)-matrix A =
(akj)k,;. Then, by Theorem B.1 below,

E HZ:ZIWTR% ? g szzlwz;akj 5

n m 2 m
=E|Y0 3" wauTh| <IAPE|YT TS,

Since ||A||€,2n_%g < ||R|| x_ g the claim is proved. O

2

2
< lAI” |71

See [?7, Theorem 6.2] for a slightly different proof. Based on the ideal
property, we can show that in the case K = C a difference between the
complex and real approach to v(H; X) is only virtual.

Remark B.7 (Real vs Complex, again). Let H, X be complex spaces.
We claim that
v(H; X)=A{T € v(H,; X,) | T is C-linear} = v(H,; X,) N L(H; X).

The inclusion “C” is trivial, so suppose that T': H — X is C-linear
and in y(H,; X,). Then there is a sequence T,, of real-linear finite rank
operators such that ||, — T[], — 0. Define S,z := Yo(Tpx — 1T, (ix)).
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Then each S, is a C-linear finite rank operator |5, — T, — 0. To
prove this we note that the operator M : x — iz is a linear isometry
on H, commuting with 7', hence

2(1S, =TI, < T =Tl + ||M T M — TH7 <|T. =TI, =0
by the ideal property. It follows that T' € v(H; X), as claimed.

One might ask whether v, (H; X) can differ from v(H; X). An ex-
ample from Linde and Pietsch, reproduced in [?, Exa. 4.4], shows that
this indeed happens if X = c¢g. On the other hand, by a theorem
of Hoffman-Jorgensen and Kwapien, if X does not contain ¢y then
Y(H; X) = 700 (H; X), see [?7, Theorem 4.3]. Although this result was
obtained for real spaces only, Remark B.7 shows that it continues to
hold in the complex case.

For later reference, we quote the following approximation results
from [?, Corollaries 6.4 and 6.5]. Their proofs are straightforward from
the ideal property.

Theorem B.8 (Approximation). Let H, K be Hilbert and X,Y be Ba-
nach spaces, and let T € v(H; X). Then the following assertions hold:

a) If (La)a C L(X;Y) is a uniformly bounded net that converges
strongly to L € L(X;Y), then L,T — LT in v(H;Y).

b) If (RY)a C L(H;K) is a uniformly bounded net that converges
strongly to R* € L(H; K), then TR, — TR in v(K; X).

Note that if T € v(H; X) the operators LT and TR are again -
radonifying, by the ideal property.

B.3. Fourier Series and Nuclear Operators.
Recall our notation

g = [ ’ 7g] cH
for an element g € H, H any Hilbert space.
Every finite rank operator 7' : H — X has the form

(B.1) T = ijlg—jc@xj,

and one can view y(H; X) as a completion of the algebraic tensor prod-
uct H' ® X with respect to the v-norm.

Note that if eq, ..., e, is an orthonormal system in H, theneq, ..., €,
is an orthonormal system in H’, dual to {ej,...,e,} in the sense that

<e]7a>:<ejya>H7H/: ik (],k:17,n)
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The following shows that a “Gaussian sum” in a Banach space X can
be regarded as a y-norm of a finite rank operator.

Lemma B.9. Let g,...,9, € H be an orthonormal system in H and

X1,y Tm € X. Then
2 n 2
B

Hzilg_j@) "

Proof. Let ey,..., e, be any finite orthonormal system in H and let T’
be defined by (B.1). Then
2 m
<E szzﬂj%‘

E szzl’ykTek T E szzl’mz;r; er, 9] @

2

by Theorem B.1, since the scalar matrix A := ([ex, g;j])r,; satisfies
|A]| < 1. On the other hand, if we take n = m and ej, := g, then we
obtain equality. 0

Let (€q)aca be an orthonormal basis of H. For a finite set F' C A,

let
Pr = ZaeFea R €eq

be the orthogonal projection onto span{e, | & € F'}. The net (Pr)r is
uniformly bounded and converges strongly to the identity on H. Hence,
the following is a consequence of Theorem B.8, part b).

Corollary B.10 (Fourier Series). If T' € v(H; X) and (es)s s any
orthonormal basis of H, then
Y @®@Te,=T
in the norm of v(H; X).
It follows from Lemma B.9 that
g @ xll, = lglly llzllx = lgllz <]
for every g € H, x € X, i.e., the y-norm is a cross-norm.

Recall that T': H — X is a nuclear operator if
(B.2) T=> Gu®u,
n>0

for some g, € H,z, € X with }_ ¢ |gnllg [ 2nlx < co. The nuclear

norm of 7' is
1Ty =0 > Nl gnlly l2nlly

n>0
where the infimum is taken over all representations of the form (B.2).
We let Nu(H; X) be the set of all nuclear operators. If X = H then
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we write Nu(H) := Nu(H; H). Recall that nuclear operators on H are
precisely the operators of trace class

Corollary B.11. A nuclear operator T : H — X is vy-radonifying and
1T, < N7,

The following application turns out to be quite useful.

Lemma B.12. Let H, X as before, and let (2,3, 1) be a measure space.
Suppose that f : Q@ — H and g : Q — X are (strongly) p-measurable
and

LU0l ool n(a) < .
Then fog € Li(Qy(H; X)), and T = [, f@gdu € y(H; X) satisfies

Th = / b f(®)]g() p(dt)  (h e H)
and

171, < / 1F) L 9@l p(dt).

B.4. Trace Duality.

We follow [?, 7], cf. also [?, Sec. 9.1.j], and identify the dual of y(H; X)
with a subspace of £(H'; X’) via trace duality. For a finite rank
operator U : H — H given by

U= ijlg; ® h;

for certain gi,...,9, € H and hy,..., h, € H, its trace is

(@) =3 {h.g)-

This is independent of the representation of U, see [?, p. 125]. Now,
for Ve L(H'; X') we define

V., = sup{ (V') | U € L(H; X), |U|, <1, dimran(U) < oo},
where we regard V'U : H - X C X" — H” = H, and let
V(HXT) = {V € LU X | VI, < oo},

By a short computation, if U € L£(H; X) has the representation U =
> -1 g ®@x; and Ve L(H'; X'), then

n

(B.3) r(V'U) =Y {(z;,Vg).

=1
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Lemma B.13 (y/-Fatou). Let (V},),, be a bounded sequence in~'(H'; X')
and let V : H — X' be such that (z,V,h') — (x, V') for all z € X
and b € H'. ThenV € v/(H'; X') and

HVHy < ligg}f ||V"”v’
Proof. It follows from (B.3) that tr(V/U) — tr(V'U) for every U :
H — X of finite rank. The claim follows. ]

We now turn to an alternative description of the 7’-norm. To this
end we note the following auxiliary result.

Lemma B.14. If T € Nu(H) then tr(T'A) = ||T||,, for some A €
L(H), |A]l < 1.

Proof. By a standard result of Hilbert space operator theory, T" has

the representation
T = ZyEJSja@ f]

where J is either finite or J = N, the e; as well as the f; form or-
thonormal systems, and the numbers s; > 0 are the singular values of
T. Define A := ZjeJ f; ®e;, where in case J = N the series converges

strongly. Then [|A|| <1 and TA =3",_;s;A%; @ f;. Hence
tr(TA) = s;[fi A%e;] = 85 = T, - 0
jed jed
As a consequence we arrive at the following characterisation of the
~'-norm.

Corollary B.15. Let V € L(H'; X"). Then
VI, = sup{ VU, |U € L(H;X), |U]l, <1, dimran(U) < oo}.

Proof. Let U : H — X be of finite rank with ||[U[|, < 1. Then
itr(V'U)| < ||V'U||,,- On the other hand, by applying Lemma B.14 to
T :=V'U we find A € L(H) with ||A|| <1 and

VU, = tr(V'UA) < [V, [UAIL, < [IVIL, UL TA] < VL,
by the ideal property. O
As a consequence of Corollary B.15 we obtain the ideal property of
Y (H;X).
Corollary B.16 (Ideal Property). Let R: H — K and L : Y — X be
bounded operators, and V € v'(H'; X'). Then L'VR' € ~'(K';Y") with
ILVE|, < LIV, IR
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Proof. Let U : K — Y be of finite rank. Then
[(LVRYU|,, = IRV (L"U) ||, < IRV (LU ||, < IRV [ILU]]

< IR VIl LU,
by the ideal property of Nu(K) and v(K;Y). O

Y

With the following results we extend [?, Proposition 5.1 and 5.2].

Theorem B.17. a) IfU € y(H; X) andV € /' (H"; X"), then V'U €
Nu(H) with |[V'U||,, < [VIl,, IU]l,. Moreover, the mapping

vY(H'; X" — L (v(H; X); Nu(H)), Vi— (U+—V'U)
15 1someltric.

b) The bilinear mapping (“trace duality”)
v(H; X) x~'(H'; X'y — C, (U, V) — (U, V) :=tx(V'U)
establishes an isometric isomorphism v(H; X) = ~'(H'; X').
c) Let (eq)a be an orthonormal basis of H. Then

(U V) =t(V'U) =) (Uea,Vea)y x

for every U € y(H; X) and V € v/(H'; X').
d) IfVeqy(H; X') then V € v'(H; X'), with [[V], <[V,

Proof. a) follows from Corollary B.15 and approximation of a general
U € v(H; X) by finite rank operators.

b) By a) the trace duality is well defined, and it reproduces the norm
on 7/(H'; X') by construction. For surjectivity, let A : v(H; X) — C
be a bounded functional and define

V:H — X' (VR)(z) := AW @ x).

A short computation reveals that tr(V'U) = A(U) for every rank-one
operator U = b/ @ xz. Hence tr(V'U) = A(U) even for every finite rank-
operator U : H — X. But this implies that V' € 4/(H’; X') and that
V' induces A.
¢) By Corollary B.10, U = €, ®Ue, and the convergence is in [|-||. .
Hence

(UV) =) (fa®@Uea,V) =) (Uea, Vea)x
by (B.3).
d) is proved as in [?, Theorem 10.9]. O
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Remark B.18. It is shown in [?, Sec. 10] and [?, Thm. 9.43] that the
equality v(H'; X') = +/(H’; X’) holds if X is K-convex. By a result of
Pisier, a space X is K-convex if and only if it has nontrivial type. See
[?, Sec. 10] for more about K-convexity in this context.

B.5. Spaces of Finite Cotype.
A Rademacher variable is a +1-valued Bernoulli-(%, %) random vari-
able. A complex Rademacher variable is a random variable of the
form
r=r;+iry

where 1, 79 are independent real Rademachers on the same probability
space. Unless otherwise stated, our Rademacher variables are under-
stood to be complex.?

By [?, Proposition 2.6] (see also [?, Lemma 12.11])

n q n q
B.4 E| || < 2| z;
(B.4) ijl?”]% = (7) ijl’hx] X’
whenever 1 < ¢ < oo, n € N, zy,...,2, € X, r1,...,r, are complex
Rademachers and ~q,...,7, are complex Gaussians. (Our reference

uses real random variables, but the complex case follows by a straight-
forward argument, yielding the same constant.)

A converse estimate does not hold in general unless the Banach space
has finite cotype. Recall that a Banach space X has type p € [1,2] if
there exists a constant t,(X) > 0 such that for all finite sequences

(xn)ry in X,
|32 t(X) [l ndalle, )

and X has cotype ¢ € [2,00] if for some constant c,(X) > 0,

[@dulleyp) < caX) |32, ]

We refer to [?, Chapter 11] for definitions, properties and references on
the notions of type and cotype of a Banach space. (Using real in place
of complex Rademachers may alter the values of t,(X) and c,(X) by
universal factors, but does not make a qualitative difference.)

Each Banach spaces has cotype co and type 1; therefore, X is said
to have nontrivial type if it has type p for some p > 1, and it said to
have finite cotype if it has cotype ¢ for some ¢ < oo. Each Banach
space of nontrivial type has finite cotype, but the converse is false.

<
L2 (£4X)

L2(QvE) ’

30ur definition of complex Rademachers differs from the one given in [?], where
complex Rademachers are defined as random variables uniformly distributed on the
unit circle. The resulting differences are unessential.
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It is important for us that if X has finite cotype, then a converse
to (B.4) holds. Namely, we have the following deep result from [?,
Theorem 12.27].

Theorem B.19. Let 2 < ¢ < oo and denote by ml the g-th absolute
moment of the normal distribution, i.e.,

1 1
mg = (—— [ |z e 2 dx)q
o= (5 1o
Then , ,
EHijlfyj:Uj < mz cq(X)Q]EHijlrjxj
whenever X is a Banach space of cotype q and 1, ...,x, € X.

Recall that a Banach space X has the same type/cotype as the space
Ly(€2, X), whenever ) is a measure space, see e.g. [?, Theorem 11.12].
A similar result holds for the y-functor.

Lemma B.20. A Banach space X has the same type and cotype as
V(H; X).

Proof. We show the result only for the case of cotype. For the type
case the arguments are similar. Suppose first that X has cotype ¢ < oo,
and let (Uy)x be a finite sequence in y(H; X). Fix an orthonormal basis
(€a)o of H. Then Uy = ) €, ® Uge, for each k by Corollary B.10.
Hence, with F' denoting finite subsets of the index set of the orthonor-

mal basis,
Zk ”UkHi - Zk h}nHZaeFE@) Urea i - li}n ZkHZaeFa(g Uk€a

S o
q

< q !/ /
o (B (5 )
q

ZaEF,y; (ZkrkUkea> X

S (X)TE |3 nty

where the non-mentioned constants come from the Khinchine-Kahane
inequalities. It follows that

H(Uk)kH&Z(ﬁ/(H;X)) S Cq(X)HZkaUk‘

and this shows that c,(v(H; X)) < ¢ (X).

Ssup ¢ (X)/EE
F

q
)
X

Lo (Q2v(H;X))

q
v
q

R SN DS |
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For the converse suppose that v(H; X) has cotype g < co. Let ()
be a finite sequence in X and let e € H be a unit vector. Abbreviate
E:=~(H;X) and Uy := € ® x. Then

(3 teliz ) = (3, 10) ™ < (B 3 it

Moreover,

Lo(QE)

2 2 2
sz’/’kUk L) = EHkae @ T, o Ele® (ZJ/&%) .
2
- EHZkrkxk X’
whence it follows that ¢, (X) < ¢,(E). O

The next result shows the significance of spaces of finite cotype for
the theory of «v-radonifying operators.

Theorem B.21. Let X be a Banach space of finite cotype q < o0.
There is a constant ¢ = c(q,c,(X)) such that the following holds:
Whenever K is a compact Hausdorff space, H is a Hilbert space and
T € L(H;X) is an operator that factorises as T = UV over C(K),

1.€., ; . .
N, A
C(K)

then T € y(H; K) and | Tz < c[U] V.

Proof. Let X be of cotype 2 < ¢ < o0 and fix ¢ < p < 0. By
[?, Theorem 11.14] the operator U is p-absolutely summing, and one
has 7,(U) < ¢ ||U|, where ¢ depends on p and c,(X). By the
ideal property for p-absolutely summing operators, T is p-absolutely
summing with 7,(7) < m,(U)||V]. Now, a theorem of Linde and
Pietsch [?], cf. [?, Prop. 12.1], yields that T' € v(H; X) with [T, <
max{ K, ,, K),}mp(T). Here K, and Kj, are the constants in the
Khinchine-Kahane inequalities for Gaussians, see [?, Proposition 2.7].
By taking the infimum over p we remove the dependence of the constant
on p. 0

The following consequence is Corollary 3.4 from [?].

Corollary B.22 (Kaiser-Weis). Let X be a Banach space of finite
cotype q. Then there is a constant C = C(q, ¢,(X)) such that for all fi-
nite sequences 1, ...,xn € X and all complex matrices o = (v, j)nj €
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CN*J one has

EE’

N

2

SCE HZ:%%H;
n=

N J
DD WVjn
n=1 j=1
Proof. Consider the operators

U:ty — 0N Ule;) = (o j)n = Zanje;
and

VoY (e Viel) =e, ® .

Then [U]]* = sup, 5=, lan > and [V = E || S0, vl by the

contraction principle. Now apply Theorem B.21 to conclude that VU €
(g5 ~v(6Y; X)) with norm

VU, < ClUHVIE
Writing out VU and its norm finishes the proof. U

B.6. Spaces with Property (a*).
Let H and K be Hilbert spaces. Their algebraic tensor product, here
denoted by H®, K, is a pre-Hilbert space with respect to the (uniquely
determined) inner product satisfying

h@ ko] = bl - ko]

for all h,u € H and k,v € K. We denote by H ® K the completion
of H®, K with respect to this inner product. Then we have a natural
isometric isomorphism

(HoK)=2H @ K'.
In this section we examine the relation of the spaces 7(H ® K; X) and
v(H;y(K; X).
Note that, algebraically, there is a natural isomorphism
H @, (K'®, X))~ (H ®,K') ®, X
which on the level of elementary tensors is just the “associative law”
WMok or)=N0eoK) X.

Via this natural isomorphism, the algebraic tensor product H' ®, K’ ®,
X can be viewed as a subset of either space v(H;v(K; X)) and v(H ®
K; X).

Lemma B.23. The algebraic tensor product H' @ K' @ X is dense in
either space v(H @ K; X) and v(H;v(K; X)).
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Proof. This follows from Corollary B.10 by noting that if (e, ), and
(fs)p are orthonormal bases of H and K, respectively, then (e, ® f3)a.s
is an orthonormal basis of H ® K. Moreover, for h € H and k € K
one has h ® k = h ® k under the canonical identification of (H ® K)’
with H' @ K'. U

Now let us look at the first type of relation.

Lemma B.24. For a Banach space X the following properties are
equivalent

(i) For each pair H, K of Hilbert spaces, the natural map extends to
a bounded operator y(H @ K; X) — v(H;v(K; X)).

(ii) The natural map extends to a bounded operator
Tl ® £ X) = (a5 7(£2; X))
(i) There is a constant C~ > 0 such that

2
Y Aivnial| <(C 7)2EHZ VinTin
i i

for each finite array (z;,)jn in X.

EE' i

In this case, the best constant C~ in (iii) equals ||J~||, and this domi-
nates the norm of the operator in (i).

Here, (v;); and (7)), are two independent sequences of indepen-
dent standard Gaussians, and (7;;) is an array of independent standard
Gaussians.

Proof. It is immediately clear that (i) implies (ii) and (ii) implies (iii)
with C~ < ||J7||. Suppose that (iii) holds. Then it is clear that for
any T € H ®, K’ ®, X one has

HJ_(T)H’Y(HW(K;X)) <C ”T”’Y(H@K;X) :

Now (i) follows from Lemma B.23, and the norm of the considered
operator is < C'~. U

Following Van Neerven and Weis [?] we say that a space X having the
equivalent properties listed in Lemma B.24 has (Gaussian) property
(o). In Proposition 2.5. of the cited reference, the authors show that
the Gaussian property (™) implies finite cotype and is equivalent to
“Rademacher property (a~)”, by which it is meant that assertion (iii)
of Lemma B.24 holds when one replaces Gaussians by Rademachers.

Analogously, a Banach space is said to have (Gaussian) property
(a), if it has the equivalent properties listed in the following lemma.
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Lemma B.25. For a Banach space X the following properties are
equivalent

(i) For each pair H, K of Hilbert spaces, the natural map extends to
a bounded operator y(H;v(K; X)) = v(H ® K; X)

(ii) The natural map extends to a bounded operator
Tyl (623 X)) = (b2 @ €23 X).
(i) There is a constant CT > 0 such that

2
> vvetial| < (C+)2EHZ VinTin
i i

for each finite array (z;,)jn in X.

EE' i

In this case, the best constant C* in (iii) equals ||J1|| and this domi-
nates the norm of the operator in (i).

Again, by [?, Proposition 2.5.], Gaussian property (a™) is equivalent
to Rademacher property (o) and implies finite cotype.

A space X is said to have property («) if X has both properties (a™)
and (o). It is shown in [?, Chapter 13] or [?, Thm. 9.72] that this
is equivalent to X having Pisier’s contraction property from [?,
Definition 2.1]. (The terminology is from [?, Thm. 9.72].)

Every Hilbert space has property («) and each space L, (€2; X) with
1 < p < oo inherits this property from X [?, Chapter 13].

However, by [?, Example 2.4], the p-Schatten classes provide exam-
ples of spaces with property (a~) but not property (a™) for p € (1,2)
and the other way round for p € (2, 00).

B.7. v-Bounded Sets.
Let X,Y be Banach spaces. A collection 7 C L(X;Y) is said to be
v-bounded if there is a constant ¢ > 0 such that

2\ /2 2
) E(| S, rl,) <o 2 (|2, 0mm])

for all finite subsets 7' C T, (z7)re7r € X. (As above, (yr)rer is
an independent collection of standard Gaussian random variables on
some probability space.) If T is y-bounded, the smallest constant ¢ for
which (B.5) holds, is denoted by [ 7] and is called the y-bound of
T.

Remark B.26. In order to establish the y-boundedness of 7 with
[T] < e, it suffices to check (B.5) only for vectors zr from a dense
subspace of X. This follows from Corollary A.3. Likewise, it suffices

Yo
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to take the operators T from a strongly dense subset of 7. Actually, it
suffices to take the operators T from a subset 7' such that absconv(7”)
is strongly dense in 7. This follows from [?].

When one replaces Gaussians by Rademachers in the definition above
one obtains the related notion of an R-bounded set of operators.
If both spaces X and Y have finite cotype, R-boundedness and ~-
boundedness are equivelent (on the expense of constants that depend
on the cotype and the cotype constants of the spaces).

The notions of v- and R-bounded sets have been thoroughly studied
in the literature, see [?, Chapter 7] and the literature listed there. For
the following simple fact, however, we could not find any reference in
the literature.

Lemma B.27. Let (M,), be a family of y-bounded subsets of L(X;Y)
with C' = sup, [ M, ]’ < oo. Suppose that M C L(X;Y) has the
following property:

VNeNVa,...,.an € XVT,..., Ty € L(X;Y) Ve >0

N
ElozEIElTla,...,TNaGMQ:ZHY}QJ:]-—Y}JJJ-H < Ee.

=1
Then M is vy-bounded with [M]" < C.

Proof. Fix zy,...,xy € X and T},...,Ty € M. By the hypothesis
on M there is a sequence («,), of indices and respective operators
T.,; € M, with T, ;jz; — Tjx; as n — oo for each j = 1,...,N. By
Corollary A.3

2
X

2
E HZ].%‘TW% L E HZJ%’TJ'%‘
as n — o0o. The claim follows. O

Remark B.28. Lemma B.27 can be applied, for example, in the sit-
uation when one has a subset M C L£(X;Y) and operator nets (P,)q
in £(X) and (Qa)a in L(Y) such that Q, TP, — T strongly for each
T € M. Then the sets

M, :={Q.TP, | T € M}

satisfy the technical condition of Lemma ??. So if one is able to show
that C' := sup, [ M,]" < oo, it follows that M is y-bounded with
[M]"<C.
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Appendix C. ¢;-Frame-Bounded Sets

Let H be a Hilbert space. A sequence (fy)acs in H is called a frame
for H if there exist two constants 0 < A < B such that

(1) ARG <D I fl P < B?IR);,  forallhe H.
ael

Equivalently, a frame is given by a pair of operators (L, R) where R :
H — (5(I) and L : ¢5(I) — H such that L R = Idg. Indeed, in that
case f, := R'e,, o € I, is a frame, where (e, )acs is the canonical basis
of £y(I). (One easily obtains (C.1) with A = ||L||”" and B = ||R].)
Conversely, if (fo)acr is a frame and R : H — {ly([) is defined by
Rf = ([f, fa])acr, then R*R is a selfadjoint, positive and invertible
operator, and hence L := (R*R)™'R* satisfies LR = .

Let H be a Hilbert space. A subset M of H is called ¢1-frame-bounded
if there exists a frame (f,)aesr of H such that

supz [z, fa]] < o0,

zeM el

In this case, in view of the discussion above, the ¢;-frame-bound of
a subset M C H is defined as

(C2) [ M, := nf |[L] SgAI;ZHR%@aH}

acl

where the infimum is taken over all pairs of operators (L, R) with R :
H — ly(I) and L : ¢5() — H such that LR = 1.

Let X be a Banach space. An operator T : X — H is called /;-
frame-bounded if 7" maps the unit ball of X into an ¢;-frame-bounded
subset of X. In this case,

T, =Tz | [lz]lx <1},
is called the ¢;-frame-bound of 7.

Remarks C.1. 1) /;-frame-bounded sets need not be compact.

2) Let X,Y be Banach spaces. If U : X — H is {;-frame-bounded
and V : Y — X is bounded, then UV : Y — H is {;-frame-
bounded and

UV, < U, V-

3) We point out that we do not know yet whether finite unions or
translates of /;-frame-bounded sets are again ¢;-frame-bounded,
something one would certainly expect to hold for a “good” bound-
edness concept. Consequently, we do not know whether the set of
{1-frame-bounded operators X — H form a vector space.
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Lemma C.2. Let H be any Hilbert space and M C H. Then the
following assertions hold.

a) If M is l1-frame-bounded, then it is norm-bounded, with

sup ||z < [M],
zeM

If span(M) is finite-dimensional and M is norm-bounded, then it
18 {1 -frame-bounded.

b) If M is l1-frame-bounded and S : H — K is an isomorphism into
another Hilbert space, then S(M) is ¢,-frame-bounded with

Sy < IS My
c) If M is {1-frame-bounded, then absconv(M) is ¢1-frame-bounded.

Proof. Parts a) and b) are clear. For the proof of ¢) it suffices to
notice that the closed unit ball of ¢;(7) is absolutely convex and closed
n 62([) O

Remark C.3. Every ¢;-frame-bounded operator T : X — H factorises
through an ¢;-space, but the converse is not true in general. Indeed, let
(fn)nen be a countable dense subset of the unit sphere {f € £y | || f]|, =
1} of £y. Let T : {1 — {5 be the operator defined by T'(z,,), == >, Tn fn-
Then the image under T' of the unit ball of ¢; is dense in the unit ball
of /5, and hence T is not ¢;-frame-bounded.

For operators between Hilbert spaces, the class of ¢/1-frame-bounded
operators coincides with the class of Hilbert—Schmidt operators.

Lemma C.4. For an operator T : K — H, K and H Hilbert spaces,
the following assertions are equivalent:

(i) T is ¢1-frame-bounded.
(ii) T factorises through an {1-space.
(i) T 4s Hilbert-Schmidt.

Proof. Suppose that (i) holds, i.e., T" is ¢;-frame-bounded. Let R :
H — (3(I) and L : l5(I) — H as in (C.2). Then T'= LRT factors as
T =V U with

(K — 4 (a) — H
v {x —  (RTz,e,) V'{(ma Y AaLea

and we have (ii). Next, recall that [?, Corollary 4.12] asserts that
Hilbert space operators are Hilbert-Schmidt if and only if they factor
through an £y-space. Hence (ii) implies (iii). Finally, if T : K — H is



SQUARE FUNCTION ESTIMATES AND FUNCTIONAL CALCULI 93
Hilbert-Schmidt, the singular value decomposition yields a representa-
tion

T:ZTnﬁ@)en

with orthonormal systems (e,), and (f,), and scalars 7 = (7,,), €
(5(N). We extend (e,), in some way to an orthonormal basis (€4 )acr
of H. Then

Y T el =D UL el =D Imal [ )l < N7l 11

by the Cauchy-Schwarz and the Bessel inequalities. Hence T is /¢;-
frame-bounded with |T'|, < |7, = Tl ys- O

Let us provide some other examples of /;-frame-bounded sets/operators.

Examples C.5. 1) The Wiener algebra A(T) is the set of continuous
functionson T = {z € C | |z| = 1} that have absolutely summable
Fourier coefficients. Obviously, the embedding A(T) C Ly(T) is ¢;-
frame-bounded.

2) As a consequence of the above item, every embedding into Ly(T)
that factors through the Wiener algebra is ¢-frame-bounded. This
implies, e.g., that the embedding C*[0,1] C L5[0,1] is ¢;-frame-
bounded for s > 1/2

3) The embeddings By [0,1] C L[0,1] and W3[0,1] C Ly[0,1] are
(;-frame-bounded whenever s > 1/2.

We do not know whether the continuous analogue of Example 1) is
true, namely whether the embedding

A(R) = {f € Li(R) | f € Li(R)} C Ly(R)
is /1-frame-bounded. However, we have the following.

Lemma C.6. The canonical embedding W3(R) < Ly(R) is ¢;-frame-
bounded.

Proof. Fix a function 0 < n € C*(R) with supp(n) C (0, 27), strictly
positive on [1,2] and in such a way that with 7y (¢) := n(t—k) one has

Then the double sequence (fy k) (mk)ez2 given by fu i = nke™) forms
a (Gabor) frame on Ly(R). (Take L=27, a=1 and f=(27)"! in [?,
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Theorem 6.4.1].) Let g € W2(R). For n = 0,

k+m
Sl mslats)as

For n # 0, a twofold integration by parts (with vanishing boundary
terms) yields

k+m . - |
/ Ne(s)g(s)e” ™ ds = —# m(s)g(s)]"e ™ ds.
k

-7 k—m

S ”gHL1 :

Since [nx(s)g(s)]" = mi(s)g”(s) + 2, (s)g'(s) +nig(s) and since the ;s
are all translates of the same function,

|[1:(5)g(8)]"| S Lio-rrm (3) (19(5)] + lg'(5)] + 19" (5)] ).

Hence

> g Fard] S liglhye 0

neZ* keZ

Using interpolation techniques one can see that W§(R) C Ly(R) is
¢;-frame-bounded for each o > 1.
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