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ABSTRACT. The problem of decomposition of bilinear forms which satisfy a
certain condition has been studied by many authors, by example in [4]: Let
H and K be Hilbert spaces and let A,C € B(H),B,D € B(K). Assume that
u : H x K — C abilinear form satisfies |u(x, y)| < ||Ax||||By|| + ||Cx||||Dy|| for
allx € Hand y € K. Then u can be decomposed as a sum of two bilinear forms
u = uy + uy where Juy(x,y)| < |Ax|[|Byll, Juz(x,)| < [[Cx]|Dyll, ¥x €
H,y € K. U. Haagerup conjectured that an analogous decomposition as a sum
of bounded bilinear forms is not always possible for more than two terms. In
this paper we give a necessary and sufficient condition for such a decomposi-
tion to exist and use this criterion to show that indeed it is not always possible
for more than two terms.
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INTRODUCTION

A bilinear form on a vector space V is a bilinear mapping V x V — F, where
F is the field of scalars. That is, a bilinear form is a function B : V x V — F which
is linear in each argument separately. When I is the field of complex numbers C,
one is often more interested in sesquilinear forms, which are similar to bilinear
forms but are conjugate linear in one argument. We focus here on the bounded
ones. A bilinear form on a normed vector space is bounded if there is a constant
Csuchthatforallu,v € V

|B(u, 0)| < Cllull[|o]l

Let E and F be real or complex vector spaces. In several places in the literature one
meets the following situation. One is given a bilinear form u : E x F — C which
can be majorized by the sum of the absolute values of two bounded forms b; and
by. One then wants to show that 1 can be decomposed as a sum u = uy + up with
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|u1| < |b1]| and |up| < |by|. Pisier and Shlyakhtenko [6] proved such a result for
completely bounded forms on exact operator spaces E C A and F C B sitting in
C*-algebras A and B. Let fi,f» be states on A and g1, g» be states on B such that
foralla € Eandb € F,

[u(a,b)] < |luller(fi(aa*)'2g1 (b*0)' % + fa(a*a)' 2ga (b07)'/2).
Then u can be decomposed as
u=1uj+ 1y,

where u1 and u; are bilinear forms satisfying the following inequalities, for all
acAandb € B:

(0.1) |u1(a, b)
0.2) |uz(a, b)

|ul|er f1(aa*)' g1 (b7b)'/?,

| < |
| < |ullerf2(a%a)/2go (bb* )12,

In particular,

luller < fluller  and  [uylles < [luller,
where u}(b,a) := uy(a,b), foralla € Eand b € F. Using a similar argument
a strengthened version of this result was proved by Xu [8] for ordinary bilinear

forms. Let H and K be Hilbert spaces and let A,C € B(H), B, D € B(K). Assume
that u : H x K — C is a bilinear form that satisfies

|u(x,y)| < [[Ax[[[|Byl| + [|Cx][|| Dy]|

forall x € H and y € K. Then u can be decomposed as a sum of two bilinear
forms
U=uy+up

where
lur(x,y)| < ||Ax|l[[Byll, [uz2(x,y)| < ||Cx[||[Dyl, Vx€ H,y€K.

The proof there was merely sketched. Later Haagerup—Musat needed the stronger
version for bounded bilinear forms on operator spaces [4]. U. Haagerup conjec-
tured that an analogous decomposition as a sum of bounded bilinear forms is not
always possible for more than two terms. It is the aim of the present paper to
analyze this problem.

The article is organized as follows. In Section 1, we come to the main subject
of this paper. We study the problem of decomposition of bounded bilinear forms
as in Xu's result. The proof for such a decomposition that we give (following
Haagerup) depends on the isomorphism between the projective tensor product
H®7K where H and K are Hilbert spaces, and the space of trace class operators
from the conjugate Hilbert space H into K [2]. We give in this section a complete
proof of Xu’s result.

Section 2 takes a systematic look at the question of decomposing into n
bounded terms. Restricting to the finite dimensional case, we give a necessary
and sufficient criterion for such a decomposition. The criterion and its proof uses
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the correspondence between bounded operators on a Hilbert space and sesquilin-
ear forms as well as the trace duality theorem. The proof also uses the Hahn—
Banach theorem applied to convex hulls of certain sets of finite rank operators
(the Hahn-Banach theorem had also been used in the proof of Theorem 2.1, the
main theorem of this section). Section 3 is the last section of this paper. Here we
use the criterion established in Section 2 to give a counterexample to the decom-
posability into three terms. First we give a useful lemma concerning a positive
finite rank operator on a finite dimensional Hilbert space. We are then in a posi-
tion to construct an example of a sesquilinear form u, even on a two-dimensional
Hilbert space, which is majorized by the sum of the moduli of three bounded
forms by, by and b3, but cannot be decomposed as a sum of three sesquilinear
forms u;, where each u; is majorized by the corresponding |b;|. The counterexam-
ple depends on a suitable choice of operators without common eigenvectors.

1. DECOMPOSITION OF BILINEAR FORMS INTO TWO TERMS

In this section, we show how to decompose a bilinear form into two terms
by using the isomorphism between the projective tensor product H®,K and the
space Bp (H, K) of trace-class operators from H into K, see for instance [2]. We ex-
plain how to decompose a bilinear form which satisfies the condition below
into a sum of two bilinear forms satisfying certain boundedness conditions. We
will start with the following theorem which gives the isometric isomorphism be-
tween the projective tensor product and the space of trace class operators, see [2].

THEOREM 1.1. The map
J:H ®;H — B1(H)
X oy — x'oy
gives an isometric isomorphism, where x' ®y denotes a rank one operator.
Now we present the main theorem in this section.

THEOREM 1.2. Let H and K be Hilbert spaces and let A,C € B(H),B,D €
B(K). Assume that a bilinear form u : H x K — C satisfies

(1.1) |u(x,y)| < [|Ax[|[|By[| +[ICx[[|| Dy |
forall x € Hand y € K. Then u can be decomposed as a sum of two bilinear forms
U =1uy+up
where
()| < [|Ax[[[[Byll,  [ua(x,p) < [[Cx[l|Dyll, x € H,y € K.

Proof. We consider three cases to prove the claim.
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Case 1. We suppose that A = B = I and C, D are invertible operators. We
will prove this case below.
Case 2. We suppose that all the operators A, B, C and D are invertible. We set

o(x,y) := u(A~x, B~ ly).
We can now apply Case 1 to the bilinear form v. We have
lo(x,y)| < llxllllyll + |CA™ ||| DB~ y].
Thus by Case 1
v =701 +70y,
where
o1 (2, )| < llxllllyll,  lo2(x, )] < |[CA™ x[||DB 1y
Setting
ui(x,y) := vi(Ax, By),

Case 2 can be reduced to Case 1.

Case 3. We consider the general case that A is any linear operator in B(H);
then A*A is positive i.e. A*A > 0. If ¢ > 0 is any positive number, then eI > 0
and K = A*A+¢l > 0. Clearly K > el. Therefore K is invertible. In fact,

sp(K) C [e,00). This means 0 ¢ sp(K) which is equivalent to K being invertible.
Thus A* A + ¢l is invertible for € > 0. So

Ale) := (A*A +el)1/?
is invertible. Set
Ale) := (A*A+¢€1)V2, B(e) := (B*B+¢1)"?,
Cle) := (C*C+¢1)Y2, D(e) := (D*D +¢1)'/2.

Now from the polar decomposition, we can represent any operator A € B(H) by
A = u|A| where u is a partial isometry on H, so

[Ax[| = [[u| Alx]] < [[|Alx], x € H.
Since

0<|A| = (A*A)V2 < (A*A +eD)V?,
it follows that

IAlx[| < |A(e)x]l, x € H.
Hence, we have
lu(x, y)| < [[A(e)x|[[|B(e)yll + [[C(e)x[[|D(e)yll.

Then, from Case 2

(1.2) u = uj +us,
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such that
(1.3) i (x,y)| < [|A(e)x[||| B(e)yl],
(1.4) [uj(x,y)| < [|C(e)x|[[|D(e)yl|-

Take 0 < € < 1, then A(e) < A(1). Therefore,
Al < [[AM)]-

In fact, the norms of ||A(e)|| are uniformly bounded for all 0 < ¢ < 1. So
from the estimations in and
(1.5) [ui ]l < Np:= [A) 1B,
(1.6) [5]] < N = [[CD) D).
We know from the universal property of projective tensor product (see Proposi-
tion 1.4 from [7])) that,

Bil(H,K) = (H®xK),
so, there is w € (H ®x K)' such that
u(x,y) =w(x®y), x€Handy e K.

Set
M := N;+ Ny,

and let

S={we (H®K) : ||w|]| < M}.
By Banach-Alaoglu theorem, S is weak*-compact. Choose two sequences {wgn)}
and {wgn)} in (H ®, K)’ such that

wgn)(x RY) = u%l/")(x,y) neN,

wé”)(x@)y) = uél/")(x,y) neN.

So from the definition of S and (L.5), (L.6), theses sequences {wgn)} and

{wgn)} are in S. Hence, they have convergent subsequences {wgnk)} and {wgn")}
respectively. Thus, when k — oo,

w%nk) “wy, wé"") “ .

Also, ¢ — 0 when k — co. So from the inequalities in and we get:
wr(x@y)| = | lim 0™ (x@y)| = lim [0]™ (x@ y)| < lim||A(e)x]| | By
S k—o0 e—0

= [l|Alx[|11Blyll = | Ax][|By]
Therefore, wy € (H ®, K)'. Similary for w,, we have
wa(x@y)| = | lim g™ (x @ y)| = lim [} (x @ )| < lim | Ce)x|[D(e)y]
—00 k—o0 e—0
= [lIcl=l1Dly] = licx ]|yl
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Also, wy € (H®57K)'. Set
wi(x®y) =ui(x,y), w(x®y)=us(x,y).

From
u(x,y) =™ (xoy) + v (x ).
Now, take the limit point when k — co, we get
u(x,y) =w(x®y) +wa(x®y).
By construction,
u(x,y) = ui(x,y) + uz(x,y)
such that
ur (x,y)| < | Ax[[[Byll,  [u2(x, y)| < [|Cx]|[|Dyl|.
and
lu(x,y)| = |u1(x,y) + uz2(x,y)| < [|Ax[||| By|| + [|Cx|[[| Dy|.
Hence Case 3 follows from Case 2. So

Case 1l = Case2 = Case 3

therefore if we prove Case 1, we are done. Case 1 will follow from the next lemma,
ending the proof of the theorem. 1

LEMMA 1.3. Let H and K be Hilbert spaces and let C € B(H) and D € B(K) be
invertible. Assume that a bilinear form u : H x K — C satisfies
(1.7) u(x, y)| < [lx[l{[yll + [[Cx ][ Dyl
forall x € Hand y € K. Then there are bilinear forms uy,up : H x K — C such that

U =1uy+up
and
(e, y) | < NIx[lllyll,  u2(x,y)] < [Cx[[[[ Dy

forallx e Handy € K

Proof. Let H® K be the projective tensor product of H and K. This space

is isometrically isomorphic to the space By (H, K) of trace-class operators from H
into K [2] . Here, H denotes the conjugate Hilbert space of H. Let

m
w = in®yi
i=1

be a linear combination of elementary tensors in H®-K. As in Xu’s paper, then
the corresponding linear map Ty, : H — K given by

m
ToG =) (xilQ)yi, (€H
i=1
is a finite rank operator and the projective norm 7t of w is given by

lwllx = [ Tolli = Tr((T5 Tw) /).
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Therefore, by Theorem 18.13 of [1], we can find orthogonal vectors {¢1,...,8n} €
Hand {n1,...,1,} € Ksuch that

n
w=) gy and ol =Y 1612 =Y Il
i=1

where 7 is the rank of (Ty).
In the same way

n
(C®D)w =) C¢; ® Dr;
i=1

can be written as
!

n
(CoD)w=Y pi®o0;.
i=1
By the invertibility of C and D,

n' = rank(T(cgp)w) = rank(Ty) = n

and
I Dywla= (L lel) = (£ ol?).

for orthogonal vectors {p1,...,0n} € Hand {0y,...,0,} € K.
Since
n n
Y . C&GioDyi=) pi®o,
i=1 i=1
we have by the linear independence of each of the sets (C&;)"_,, (Dn;)",, (0i)!
and (07)!_, that

]
for unique w;;, B;; € C. Moreover, since

n n
CGi=) wayp; and Diy;=) pyo;
=1 j=1

n n n
Y pi®oi=) C&@Dni= ) w;pipj® 0y
= = =]

and from linear independence, we must have
n
Y aiiBix = dik.
j=1
Hence the matrices
a = (a;;) wherei,j={1,...,n}, and B=(B;;) wherei,j={1,...,n},

are invertible and B~! = (a') where a' is the transpose of «. Write now

o = UdVv
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where U,V € U(n) and d = diag(dy,...,d) is a diagonal matrix with strictly
positive entries dy, .. ., dy, see [8]. Set

n
Z iy = Zuﬂéf and p; =} vijpj;
i=1
then we obtain
n
C(:fl = Z u,]d]ﬁ]
j=1

Now
B=(a")"! = (vtdut) "t =ud 5.
Then setting

n
2”11’7] 2”11’7] and 7 = Zivif‘fj/
1=
we obtain similarly

n

— 1A

D77i = Z ul]d] 0j.
j=1

Thus
n
]k 1 k=1
and we obtain sumlarly,
n
j=1 ]k 1 1

Since

M-

Il
—_

n n
Goni= ), UpliQuune =Y, 6pli@ne =) &N =w,
=

ijk=1 jk=1
this implies
n n
(C®D)w = }:;djﬁj®d;1aj = Z;ﬁjea&j.
j= j=

Now
n

LI = X | ] = X el = X e

i=1 i=1 i=1j=

and similarly,

n n n
Y12 = Y || S| = Zzw 117 = 2||m||2.
i=1 i=1" j=1

i=1j=
Also

n n n
Y 1ol = 3o || v = zzw lesll? = 2||p||2
i=1 j

i=1" j=1 i=1j=
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and similarly,

n n n
Y lE = 3 | Lo = zzw loslI? = znaluz
i=1 =1"j=1

i=1j=1
Therefore
2 2 - 2 - 2
|wl|> = Z 181> = Z 17117, I(C@D)wllx =Y llgjlI* = Y_ 5]
j=1 j=1 j=1
Hence

Z ulxi, yz

i=1

- ‘ ZM 61/771
i=

n
= llcilllial + Z IraAllicd

i=1

(Z I ) (Zl\m\l) + (L) 2! z(fHJiHZ)”z

=1 i=1

n n
< L lgillladl + Yo lcg Dl
i=1

i=1

(18) | Txew

If V and W are Banach spaces we denote by V @1 W the direct sum of V and W
endowed with the norm

n—i— HZCxi@)Dyi n

1@, w) || = ol + [[wl].
Let E be the linear span of all vectors (x ®y, C(x) ® D(y)) in (H®,K) ®1 (H®~K)
where x € H and y € K. According to the above estimate in we find a
bounded linear functional w € E* with ||w|| < 1 such that
u(x,y) = w((x®y,C(x) @ D(y)))

for all x € H and y € K. By the Hahn-Banach theorem there exists a bounded
linear functional @ on (H®,K) @1 (H®-K) with ||@| = ||w| < 1 extending w.
We set

u(xy) = w((x®@y,0)), wuax,y) = w(0,C(x) @ D(y)).
By construction we have
U = ui + up.
Moreover
1 (x, )| < @l ix[Hlyll < lIx[lllyll  and
|u2(x, y)| < [@HICEIDW < [CIIDW)I-

This yields the claim. 1§
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2. DECOMPOSITION OF BILINEAR FORMS INTO n TERMS

In this section, we discuss the problem of decomposing into n bounded
terms. Turning to the finite dimensional case, we find a criterion to make the de-
composition possible for n terms. We will work with sesquilinear forms instead
of bilinear ones. We begin with a lemma which provides a bijective correspon-
dence between bounded operators on H and bounded sesquilinear forms. This is
well known, see [5].

LEMMA 2.1 ([5]). There is a bijective correspondence A — by between bounded
operators on H and bounded sesquilinear forms given by
ba(x,y) = (Axly) x,y€ H.
One has
Al = sup{[ba(x[y)] = [l lyll <1}

Now we come to the main theorem in this section.

THEOREM 2.2. Let H be a finite-dimensional Hilbert space and let A,, ..., Ay
and By, ..., By be invertible operators in B(H). Assume that U € B(H) is a bounded
operator which satisfies

[(Ux[y) | < [[x[[[yll + | Azx[[l| Boy[| 4 - - - + [ Anx [} Buy |

forall x,y € H.
Then the following two conditions are equivalent:
(i) U can be split into a sum of n-terms

U=uU+Uy+---+ U, ul‘GB(H),
such that

[x[Hlyl,

[(Unx|y)| < |
| A2x[|[| B2y |,

|
[(Uzx|y)|

NN

[(Unx[y)| < [[Anx][|Bayll,
forall x,y € H.
(it) If we set

K= {xey : |x[l[lyll + | A2x[[[[ Bayll + - - - + | Anx][|Buy || < 1}
(where x®y denotes a rank one operator) and
A={T € B(H) : [Tl + [[A2TB3|[1 + - - - + | AxTB;[l1 < 1},
(where ||S||1 = tr|S| denotes the trace class norm of S), then
conv(K) = A

(conv denotes the convex hull).
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Proof. (ii)=-(i) For any bounded operator U € B(H), by trace duality (see
[3]) we can associate a linear functional ¢ on B(H) such that,

¢(T)=1tr(UT), T € B(H).
Hence,

p(x@y) = tr(Ux@y) = (Uxy),

and therefore,
[(Uxly)| = [p(x@y)| < [x@yll1 + [[A2x@Boyll1 + -+ - + | Anx@Buyll1 < 1
for all x®y € K. By assumption,

conv(K) = A.

n
Soany T € Ahas the form T = ¥ A;x;®y;, where
i=1

M:

Ai=1 and x;®y; € K.

i=1

Therefore,
n n n
Z Uxilyi)| = ‘4)(29@@%‘) - “P(E/\ixi@i)
= i= i=1
n n
= 2 <uxl|yl> X 2/\1'|<uxi|yi>|
i=1 i=1
n
< Y Aillxieyill + | A2xi@Boyill1 + -+ + | Anxi@Buyi 1]
i=1
n
(2.1) <)Y A=1

I
—

LetE =span{(x®y, Apx ®Bay, ..., Aux®@Byy) :x,yc H CHRIH®HRXH®
-+ ®H®H.
By (2.1), we can find a bounded linear functional ¢ on E with

ol =sup {01 e B0 2.0} —supllot)] 1 Bl < 1) <1

such that,

(Uxly) = ¢((x®y, Aox ® Bay, ..., Aux ® Byy)), x,y € H.
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Hence by the Hahn-Banach theorem there is an extension ¢ of ¢ to all H ® H @
HRH® - @& H® Hwith ||¢|| = ||¢]| < 1. If we set

(Uxly) = ¢((x©y,0,...,0)),
(Upxly) = ¢(0, Az(x) ® Ba(y), ..., 0),

(Unxly) = $(0,0,..., Au(x) ® Bu(y)),
then by construction we have
Uu=u+Uy+---+Uy

and

[(txly)] < @1yl < NIyl
|[(ax|y)| < 19l A2x[[[[ B2yl < | Azx[l]| Bay]l,

[(Unx[)| < 1@l Anx|[[|Buy || < [[Anx]| | Buyl-

(i)=-(ii) Assume (i). If (ii) does not hold, we can choose Ty € A\ conv(K).
Since conv(K) is closed, there exists by the Hahn-Banach theorem a functional ¢
on Bi(H) = B(H)*, such that

sup{Re¢(T) : T € conv(K)} < Rep(Tp).
Since T € K = T € K for all v € C with |y| = 1, we have

sup{(Re¢(T)) : T € conv(K)} = sup{|¢(T)|: T € conv(K)} > 0.

Moreover,

Rep(To) < |¢(To)l-

Hence,

sup{[¢(T)|: T € conv(K)} < [¢(To)|-

By replacing ¢ by a positive multiple of ¢ we can without loss of generality, as-
sume that

(2.2) sup{|¢(T)|: T € conv(K)} <1 < |¢p(Tp)|-
Using the standard duality B;(H)* = B(H) there is a unique U € B(H), such
that
¢(T) =Tr(UT), VT € B1(H).
By (2.2), we have for x,y € H satisfying
@3) I+ Azl [Bayl + -+ | Al Byl = 1,
that T = x®y € K and thus

(2.4) [(Uxly)| = [Tr(U(x®Y))| = [p(x@7)[ <1,
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and since = we have by linearity in x, that
[(Uxly)| < llxl[llyll + [[A2x[[[[Bax[| + - - + [[Auy | [ Bayll,  Vx,y € H.
However,
(2.5) Te(UTo)| = [¢(To)| > 1.
Now by (i), U has a decomposition:
U=UW+Uy+---+ U
Therefore
(2.6) Tr(UTo)| < [Tr(UsTo)| + [Tr(UzTo)| + - - - + [Tr(UnTo)|

also from (i):

[(Ux[y)| < [lx[llyll

for all x,y in H.
Hence

[th] = sup{|(thx|y)| - [|x[| < 1, [ly[| <1} < 1.
Now by using Theorem 1.51(e) from [1]], we get
(2.7) Te(Ua To)| < [[Un [ Tollx < [ Tollx

where U € B(H) and Ty € L'(H).
For the second term i.e. |Tr(UpTp)| in (2.6), if we define a new sesquilinear
form v as

o(x,y) == ua(A;'x, By ly),
then from Lemmathere is V € B(H) such that
o(x,y) = u2(A; 'x, By ly) = (Vly)
forallx,y € H.
Therefore also by Lemma[2.1] there is U, € B(H) satisfying

uz(x,y) = (Uaxly) = v(Azxx, Boy) = (VA2x|Boy)

forallx,y € H.
Hence,

Te(UaTp) = Tr(ZUZx]@y]-) = <2<U2xj|y]->) — Y (VAsxi|Bay)
- Tr( ZVAzx]@Bzy]-) - Tr(v[ZAzxj@Bzij = Tr(VA, TyB3).

Therefore,
Te(UnTo) | = [Te(VASToB3)| < |Vl A2 ToB 1.
From the definition of v, we can easily get that
VI = sup{|(VA2x|Bay) | : [[Aax]| <1, [[Bayl < 1}
= sup{[(Uzx[y)| : [[Aox]| <1, [Bayll <1} <1

(where we use |(Upx|y)| < || A2x||||Bay]|, from (i)).
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Thus,
(2.8) [ Tr(UzTo)| < [|A2ToBs |1

Similarly for the rest of the terms (for n > 3) in the above inequality (2.6).
We can define a new sesquilinear form w by,

w(x,y) == uy, (A, x, B, ly).
Also, from Lemma 2.1]there is W € B(H) such that,
w(x,y) = un(A, 1x,B, 1y) = (Wx[y)

forall x,y € H.
So, also by Lemma[2.1|there is U, € B(H) such that

(Unx|y) = un(x,y) = w(Anx, Byy) = (WAnx|Byy).
Hence,
Tr(U,To) = Tr(Zunx]@yj) - <Z<unx]~|yj>) — Y (WAuxj[Buy;)
= Tr (L WA @By ) = Tr (W] L Auxj@Bay;| ) = Tr(WALToBy).
Therefore,
[ Te(UnTo)| = [Te(WALToBy)| < [IW|[[| AnToBy |[1-
Also from the definition of w, we can easily see that
IWI| = sup{|(WAux[Buy)| : | Anx|| <1, [[Bayll < 1}
= sup{|(Unx[y)| : [|Anx[] <1, [Buyll <1} <1,

(where we use |(U,x|y)| < ||Anx||||Bay||, from (i)).
Thus,

(2.9) ITr(UnTo)| < [AnToBy 1
Finally from inequality (2.6),
[Te(UTy)| < [Te(UsTo)| + [Te(UaTy) | + - -+ [Te(Uy To)
< Tolly + | 42ToBs [y + -+ + [ AnToByllr < 1.

But this contradicts 2.5). Thus (i) does not hold and we have proved that
()=(i). u

3. A COUNTEREXAMPLE TO DECOMPOSING BILINEAR FORMS
INTO THREE BILINEAR FORMS

In this section, we will use the criterion established in the previous section
to give a counterexample which will show that the decomposition of a bilinear
form into three bounded terms is not always possible. We will start with a useful
lemma.
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LEMMA 3.1. Let H be a finite dimensional Hilbert space. If S is in B1(H)4 =
B(H)4+ and

m
S =) X2y
j=1
such that
m
(3.1) ISl =Y llxlHyjl
j=1

then each y; is a positive multiple of x;.

3.1. A COUNTEREXAMPLE. We use Theorem[2.2]to build the counterexample. We
prove that the condition
conv(K) = A
with
K= {xay: [xlllyll + [ Ax[[[[By[| + | Cx[||Dy[| < 1}
and
A=A{T € B(H) : [Tl + |ATB |y + [CTD"[|» < 1}
is not always true. Therefore the decomposition into three terms fails. Consider
the Hilbert space H = C?. Consider the operators B = D = I and A, C positive
invertible and not commuting. In particular A and C do not have any common
eigenvectors.
Putc:= (||1]l; + [|All1 + |IC|l1) ! and take T = c1. Now we will show that
T € Abut T ¢ convK. From the definition of A,

A={T € B(H):|T|1+[[ATB*|1 + |CTD"|1 < 1}.
For T = c1, we find

Tl +[IATB |1 +ICTD™ )1

clflr +eflA -1y +cf|C- 1]
(It + [lAfl + ICll1)
(Il+lAl+HICh) T A+l Al +ICl) =1.

Therefore,
T cA.
It is not difficult to see that the operators T, AT and CT are positive. In fact
T=|T|=cI
and

AT = A(cl) =cA and CT = C(cI) = cC.
Now suppose that,
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ie.
n
21/\] =1 and xXjQy; €K foralll <j<n
]:
We know T € A, in fact
ITllx + AT ||y + [|CT}; = 1.

Moreover,
n
(3.2) 1Tl < Y Ayl = My,
j=1
n
(3.3) IAT]l < Y AjllAxjlllyjll = My,
j=1
n
(3.4) ICT[lr < Y AjllCxjlllyjll == Ma.
=1
Also,
x]@y] €K,
whence
([ [l 4+ LA i ]+ [CxlHv; ]| < 1.
Therefore,

Allxilllyill + Al Ax [yl + A lICxilHlyll < A=

n n
1)‘j||xjH Iyl + g)\jHijH Iyl +
= j=

n

n
AllCxillllyll < Y- Aj =1
=1

j=1

J

]
Hence

n n n
Z%Ajllxj'llllyjl\ + 2/\/'”ij|‘ ly;ll + Z%/\jl\ijll ly;ll = 1.
= = =

All the above inequalities (3.2), and are equalities since the system,
(My = Ni) + (M = N2) + (M3 — N3) =0,
and
Ny <My, Np<M;, N3<Ms,
has only the trivial solution,
My =Ny, M;=N;, Ms=N;s,
ie.

n n n
1Tl = Z%/\jlllelllyjl\, IAT][, = g)\j”ij”H]/jH/ ICT[ly = Z%MHCXJ‘IIH}/]'H-
= = =

Applying Lemma [3.1]to the positive operator T, we find
(3.5) y] = D(]()L]x])
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where «; is a positive scalar. We can also apply Lemmato the positive opera-
tors AT and CT to get

(3.6) y] = ,B](/\]Ax])
where §; is also a positive scalar, and
(3.7) yj = 7j(AjBx;)

for another positive scalar ;.
Now from (3.5), (3.6 and , we have

yj= /\j"‘jxj = AjBjAxj = ApiCx;.

ij (’B])x] and Cx]':(f;j‘)xj.

Therefore x; is a common eigenvector for operators A and C but this contra-
dicts our assumption on A, C.
Thus

Hence

T ¢ conv(K).
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