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ABSTRACT. Let M be a semi-finite von Neumann algebra equipped with
a faithful, normal, semi-finite trace 7. We introduce the notion of equi-
integrability in non-commutative spaces and show that if a rearrangement in-
variant quasi-Banach function space E on the positive semi-axis is a-convex
with constant 1 and satisfies a non-trivial lower g-estimate with constant
1, then the corresponding non-commutative space of measurable operators
E(M, 7) has the following property: every bounded sequence in E(M, 7) has
a subsequence that splits into an E-equi-integrable sequence and a sequence
with pairwise disjoint projection supports. This result extends the well known
Kadec-Pelczyniski subsequence splitting lemma for Banach lattices to non-
commutative spaces. As applications, we prove that for 1 < p < oo, ev-
ery subspace of LP?(M, 1) either contains almost isometric copies of ¢F or is
strongly embedded in L?(M, 7).

KEYWORDS: von Neumann algebras, function spaces, symmetric spaces of
operators.
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1. INTRODUCTION

In [9], Kadec and Pelczyniski proved the fundamental result that if 1 < p < co then
every bounded sequence {f,}°2; in LP[0, 1] has a subsequence that can be decom-
posed into two extreme sequences {gx}7>; and {h;}72 ;, where the hy’s are pair-
wise disjoint and the g’s are L,-equi-integrable that is m(lziqr)n—m szp Ixagklly — O

and hg L gi for every k > 1. This result was used to study different structures
of subspaces of L?[0,1]. Later, the same decomposition property was proved for
larger classes of Banach function spaces (see [7] for Orlicz spaces with As-condition
and g-concave lattices, [8] for some symmetric spaces). There are however exam-
ples of Banach lattices with sequences for which the above decomposition is not
possible. For instance, examples of reflexive, p-convex Banach lattices without the
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subsequence splitting property can be found in a paper of Figiel et al. ([7]). Subse-
quently, Weis ([18]) characterized, in terms of uniform order continuity conditions
and ultraproducts, the class of all Banach lattices where such property is possi-
ble. For the case of rearrangement invariant function spaces, the spaces in which
the subsequence splitting lemma holds are exactly those with order continuous
norm and satisfying the so called Fatou property (equivalently, those that contain
no subspace isomorphic to ¢p). The subsequence splitting lemma has played an
important role in the investigation of Banach space structures of function spaces.

It is the intention of the present paper to give an extension of the Kadec-
Pelczyriski decomposition stated above to the case of bounded sequences in gen-
eral non-commutative symmetric spaces of measurable operators. Let M be a
von Neumann algebra, equipped with a faithful, normal, semi-finite trace 7 and
E be a rearrangement invariant Banach function space on [0,1] or the half line
(0,00) according to whether M is finite or infinite. We define equi-integrability
in the non-commutative setting as generalization of Akemann’s characterization
of weak compactness on preduals of von Neumann algebras. Using such notion,
we provide an analogue of the Kadec-Pelczyniski subsequence splitting lemma for
non-commutative spaces. More precisely, we proved that if F is order continuous
and satisfies the Fatou property then the corresponding symmetric space of mea-
surable operators F(M,7) has the subsequence splitting property. Our approach
allows one to consider more general spaces such as quasi-Banach rearrangement
invariant spaces that are a-convex with constant 1 and satisfy non trivial g-lower
estimate with constant 1. In particular, splitting of bounded sequences is valid
in non-commutative LP-spaces for 0 < p < oco. It should be noted that Sukochev
([16]) obtain a similar result for the case of finite von Neumann algebras.

As application of the main result, we study the structure of subspaces of
LP(M,7) for 1 < p < 0.

We refer to [10] and [17] for general information concerning von Neumann
algebras as well as non-commutative integration, to [12] and [15] for Banach lattice
theory.

2. DEFINITIONS AND PRELIMINARY RESULTS

Throughout, H is a given Hilbert space and M C B(H) denotes a semi-finite von
Neumann algebra with a normal, faithful semi-finite trace 7. The identity in M
will be denoted by 1 and M, will stand for the set of all (self adjoint) projections
in M. A closed and densely defined operator a on H is said to be affiliated with
M if u*au = a for all unitary operator u in the commutant M’ of M.

A closed and densely defined operator z, affiliated with M, is called 7-
measurable if for every € > 0, there exists an orthogonal projection p € M such
that p(H) C dom(z), 7(1 — p) < € and zp € M. The set of all T-measurable

operators will be denoted by M. The set M is a x-algebra with respect to the
strong sum, the strong product and the adjoint operation. Given a self-adjoint

operator x in M, we denote by e”(-) its spectral measure. Recall that el*l(B) € M

for all Borel sets B C R and « € M. For fixed x € M, the generalized singular
value function pu(x) of x is defined by

pe(z) = inf{s > 0: 7(el”l(s,00)) < t}, fort>0.
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The function py(z) : [0,00) — [0,00] is right continuous, non-decreasing. We
note that ;(x) < oo for every t > 0. For a complete study of j(.), we refer to [6].
The topology defined by the metric on M obtained by setting:

d(z,y) =inf{t > 0: w(x —y) <t}, foraz,yec M,

is called the measure topology. It is well-known that a net (2, )qer in M converges

to € M in measure topology if and only if for every € > 0, § > 0, there exists
ag € I such that whenever a > ag, there exists a projection p € M, such that

(xo —2)p|lm <& and 7(1—p) <.

Such criteria will be used in the sequel. It was shown in [13] that (M,d) is a
complete metric space.

Remark that if we consider M = L*°(R",m), where m is the Lebesgue
measure on R™ then M is an abelian von Neumann algebra acting on L?(R™,m)
via the multiplication operators. With the trace being the usual integration with
respect to m, M = L°(RT,m) (the usual space of all measurable functions on R*)
and the generalized singular value p(f) is precisely the decreasing rearrangement
of the function |f| (usually denoted by f* in Banach lattice theory).

DEFINITION 2.1. A symmetric quasi-Banach function space on RT is a quasi-
Banach lattice E' of measurable functions with the following properties:
(i) E is an order ideal in LO(R*,m);
(ii) E is rearrangement invariant in the sense of [12] (p. 114);
(iii) E contains all finitely supported simple functions.

DEFINITION 2.2. A quasi-Banach function space F is said to satisfy a lower
q-estimate if there exists a positive constant C' > 0 such that for all finite sequences
{z,} of mutually disjoint elements in F,

(X leal) " <[ X

The least such constant C' is called the constant of the lower g-estimate.
Recall that if E' is a quasi-Banach function space and 1 < p < oo,

1
EW ={z e L°R*,m): 2]’ € E} with |lz|lpw = | |zI” || .

DEFINITION 2.3. Let E be a rearrangement invariant quasi-Banach func-

tion space on (0,7(1)). We define the symmetric space of measurable operators
E(M,T) by setting:

EM,1):={x € M : u(x) € E}

and
lzll e,y = ()|l for all 2 € E(M, 7).

It was shown in [19], Lemma 4.1 that if E is a-convex (for some 0 < a < 1)
with constant 1, then [| - || g(rq,7) is @ a-norm, that is, for every z,y € E(M, 1),

|z + y||(115(M,T) < ||1‘H%(M,T) + Hy”%(./\/l,T)'
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Equipped with || - ||ga4,r), the space E(M,T) is a a-Banach space. The space
E(M, ) is often referred to as the non-commutative analogue of the function space
E. We remark that if 0 < p < oo and E = LP(R™,m) then E(M, ) coincides with

the usual non-commutative LP-space associated to the semi-finite von Neumann
algebra M. Also if E = L (R*, m), then L>(M, 1) is the von Neumann algebra
M. We refer to [3], [4] and [19] for some background on the space E(M, 7).

We will need the following known result. A proof can be found in [5].

PROPOSITION 2.4. Assume that E is order-continuous and «-convex with
constant 1 for some 0 < a < 1.
(i) If x € E(M, 1) and e < f are projections in M then |exel pa,r) <

”fl'fHE(M,T);
(i) If « € EM,T) and eg |g 0 is a net of projections in M then
lzesll m(r,r) 16 0.

The following definition isolates the main topic of this paper.

DEFINITION 2.5. Let E be a quasi-Banach function space on RT and K
be a bounded subset of E(M,7). We will say that K is E-equi-integrable if
lim sup ||epzen||par,-) = 0 for every decreasing sequence {e, }72; of projections

with e, |, O.
REMARK 2.6. Since {e,}52, is decreasing, it is clear from Proposition 2.4

n=

o0
that the sequence { sup |lepzen|| g M,r)} is decreasing and therefore the limit
reK 1

in the definition above always exists. This notion of equi-integrability was moti-

vated by the commutative case on one hand and the characterization of weakly
compact subsets of L'(M,7) by Akemann [1] (see also [17], p. 150) on the other.

Using this terminology, Akemann’s characterization can be stated as in the com-
mutative case: relatively weakly compact subsets of L'(M,7) are exactly the

equi-integrable sets.

In general, relatively weakly compact sets are not necessarily equi-integrable.
For example, if 1 < p < oo, any normalized disjoint sequence cannot be LP-
integrable but since LP is reflexive, such set is relatively weakly compact. Our
next result shows that the converse always holds.

PROPOSITION 2.7. Assume that E is an order-continuous symmetric Banach
function space and K is an E-equi-integrable set in E(M, 7). Then K is relatively

weakly compact.

The proposition will be proved in several steps. Recall that E(M,7) is a
subset of L'(M,7) + M and therefore if p is a projection in L!'(M,7) N M and
K is a subset of F(M, ), then pK and Kp are subsets of L'(M, 7).
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LEMMA 2.8. Let p be a projection in LY(M,7) N M and K be an E-equi-
integrable subset of E(M, 7). The sets pKp and pK (1 — p) are relatively weakly
compact in LY(M, ).

Proof. Tt is enough to check that these sets are L'-equi-integrable. Let T :
E(M,7) — LY(M,7) be the linear map defined by # — Tz = pxp. This map is
well-defined and one can deduce from the closed graph theorem that it is bounded.
Let {e,}%2; be a sequence of projections with e, |, 0. For each n > 1, set f, to
be the right support projection of e,p. By the definition of support projections,
fn < p. So {fn}22, is a sequence of finite projections. We also note that (see for
instance the proof of [17], Proposition 1.6, p. 292),

fa=env(1-p)—(1-p)
and by Kaplansky formula (see for instance [10], Theorem 6.1.6, p. 403),
fn~en—en A (1 _p)~

Since 7(fn) = T(en —en A (1 —p)) < 7(p) and {e, — e, A (1 — p)}52; converges
to zero, {f,}22, converges to zero. Now since the f,’s are finite projections, we

conclude that if g, = A fi, then {g,}52; converges to zero. Therefore, for every
k>n

re K,

lenprpenllt = llenp(gnzgn)penlls < [P(gnrgn)plls < T - lgnzgnllErt,r)-

Since K is E-equi-integrable, one obtains that

lim - sup |lepyen|ly < [T lim sup [[gnzgn|pm,r =0
=0 yepKp n—0 e K

which concludes that pKp is relatively weakly compact in L'(M, 7).

For pK(1 —p), let S : E(M,7) — L*(M,7) be the map defined by z —
Sz = pz(1 —p). As above, S is bounded. Let {e,}52; and {g,}5%, be sequences
of projections as described above. For each n > 1, let s, be the left support
projection of (1 — p)e,. Then s, = e, Vp — p for every n > 1 and the sequence
{sn}52, is decreasing. It is claimed that s, |, 0.

For this, it is enough to check that e, Vp |, p. In fact, e, Vp—e, ~p—e, Ap
and the sequence defined by the right hand side of the equivalence converges to p
which implies that

lim T(en Vp— en) = nh—>Holo T(p —en A p) = T(p)

n—00

and therefore,
lim 7(e, Vp—p—e,) =0.

n—oo

But since (e, Vp—p—en)? = (en VD —D— €,) + enp + pen, we can conclude that
lim |le, Vp—p—enlle =0.
n—oo

From this, we get (by passing to a subsequence if necessary) that {e,Vp—p—e, }52 4
converges to zero in measure. Similarly, {e, V p — p — pe,, }2°; converges to zero
in measure so e, V p |, p hence s, |, 0.
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To conclude the proof of Lemma 2.8, note that g, L s, 80 gn V Sy = gn + Sn.
In particular, g, V s, |, 0 and we get that

lim sup  |lepyenlls = lim sup llenpx(1 — plenlls
0 yepK (1-p) e

= lim sup llenp(gn V 50)2(gn V 5,)(1 — plenls

n—oo , e

< lim sup [|p(gn V 8n)2(gn V $0)(1 — )1

S USI- Jim sup [(gn V sn)2(gn V sn)llrmr) = 0
x

which verifies the lemma. 1

LEMMA 2.9. Letp and K be as in Lemma 2.8. Then pK is relatively weakly
compact in E(M,T).

Proof. Note first that pK is F-equi-integrable. This can be seen by applying
the series of arguments used in Lemma 2.8, considering the operators 7" and S as
maps from E(M,7) into E(M, 7). Let {pz,}°>; be a bounded sequence in pK.
From Lemma 2.8, we can assume that {pz,, }5° ; is weakly convergent in L' (M, 7).

[e.e]

Fix ¢ € E*(M,7); and let ¢ = [tde; be its spectral decomposition. For each
k> 1, set g :=e?((0,k)). We ren(;ark that ¢gr = qrp € M. For m,n € N,

(¢ = qr, prn — prm) + (LK, PTn — PTm)

= (p(1 — qr), prn — Prm) + (Pqk, PTn — PTm)

= ((1 = q)o(1 = qr), prn — pTm) + (PQk, PTn — PTm)-

(0, pTy — PTyy) =

This implies that
(0, P20 — pxm)| < |T(0(1 = qr) (P20 — pTm) (1 — qr))| + [{Pqk, PTr — PT)].
Since ¢q belongs to M,
limsup [{@qk, pryn — prm)| < 2[|¢|

n,m— oo

Be(M7) " SUD (1 = qr)pa(l — i)l Er,r)-

Since 1 — g |x 0 and pK is E-equi-integrable, we conclude that
lim <90Qk>p$n _p$m> =0.

n,m— o0
This proves the lemma. 1

To deduce Proposition 2.7, let {pi}72, be a sequence of projections that
increases to 1 and 7(py) < oo and fix € > 0. Choose ko > 1 such that

sup [[(1 — pro)a(1 — pry)ll Ert,r) < &
acK

We have K = pp K + (1 — pry ) Kpi, + (1 — piy ) K (1 — pi,) which implies that
K CproK + (1 — pry ) Kpr, + €Bra,r

where Bp(uq,r) denotes the closed unit ball of E(M, 7). From Lemma 2.9, the
sets pr, K and (1 — py, ) Kpy, are relatively weakly compact which concludes that
K is relatively weakly compact. The proof is complete. 1
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REMARK 2.10. If 7(1) < o0, the proof above can be considerably shortened.
In this case, E(M, 1) C L*(M,7) so if K is E-equi-integrable, then it is relatively
weakly compact in L'(M,7) and one can argue directly as in the last part of
Lemma 2.9 to conclude that K is relatively weakly compact in E(M, 7).

The following proposition should be compared with Theorem 5.1 and The-
orem 5.2 in [2]. It generalizes a well known property of equi-integrable sets in
function spaces to the non-commutative setting.

PROPOSITION 2.11. Let E be a symmetric quasi-Banach space function space
and K be a E-equi-integrable subset of E(M,T). For each sequence {x,}52 in
K and x € K, the following are equivalent:

() Tim [z = lpo) = 0:

(b) {x,}22, converges to x in measure (as n — o0).

Proof. The implication (a) = (b) is trivial. For (b) = (a), we will assume
that © = 0. Recall that there exists 0 < a < 1, such that M N L¥M,7) C
EM, 1) € M+ LM, 7) with [lz]| v 0,y < 12l Bv,r) < 202l mase v,
for every x € M N L*(M, 7). We will prove first the following lemma:

LEMMA 2.12. For every p € M, with 7(p) < oo, lim |z.p|gm,r) = 0.

Similarly, lim ||pz,| g, = 0.

To prove this lemma, fix € > 0 and let C' = max{1,7(p)}. Since K is equi-
integrable, there exists § > 0 such that whenever ¢ € M, satisfies 7(¢) < ¢, then
for every n € N, |lgznq|pm) < €/(2)/%. Since both {z,}52, and {z}}32,
converge to zero in measure, one can choose ng > 1 such that for each n > ng,
there exists a projection p,, € M, with 7(1 — p,,) < 4,

€
TnPnl|im <
ol < 3

and

5
Trpnllm < .
ol < g

For every n > ng,
lenpllE ey < 12nPapl Bty + 1Pn2n (1 = po)plEan )
1 = pn)zn (1 = pu)Pl B
< 2% max {|znpnll i 12nPrpll e (pr,ry }
+ 2% max {[|27,pn |34, [IP(X = Pr) 2 0nllTo (a,r) }
11 = pr)zn (1 = po) | Brd,r)

60[ « Ea
«
310 7o P <
A similar estimate works for {2 p}>° ;. The lemma is verified.
To complete the proof of Proposition 2.11, choose a mutually disjoint family
{ei}ier of projections in M with Y e; = 1 for the strong operator topology and
i€l

<2~2amax{
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7(e;) < oo for all ¢ € I. Using a similar argument as in [19], one can get an at
most countable subset {ej}7° | of {e; }icr such that for each e; outside of {ej}2 ;,
eixy = xne; = 0 for every n € N. Let e = > ej. Replacing M by eMe and 7 by
keN
its restriction on eMe, we may assume that e = 1. Let p, = > eg. It is clear
k>n
that p, |, 0 and 7(1 — p,,) < oo for every n € N. Fix € > 0 and choose ng > 1
such that sup ||pn,ZnPn, | E(M,7) < €. We get that
neN

1i7rlrisohlp lznll Bty S 020 (1= pao) [ Bty + T ([25 (1= P 1B,y +2 =
and since € is arbitrary, the proof is complete. &

The inequality given below can be viewed as the analogue of the well-known
fact on normal functionals on von Neumann algebras, |p(a)]? < [l¢]| - |o|(aa*)
whenever a € M and ¢ € M, ([17], Proposition 4.6, p. 146), of the general case
of symmetric spaces of measurable operators.

PROPOSITION 2.13. Let x € E(M,7) andy € M then

1 1
leyllzonr) < Il elull mor) < el - 57210l 0 0
Proof. Let x = ul|z| be the polar decomposition of z. Then [|zy||g ) =
11
lulzlyll ey < llulloo - H2lyll B Also [[|2lyl ey = I 2lz |22yl e
and using Holder’s inequality,

1 1
Hzlyl zovn <22 lee g - He2yllpe i,

1 1
S SN 1 1 SO
REMARK 2.14. Let K be a bounded subset of E(M, 7). If we set |K| :=
{la] : @ € K}, then it is clear from Proposition 2.13 that if |K| is E-equi-
integrable then for every decreasing projections e,],,0, lim sup ||ze,||pm,r) =
lim sup ||e 2| g(a,r) = 0. In particular, if |[K| is E-equi-integrable then so is K.
5%

n—oo T

PROPOSITION 2.15. Assume that E is a-convexr with constant 1 for some
0<a< 1l Let {p,}32, be a sequence of decreasing projections in M and K be a
bounded subset of E(M,T) such that:

(i) P Ln 0;

(ii) For each n = 1, the sets (1 —pp)K and |K(1—p,)| are E-equi-integrable.

Then K is E-equi-integrable if and only if lim sup ||pnapn| g - = 0.
n—oo aeK

Proof. We will show the nontrivial implication. Fix a sequence f; |x 0 in

M,,. We need to show that klim sup || fra fell E(v,r) = 0. We will assume without
— 00 CLEK

loss of generality that K is a subset of the unit ball of E(M, 7). For every a € K,

Jrafr = f(1 — pp)afi + frpnafr
= fk(]- _pn)afk + fkpna(]- _pn)fk + fkpnapnfk-



SEQUENCES IN NON-COMMUTATIVE LP-SPACES 263

Since E(M, 7) is a-convex, we get:
||fkaka%(M7T) < ||fk(1_pn)af/€||%(./\/l,7)+||fkpna'(1_pn)fk”%(/\/17r)
+||fkpnapnfk”%(/\/(ﬂ-)
<@ =pn)afill o, + llaX=pn) fell g, IlPnapn |-
Using Proposition 2.13 on the second term, we have
Ifrafel vy < Ik = pn)afill B + e =pa)ll 5o,
el = p) Fell Epnry + I5nanl S0y
Let € > 0, choose ng large enough so that sup ||pn,apn, || E(m,7) < €. We conclude
acK

that

lim sup || feafel| B,y < m sup || (1 = pug)afill B r
k—oo qek k—00 g K

. ~ s .

+ Jimsup [|fila(t = pao)lFel o)+

By (ii), the first two terms converge to zero so klim sup || frafrllE(m,r) < € and
— 00 GEK
since € is arbitrary, the proof is complete. 1
The next proposition can be found in [5], Proposition 2.5.

PROPOSITION 2.16. Assume that E is a-conver with constant 1 for some
0 < a <1 and satisfies a lower q-estimate with constant 1 for some finite ¢ > a.
If k = 2q/a, then for all y € E(M,T), for all projections e, f € M withe+ f =1
and 7(e) < 00, it follows that

H€Z/€||]1€~:(M,T) + ||€Z/fHIE(M,T) + ny€||11€5(M,T) + ||f2/fHIE(M,T) < ||y||kE:'(M,T)'

3. KADEC-PEICZYNSKI THEOREM FOR SYMMETRIC SPACES OF OPERATORS

The main result of the present article is the following theorem.

THEOREM 3.1. Let E be an order continuous symmetric quasi-Banach func-
tion space in R that is a-convexr with constant 1 for some 0 < a < 1 and suppose
that E satisfies a lower g-estimate with constant 1 for some q > a.

Let {x,}52, be a bounded sequence in E(M,T) then there exists a subse-
quence {xn, 152, of {n}02 1, bounded sequences {yi}7>, and {zx}7>, in E(M,T)
and a decreasing sequence of projections py |k 0 in M such that:

(i) zn, =y + 2x for all k > 1;
(i) {yr : k = 1} is E-equi-integrable and pryxpr = 0 for all k > 1;

(i) {zx}32, is such that przppr = 2 for all k > 1.

The proof will be divided into several steps. Without loss of generality, we
will assume that the sequence {z}° ; is a subset of the unit ball of E(M, 7). Since
we are dealing with sequences, we can and do assume without loss of generality
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that M is countably decomposable (see [19] and the proof of Proposition 2.11
above for the details of such reduction).
Set Dy := {{ex}52; C My e, |, 0 and 7(e1) < oo} and consider

6 :=sup { lim sup enlzlenllmonn,n ¢ {en}is € D1 ).
LEMMA 3.2. There exists {p,}>2, € Dy such that

6= lim Su§||pn|xk‘pn”E(M,r)~

Proof. For each m > 1, choose a sequence {q,(lm)}n in D; such that

lim 2115 ||Q£Lm)|$k|q7(lm)||E(M,T) > 0(1 — 2—(m+1)).
n—00 ¢

Since q,(,m) ln 0 and T(qgm)) < o0, lim T(q,(lm)) = 0. For each m > 1, choose

nm € N so that r(qﬁl”,j,)) < 27™ and sup||q7(LT7nn)|xk|q§fZ)||E(M,T) > 61 —27™).
keN

For j > 1,set p; = V qg:,:). It is clear that {p;}; is a decreasing sequence of
mzj

&) &)
projections and 7(p;) < Y T((],(:,Z)) = > 27™so {p,;}; € D1. Moreover,

m=j m=j

5(1 —279) <sup ¢ 2klgP) | e,y < sup Ipjloklpsll par <6
keN keN
so lim sup||pj|zk|pil|l B,y =0 B
J— 0 keN

LEMMA 3.3. There exists a subsequence {xg)}fle so that
lim ||pn |2 |poll 2oty = 0.
n—oo
Proof. We will construct a sequence of integers {k, }, inductively satisfying,
[Pnl@k, [Pl By 2 6(1 —277).

Note first that {sup ||pn|xk|pn||E(M}T)} is a decreasing sequence so
keN n

sup [|p1|zk|p1l| B,y = 6.
keN

Choose k1 > 1 so that [|p1 |z, [p1]|pa,r) = 6(1—271). Assume that the construc-
tion is done for ki, ..., k. Since {¢; : j < ky,} is a finite set,

lim  sup ||pnleklpnllEm,) = 9.
n—oo k>km

Therefore, one can choose Ky 1 = Ky, 80 that [[pm1|@r,, , [Pmy1ll B,y = 0(1 —
2-(m+1)) The construction is complete. i
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Apply the argument above on {x%l)*}n to get a further subsequence {ng)}n
of {x%l)}n and {ry}, € Dy such that

. . 2)*
& = sup{ lim sup ||qn\x,(€) lanll B,y (@n)n € Dl}
=00 keN

= lim |Jra|2$?" ol 5o,

n—oo
We remark that since both 7(p;) and 7(r1) are finite numbers, {p, V r,,}n € Dj.
By setting e,, = p, V 1, we can assume that

(3.1) §= nhjgo ||en|1'n|en||E(M,r)
and

6" = lim llen|zylenl .
(3.2) . . N
= sup { m_ sup lanlzylanll B,y = {antnis € Dl}-

For each n > 1, set v, := &, — epxpe, and let V= {v, : n > 1}.

LEMMA 3.4. There exists a sequence of projections {gn}ory in M with:
(i) for everyn =1, g, <1 —eyp;

(ii) 7(gn) < 00, in particular g, is a finite projection;

(i) gn 1" 1.

Proof. The lemma can be obtained inductively. Since M is countably de-
composable, there exists g a faithful normal state in M,. Since 1 — e, is
a semi-finite projection, there exists a sequence of projections {g](»n) 521 with
T(gj(»n)) < oo for every j > 1 and g](m 17 1 —e,. One can choose j, > 1 such

that (1 —ep) — @0(9(:)) < 1/n. Set

J

1

gn = 9}1), for n = 1;
90 =9V gu_1, forn>1.

It is easy to verify that {g,}>° ; satisfies the requirements of the lemma. 1

For each n > 1, let p,, =1 —g,. Clearly p, |, 0, 1 —p, is a finite projection
and p, > e, for each n > 1.

LEMMA 3.5. For each n > 1, the sets |V(1 — p,)| and |(1 — p,)V| are E-
equi-integrable.

Proof. We will prove that for every n > 1, |V (1—p,, )| is an E-equi-integrable
set. Assume that there exists ko > 1 such that [V (1 — py,)| is not E-equi-
integrable. There exists a decreasing sequence of projections ¢, |, 0 such that

lim sup HQna(InHE(M,T) > 07 that is
O ag|V (1 -pig)|

lm sup ||gn|vim (1 = pro)|anll B,y > 0.

=0 meN
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Choose a strictly increasing sequence {m,}52; of N such that
i {lgn [vm,, (1 = pro)ldnllB(r1.7) > 0.
n—oo

Let wy, k, be a bounded operator such that |vp,, (1 — pry)| = Un koVm, (1 — Diy)-
We get that

1gn|vm,, (1 = pro)|anll 2o,y = G0t ko Vm, (1 = Pro)@nll E(At,7)
= ||Qnun,ko [mmn - emnxmnemn](l - pko)anE(M,T)-

We recall that ey, < p, and since {e, }52; is decreasing, for m, = ko, em, < Dk,
and therefore e, (1 — pr,) = 0 and since ||¢nUn,kylloc < 1, we obtain that for n
large enough,

llgn|vm,, (L = Pro)lanll B, 7y = llantn ko (Tm,, ) (1 = Pro ) anll B, )
< ||‘r7nn,(1 _pkO)QTL“E(M,T)'
Using Proposition 2.13, with = x,,,, and y = (1 — pg, )gn, We get

1 1
v, (1 = PPl meatr) <o, e nry - 1901 pro) 2, | (1=l B rr

1
San (X = pro)|@m, [(1 = Pro)anll ag, )
This implies that
limsup [[gn (1 = pro ) [€m,, [(1 = pro)an [ B(rM,7) > 0

n—oo
Let s, be the left support projection of (1 — p,)q, (this is equal to the right
support projection of ¢, (1 — pg,)). We have
¢ (X =Pio) | Zm,, [(L=Dro )|l E(M,7) = G0 (L= Pro ) S| T, [$0 (1= Pio ) | B, )

<llsnlzm,

3n||E(M,T)'

By the definition of support projection, s, < (1—pg,) for every n > 1, so {s,}52,
is a sequence of finite projections. As in proof of Lemma 2.8, we note that s, =
Gn V Dko —Pko and as before, Sn ~ qn = qnAPky- Now since dn ln 0, gn—gn APk ln 0
hence 7(s,) = 7(¢n — qn A pi,) converges to zero which implies that s, |, 0.
Therefore, {s,}5%; € Ds.

In summary, we get {s,}°2; € Dy with s, <1 — py, for each n > 1 and for
some 7y > 0,

(3.3) limsup [|sp [Zom,, [sn |l = 7.
n—o0

Let fr, :=sn, Ven,-

For each m,, > ko, s, <1 —py,
In particular {f,}>2, € D;.

Using Proposition 2.16 (it applies since 7(f,,) < 00),

<1—eg, so sy L ey, hence f, = s, +em,,-

2¢ 29
SnHEQ(M,T) + Hemnlmmn|5n”§(/\4,7)

2g
anE(M,T) 2 |[sn|Tm,

| fn |2,
29 2q
+ ||5n‘xmn|emn||§(/\/1,7—) + lem,, [Tm., |em., ||5(M,‘r)

2q 2q
Z ||3n|xmn|5n”§(m,7—) + Hemn|$mn|emn”§(/\/l77)-
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Taking the limit as n tends to oo, one gets from (3.1) and (3.3) that 5& >
”y%q + 6% . This is a contradiction since v > 0.

We conclude that for every n > 1, the set |V (1 —p,,)| is an E-equi-integrable
set.

For the case of |(1 — p,)V], it is enough to repeat the argument above for
V*(1 — py) using the definition of §* (instead of §). Details are left to the reader.
This ends the proof of the lemma. 1

We will proceed with the proof of Theorem 3.1. Consider two cases.
Case 1: Assume that V is E-equi-integrable.
It is enough to set y, = Ty, — €m, Tm,€m, and 2, = €m, Tm, €m,, -
Case 2: Assume that V is not E-equi-integrable.
Proposition 2.15 and Lemma 3.5 imply that there exists v > 0 such that
i sup [PnvpnllB(M,r) =V > 0.
Choose a subsequence {v,, }?° ; such that
(3.4) lim ||prvn, pellE(Mm,7) =V > 0.
k—oo
For each k > 1, let wy := vy, — prUn, Pk and set
W= {wg: k>1}.
LEMMA 3.6. The set W is E-equi-integrable.

Proof. We note first that if & > n, then (1 — p,)wr = (1 — pp)vg and
wi(1—pyn) = vk (1—py) so for fixedn > 1, (1 —pp )W = {(1—pn)wi : k < n}u{(1—
Pn)Vk : k = n}. Similarly, W(1—p,) = {wg(1—py) : k < n}U{vp(1—py) : k = n}.

Lemma 3.5 implies that for every n > 1, both |W(1 — p,)| and (1 — p,)W
are E-equi-integrable sets. Therefore, if W is not E-equi-integrable, there would
be a subsequence {wy(;)}32; of {wy}72, and € > 0 such that

(3.5) Jin {lpjwipsll pavr) = e
Using Proposition 2.13 on vy, and p; = (p; — pr(j)) + Pk(j), We obtain:
1pj0n ) Pi II;?(M,T) 2 (P = Pr(i) Ve (P5 = Pri)) ||§<M,T)
19k Oy (5 = P
+ (p; _pk(j))vnk(j)pk(j)”qu(M,T)

+ (25 — PrG)) Ve (25 — Pr) | B par)-
Taking into account the identities, (p; — Pr(j))Vn.q, (Pj — D)) = (Pj —

Pr)Wk() (P5 = Pr())s (P5 — Pr(i))Vniis)Pr() = PiWk(j)Pk(j) and Pr(j)Un,, (Pj —
Pr(j)) = Pr(j)Wk(;j)Pj, one can deduce that,

2q 2q 2q
1PV Pill Bpnry 2115 = D)) Wiy 5 = Pe) ) By + 125 0RGHPEG | B py

2q 2g
+ 1286y Wiy Pi | 5,y + 1P Vi, P | B pt -
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2q 2q
Let C(g,«) be the norm of the identity map from ¢ onto ¢4, where {5
respectively £5) denotes the 3-dimensional ¢ %—space respectively £“-space). We
3
have

2q 2q a
1250nec P31l ey = Cla @) E [ (105 = i i) (s = Pr)Il e

¥

29
o

1
+ IPjwi)Pe() 1B,y + 1PRGWRG P B, T)) }
+ ||Pk<a‘)vnw>PkmHEM,Ty

We remark that PjWk(j)Pj = (P —Pr(j))Wk(j) (D5 —Pr()) +P5Wh(5) Pr(G) T Pr(G) Wh(j)P)
and since F(M, 7) is a-convex (with constant 1), the above inequality implies

2q 29 2¢ 2q
125015, Pill Ban,my 2 C(@ @) = IPjwiiiPill 5o, ry T 1P Ve PrG) | Bt

and taking the limit as j — oo, we get from (3.4) and (3.5) that

V)

2q q

ve >2C(ga)ee

@\5
S

+v

This is a contradiction since € > 0, so W is a E-equi-integrable set. The lemma is
proved. 1

To end the proof of Theorem 3.1, we note that W = {z,,, —przn,pr : k= 1};
so, if we set yi = Xp, — PrTn, Pk and 2 = PrTy,, Dk, the proof of is complete.

REMARK 3.7. (1) If M = B(¢?) with the usual trace, then every projection
of finite trace is a finite rank projection so in the proof above, § = §* = 0. In
the particular case of unitary matrix space Crp where E is a symmetric sequence
space, one proceed directly to Case 2 by setting W := {z, — ppzppn : n > 1}
where {p,, }22; is an arbitrary sequence of projections satisfying: p, |, 0 and for
every n > 1, 1 — p, is a finite projection.

(2) If M is a finite von Neumann algebra with a normalized finite trace 7 and
E is a symmetric space on [0, 1] satisfying the assumptions of Theorem 3.1, it is
enough to take p,, = e, (i.e g, = 1—e, on Lemma 3.4) and conclude immediately
as in Lemma 3.5 that V' is E-equi-integrable.

(3) In the proof above, it is clear that the projections {px}72, are such that
either 7(p1) < oo or 7(1 — pi) < oo for all £k > 1. In fact, the argument above

shows that if {e,}5°; is a sequence in D; that attained the quantities 6 and &*,
then any sequence of projections satisfying p, |, 0, e, < p, for each n > 1 and
7(1 — pp) < oo for each n > 1, would satisfy the conclusion of Theorem 3.1.

The following extension shows that if one considers finitely many bounded
sequences in E(M, ), one can choose a single sequence of projections that works
for each sequence.
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COROLLARY 3.8. If M and E are as in Theorem 3.1 and {xg) = 1
{acf)}flo:l, ce {xgo)}ff):l be finitely many bounded sequences in E(M,T). Then
there exist a strictly increasing sequence {ni}>, of N and a sequence of decreasing
projections px L 0 in M such that for each 1 < j < jo, the set {xﬁf,? - pkx,(fgpk :

k > 1} is E-equi-integrable.
Proof. For 1 < j < jp, we set, as in the proof of Theorem 3.1,

0; = sup { Jim sup lenlz enll a,r : {entsy € Dl}

One can choose a strictly increasing sequence {nj};2, in N such that for
each 1 < j < jo, there exists a sequence {eg)}gozl € D; with

5; = lim e’ e el || peat,r)

iy
and (3)) 7. (3) ) (D)
67 = kli_{goﬂek] 29" ey |,
= sup {_lim_ sup fana2)"aull e < {017 € P
. Jo .
For every k > 1, set e := \/ eg). Since 7(er) < Y, T(e,(j)), it is clear that

1< <o j=1
the sequence {e;}32, belongs to Dy and each of the §;’s and §;’s are attained at
{er}72 ;. One can complete the proof by proceeding as in the proof of Theorem 3.1,
simultaneously on the finite set of sequences and the fixed {ex}2,.

Our next result shows that the decreasing projections in the decomposition
can be replaced by mutually disjoint projections.

THEOREM 3.9. Let E be an order continuous quasi-Banach function space as
in Theorem 3.1. Let {x,}52 be a bounded sequence in E(M,T) then there exists
a subsequence {xn, }7°, of {xn}32,, bounded sequences {pi}2, and {(p}72, in
E(M,T) and mutually disjoint sequence of projections {ey}7° | such that:

(1) zn, = pr + ¢ forallk > 1;
(ii) {pr : k = 1} is E-equi-integrable and epprer =0 for all k> 1;
(i) {Cr}p2, is such that exCrer = (i for all k > 1.

Proof. Let {x,}22, be a bounded sequence in E(M,7) and suppose (by
taking a subsequence if necessary), &, = Yn + 2, With p,ynp, = 0, the set {y, :
n > 1} is E-equi-integrable and p,z,p, = 2z, for all n > 1, be the decomposition
of {z,}52; as in Theorem 3.1.

Let ny = 1. Since p, |, 0 and

p121p1 — (P1 — Pn)21(P1 — Pn) = Pn21P1 + P121Pn — PnZ1Pn,
Proposition 2.4 (ii) shows that

nh_{{.lo lp1z1p1 — (p1 — Pn)21(P1 — Po) | E(AM,7) = 0.
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Choose no > ni = 1 such that
1
5

Inductively, one can construct ny < ne < --- < ng < --- such that

Ip121p1 — (P1 — Pra)21(P1 — Pra) | E(M,7) <

1
||pnkznkpnk - (pnk _pnk+1)znk (pnk _pnk+1)HE(M,T) < 27]C
Since z, = ppzppy for every n > 1, one gets
||an - (pnk _pnk+1)znk (p’ﬂk _pnk+1)||E(M,T) < 27]C
For every k > 1, set

€k : :pnk _pnk+1
Cr:= (pnk - pnk+1)znk (pnk _pnk+1)
Ok 1= Yny, + [20), — €xZnger]-

Since {yn, : k > 1} is a E-equi-integrable set and klim 2, —erznerllEr,n =0,
— 00

it is clear that {¢y : k > 1} is E-equi-integrable. Also {e;}72, is mutually disjoint.
The proof is complete. 1

COROLLARY 3.10. Let E be an order-continuous symmetric Banach function
space on RT with the Fatou property. Let {xn}n=1 be a bounded sequence in
E(M, ) then there exists a subsequence {xn, }32, of {zn}52,, bounded sequences
{2, and {(x}72, in E(M,T) and mutually disjoint sequence of projections
{ex}, such that:

(i) Tn, = @i+ Cx for allk > 1;
(ii) {ek : k = 1} is E-equi-integrable and exprer =0 for all k > 1;
(i) {Cr}p2, is such that exCrer = (i for all k > 1.

Proof. Assume that E has the Fatou property (equivalently E does not con-
tain ¢g). Since E is symmetric, E 2 ¢y is equivalent to E not containing ¢7
uniformly, and therefore E satisfies the ¢-lower estimate for some ¢ and one can
equip F with an equivalent norm so that it satisfies the lower g-estimate of constant
1. All hese facts can be found in [17].

The proof of Theorem 3.1 can be adjusted to obtain decompositions where
the projections are taken only on one side, that is, the following result follows:

COROLLARY 3.11. Let E be an order continuous quasi-Banach function
space in RY that is a-convex with constant 1 for some 0 < o < 1 and suppose
that E satisfies a lower g-estimate with constant 1 for some q > a. Let {x,}22
be a bounded sequence in E(M,T) then there exist a subsequence {xn,}3, of
{zn}22,, bounded sequences {yx}32, and {z;}72, in E(M, 1) and decreasing pro-
jections ey |, 0 in M such that:

(i) Zpn, = yg + 2 for all k > 1;
(i) exyr = 0 for allk > 1 and nlin;o Sl;p | fnyell B,y = O for every fr 1y 0.
TOk>1

(i) {zx}32, is such that exz, = 2 for all k > 1.
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DEFINITION 3.12. A subspace X of LP(M, 1) is called strongly embedded
into LP(M, ) if the LP and the measure topologies on X coincide.

The following result is a direct application of Proposition 2.11 and Theo-
rem 3.9.

THEOREM 3.13. Let1 < p < co. Every subspace of LP (M, T) either contains
almost isometric copies of P or is strongly embedded in LP (M, T).

The next corollary should be compared with [16], Theorem 2.4.

COROLLARY 3.14. Assume that M is finite and p > 2. FEvery subspace
of LP(M, 1) either contains almost isometric copies of ¢P or is isomorphic to a
Hilbert space.

For the commutative case, the space /P can not be strongly embedded in
L?[0,1] for 0 < p < 2. This is due to Kalton ([11]) for 0 < p < 1 and Rosenthal
([14]) for the case 1 < p < 2. A non-commutative analogue should be of interest.

PROBLEM. Let M be a semi-finite von Neumann algebra and 0 < p < 2.
Does (P strongly embed into LP(M,T)?

Acknowledgements. This work was supported in part by NSF grant DMS-9703789.

Note added in proof. Since this paper was submitted, there have been some new
developments: (1) Theorem 3.1 is also valid for Haagerup LP-spaces when 1 < p < oo;
(2) Corollary 3.14 was extended to the Haagerup LP-spaces by Raynaud and Xu; (3) the
problem stated above was solved positively by Haagerup, Rosenthal and Sukochev for the
finite case and 1 < p < 2 and the author for the general semi-finite case and 0 < p < co.
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