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INVARIANT SUBSPACES
AND HARMONIC CONJUGATION
ON COMPACT ABELIAN GROUPS

NAKHLE ASMAR, EARL BERKSON, AND T. A. GILLESPIE

Let I" be a dense subgroup of the real line R. Endow I" with the
discrete topology and the order it inherits from R, and let X be the
dual group of I". Helson’s classic theory of generalized analyticity
uses the spectral decomposability of unitary groups to establish a one-
to-one correspondence between the cocycles on X and the normalized
simply invariant subspaces of L2(K). This theory has been extended
to the invariant subspaces of L?(K), 1 < p < oo, by using recent
results concerning the spectral decomposability of uniformly bounded
one-parameter groups acting on UMD spaces. We show here that
each cocycle 4 on K can be used to transfer the classical Hilbert
transform from L'(R) to L!(K) in terms of almost everywhere con-
vergence on K so that in the interesting case (i.e., when A4 is not
a coboundary) the corresponding invariant subspace of L?(K) is a
generalized ergodic Hardy space. This description of the invariant
subspaces explicitly identifies the role of the Hilbert transform in
generalized analyticity on K. The formulation in terms of almost
everywhere convergence on K provides an intrinsic viewpoint which
extends to the case p=1.

1. Cocycles and invariant subspaces. Throughout what follows K
will be a compact abelian group other than {0} or the unit circle T
such that the dual group of K is archimedean ordered. Equivalently,
we shall require K to be the dual group of I', where I" arises as a
dense subgroup of the additive real line R, and I" is then endowed
with the natural order of R and the discrete topology. For each 4 € I
we denote by yx; the corresponding character on K (evaluation at
A), and for each ¢t € R we let e; be the element of K defined by
e,(A) = e** for all A eT. Asis well known, t — ¢, is a continuous
isomorphism of R onto a dense subgroup of K. For 1 <p < oo we
follow Helson [12] in defining a simply invariant subspace of L?P(K)
to be a closed subspace M of LP(K) such that y;M C M for all
A > 0, but for some a < 0, x.M is not a subset of M. A simply
invariant subspace M of LP(K) is said to be normalized provided
M= N{uM:12 €T, A <0}. The set of all normalized simply
invariant subspaces of L?(K) will be denoted by #,. A cocycle on
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K is a Borel measurable function 4: R x K — T such that
A(t+u,x)=A(t,x)A(u, x +e), forteR, ueR, xek.

After identifying cocycles which are equal almost everywhere (with
respect to the Haar measure of R x K), we denote by % the col-
lection of all cocycles on K. It is convenient to note that for 4 €
%, [10, Lemma VII.12.1] shows that A(¢, -) moves continuously in
I’(K), 1 < p < oo, as t runs through R. A cocycle having the
form A(¢, x) = ¢(x)/é(x + ¢;) for some Borel measurable function
¢: K — T is called a coboundary. As will be observed in Corollary
(3.4) below, the coboundaries determine the Beurling-type elements
of S.

For 1 < p < o, and 4 € ¥, we define the strongly continuous
one-parameter group {U,(A P )}, t € R, of isometries of L?(K) by
setting

(L) (UP1)(x) = Alt, x)f(x + &),
forteR, fel’(K), xek.

As will be described in detail in §2 below, if 1 < p < oo, then the
one-parameter group {U,(A’p )} is decomposable by a one-parameter
“spectral family” &) of projections acting in L?(K) [4]. With
@(4.P)(0) denoting the strong limit as t — 0~ of (I — &“:P)(1)), it
was shown in [S, Theorem (3.3)] that the mapping

¥, 4 — (@40(0))L7 (K)

is a bijection of & onto %, . This result extends Helson’s classic de-
velopment of ¥, in [11, §3], and can be used ([5, Theorem (5.7)]) to
generalize Helson’s characterization of ¥,(A4) in terms of analyticity
in the upper half-plane ([11, §6]). However, the foregoing characteri-
zation of %, by spectral decomposability can no longer be used when
p=1.

The purpose of the present note is to develop, in terms more in-
trinsic to pointwise operations on K, a unified “Hilbert-transform”
approach to the generalized analyticity and cocycle description of %,
1 < p < oo. More specifically, given 4 € %, we describe (in §2) a
method for using the one-parameter group {U,(A ’ 1)} to transfer the
Hilbert transform from L!(R) to an operator #4) on LY(K). In
fact, denoting (now and henceforth) the normalized Haar measure of
K by o, we obtain Z A, for each f € L}(K), as the g-a.e. limit
of the transferred truncated Hilbert transforms applied to f. For
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1 < p < oo, the restriction Z“:P) of #“ to LP(K) becomes a
bounded linear mapping of L7(K) into itself, and when 1 < p <
we use the above-described spectral decomposability considerations to
show in Theorem (3.9) that if ¥,(A) is not a Beurling-type subspace,
then

¥,(A) ={f e LP(K): f=i#“P) f g-ae. on K}.

Thus for 1 < p < 00, the elements of %, of interest can be thought of
as generalized Hardy spaces. In terms of a suitably defined bijection
¥, of & onto .4, this result extends to the case p=1.

2. Background and preliminaries. In this section we blend some
items from [4], [5], and [3] into a framework suitable for the formu-
lation and treatment of generalized analyticity on K outlined in §1.
The relevant facts concerning spectral decomposability will be phrased
in terms of the following familiar notion.

DEFINITION. Let B(X) be the Banach algebra of all bounded linear
mappings of a Banach space X into itself, and denote the identity of
B(X) by I. A spectral family of projections in X is a projection-
valued function E: R — B(X) such that:

(1) sup{||E(7)||: t € R} < 00
(i) E(s)E(t) = E(t)E(s) = E(s), for —oco <s <t < +00;
(iii) E is right-continuous on R in the strong operator topology
of B(X), and for each 1 € R, E has a strong left-hand limit
E(t™) at t;
(iv) as t — +oo (respectively, t — —o0), E(t) — I (respectively,
E(t) — 0) in the strong operator topology of B(X).

We shall require some aspects of the integration theory of a spectral
family F in X [9, Chapter 17]). For a compact interval A = [a, b] of
R, let AC(A) be the Banach algebra of all complex-valued, absolutely
continuous functions on A under the norm || - || defined by

I./1la = 1£(B)] + var(f, A),

where “var” denotes total variation. For each f € AC(A), the integral
JA f(t)dE(t) exists as a strong limit of Riemann-Stieltjes sums, and

we define fA@ f(t)dE(t) by putting

[ rwaeo = r@E@+ [ f0dew.
A A
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The mapping f — [y f(t)dE(f) is an algebra homomorphism of
AC(A) into B(X) such that

’ / " 0 dEQ)

The Banach spaces X possessing the unconditionality property for
martingale differences (written X € UMD) have been characterized
in [7] and [8] as those Banach spaces for which the Hilbert kernel of R
defines a bounded convolution operator on L?(R, X) for some, and
hence all, p in the range 1 < p < oco. When X € UMD, spectral
families of projections in X occur naturally in accordance with the
following theorem.

| < Iflasup{IED)]): t € B}

(2.1) StoNE’s THEOREM FOR UMD SpACEs ([4, §5]). Let {V;},
t € R, be a strongly continuous one-parameter group of operators on a
UMD space X such that sup{||V;||: t € R} < co. Then:

(i) there is a unique spectral family & in X (called the Stone-type
spectral family of {V;}) such that

u

Vtx=ulim e'Sd&(s)x, forteR, xeX;

—+too J_,

(i1) for each s € R,

(mi)~! / eV, dt
s<|tj<o™!

converges in the strong operator topology of B(X), as 6 — 0%, to an
operator Js € B(X);

(i) Sy;=&(s)+&(s™)—1, forall s eR;

(iv) &) =1+2"Y(J;—J2?), for all s €R.

If u is an arbitrary measure and 1 < p < oo, then L?(u) € UMD.
In particular in the setting of §1, if 4 € ¥ and 1 < p < oo, then
we shall denote the Stone-type spectral family of the one-parameter
group {U“"?)} in (1.1) by &“1-P) . This implements a bijection of
% onto .7, as described in the next theorem.

(2.2) TuEeoREM ([5, 83]). For 1 <p <oo and A€ %, let
W,y (4) = {I - &EP(07)}LP(K).

Then ¥, is a one-to-one mapping of € onto 7.
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In the sequel we shall cast the relationship between invariant sub-
spaces and generalized analyticity on K in a Hilbert transform set-
ting. In order to do so, we now take up the necessary background
material from [3] concerning distributional control, which will later
be applied to the one-parameter group {U,(A’p )} in (1.1). Suppose
that 1 < p < oo, (Q, u) is an arbitrary measure space, and u — S,
is a strongly continuous representation of a locally compact abelian
group G in LP(u) such that for some positive real number C,,

sup{||Sull: u e G} < C,.

Fix a Haar measure v on G, and for k € LY(G, dv), let S; €
B(LP(u)) denote the transferred convolution operator defined by
LP(u)-valued Bochner integration as follows:

23) Sf= /G k(w)S_fdv(u), forall feLP(u).

Suppose further that the representation u — S, is also separation-
preserving in the sense that whenever f € L?(u), g € LP(u), and
fg=0 p-ae., then (S,f)(S,g) =0 u-a.e. for all u € G. Following
[3], we say that u — S, is a distributionally controlled representation
of G in LP(u) provided that there is a positive real constant Cy,
such that

2.4)  ISuflloo € Coollflloo, forall fe LP(u)NL®(4), ueG.

This terminology is motivated by [3, §2], where it is shown that under
the above assumptions on the representation u — 5, (2.4) is equiv-
alent to the existence of positive real constants ¢ and a such that S
interacts with distribution functions in the following manner:

w{w e Q: [(Suf)(@)| >y} < cu{w € Q: |f(w)| > ay},

forall ue G, f € LP(u), and y > 0. The latter characterization per-
mits distributionally controlled representations to transfer weak type
bounds of maximal convolution operators, while, apart from (2.4),
the separation-preserving requirement permits distributionally con-
trolled representations to transfer strong type maximal bounds (for
the case of strong bounds, see [1], [2]). To be more precise, suppose
that {k,}>°, € LY(G,dv). With 1 < p < oo, let Ny({kn}) and
NISw)( {k,}) denote the (possibly infinite) strong type (p, p) and weak
type (p, p) norms, respectively, of the maximal convolution opera-
tor on LP(G, dv) defined by the sequence {k,}5°,. Let u — S,
be a distributionally controlled representation of G in L”(u) having
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constants C, and C, as described above. Denote by .# the max-
imal operator on LP(u) defined by the sequence {Skn};il . Under
these circumstances we have, in particular, the following two results
concerning transference of maximal bounds and transference of al-
most everywhere convergence ([3, Theorem (2.14), Corollary (2.22)],
[1, Théoreme 1]).

(2.5) ProrosITION. With the above notation and assumptions we
have:

(i) forall fe LP(u),
I# fllp < Cy Np({keaD)IIf Mo 5
(ii) for all f e LP(u) andall y >0,

1w € Q: [(A ()] > ¥} < (CpCo0) PINS" {kn DI flpy ™'

(2.6) PROPOSITION. In the foregoing assumptions let p = 1, and
suppose that the sequence {k,}%>., C L'(G, dv) has the following ad-
ditional properties:

(i) N™({ks}) < 00 and NI ({kn}) < 0o for some r € (1, +00);

(ii) the corresponding sequence of Fourier transforms {E};‘;l is
uniformly bounded and converges pointwise on the dual group G;

(iii) for each s € G and each ¢ > 0, there is a corresponding rel-
atively compact open neighborhood W of the identity element of G
such that

/ |kn(u) — kn(u + 5)|dv(u) < e,
G\W

for all sufficiently large n.

Then for each ¢ € LY(G,dv), the sequence of convolutions
{kn * 9}, converges v-a.e. on G, and for each f € L'(u), the se-
quence {Sy f}32, converges u-a.e. on Q.

If x is a Calder6n-Zygmund singular integral kernel of the kind
treated in [15, §I1.4], then the sequence of truncates of x, {k,}52, C
LI(RY), satisfies the requirements (2.6)-(i), (ii), (iii). Moreover,
N,({xn}) < oo for all r € (1, 4+00). In particular, these comments
hold for the sequence {4,}$>, of truncates of the Hilbert kernel A
on R:

(2.7 h(t) = (xt)~!, for t e R\{0};
[ h@) ifnTt<t<n,
hn(t) = { 0 otherwise.
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Obviously, if 4 € € and 1 < p < oo, then the one-parameter group
{U,(A’p )} in (1.1) is a distributionally controlled representation of R
in L?(K, a), and we shall now specialize the discussion surrounding

Propositions (2.5) and (2.6) to S = {U,(A’p )} and to the sequence of
truncated Hilbert kernels {4,}52, in (2.7). The Haar measure v of
G = R will be ordinary Lebesgue measure. Given k € L!(R), the
corresponding transferred convolution operator S € B(L?(K, g))
defined in (2.3) by L?(o)-valued Bochner integration will be denoted
by U,EA”’ ) in order to signify the present context explicitly. Applying
Fubini’s theorem for locally compact spaces ([13, §13]) to (2.3) and
(1.1), we easily see that for each f € L?(a),

(2.8) (U f / k() A(=t, x)f(x — &) dt,
for g-almost all x e K.

In particular, U,EA”’ ) is the restriction to L? (o) of U,EA’ D' Hence we
can conveniently economize on notation by writing U,EA) to denote
the operator U,EA’ D on L!(o) when there is no danger of confusion.
For each positive integer n, let 74(’4) be the operator U,EA) . Thus,
applying Proposition (2.6) to the one-parameter group {U,(A’ 1)} and
the sequence {h,}, we obtain the transferred Hilbert transform #4)
on L!(o), which is defined for each f € L!(o) by taking Z“ f to
be the limit g-a.e. on K of the sequence {/“?;,(A) f132,. In view of
(2.8), we have for each f € L!(0),
(2.9) (ZNf)(x)= lim (nt) ' A(=t, x)f(x — er) dt,
n=too JnTi<|t<n

for g-almost all x € K.
By either Proposition (2.5)-(i) or by taking s = 0 in Theorem (2.1)-
(ii), we see that for 1 < p < oo, the restriction of Z“ to L?(a)
(denoted #(4-P)) is a bounded linear mapping of L”(a) into itself,
and that the sequence {U(A P )} ° , converges in the strong operator
topology of B(LP(0)) to 2 4.0) . Moreover, from the definition of
#4.0) | together with Theorem (2.1)—(ii), (iii), (iv), we obtain the
following lemma for use in §3 (in conjunction with Theorem (2.2)).

(2.10) LEMMA. If A€ & and 1 < p < oo, then the Stone-type
spectral family &4:p) of {U,(A’p Y satisfies:
(i) —i#4.p) = &4.0)(0) + &4.P)(07) —
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(il) &U-P)0) = [ + 271 ({# AP} — i (4P,
Hence
(iii) I — &AP(07) = +2-1({ #4224 jp4.p)y,

We close this section by listing in the next proposition some appli-
cations of [3, §3] to # (4 which will be needed for our treatment of
generalized analyticity when p =1.

(2.11) PROPOSITION. Given A € €, the following assertions hold.
(i) Z4D s of weak type (1.1) on L'(0).
(ii) Suppose f e L'\(a), D f e L' (o), and g € L'(R). Then
AU =UD#Af) o-ae
(ii1) For 1 <p < o0, let
YWD = {fe LP(a): UMP f=f forall t e R},

and let Z4-P) be the LP(a)-closure of the linear manifold in LP (o)

spanned by the ranges of the operators Ué(,A -P) for all g € L'(R) such
that R\{0} contains the support of §. Then

LP(g)=YW:P) g Z(4:P)
(iv) If f € LY(0), and f=iZADf c-a.e., then there is a sequence

{gn}2, C L®(0) such that g, = i# g, oc-a.e. for each n, and
llgn — fll1 — 0, as n — co.

3. Invariant subspaces as Hardy spaces. In this section we shall
describe the elements of S,, 1 < p < oo, by means of Hardy spaces
defined from their corresponding cocycles. In order to include the
case p = 1 in our considerations, we begin by defining a bijection ¥,
of # onto .. This is accomplished by recourse to the following
scholium, which is readily deduced from [10, Theorem V.6.1] with
the aid of the first lemma in [12, §1.6].

(3.1) ScHoLuM. For each M € %, let ©(M) be the L!(o)-
closure of M. Then © is a one-to-one mapping of % onto A,
with inverse mapping given by

O (N)=NnL?* o), forallNeA.
(3.2) DeriNiTION. We denote by ¥; the one-to-one mapping of
% onto .#] given by
lI"I(A) = 8(‘1’2(14)) , forall4e?.
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~ The simplest and most obvious elements of ., are the Beurling
type subspaces, which are described as follows. For 1 < p < o
let H?(K) be the standard Hardy space defined by H?(K) = {f €
LP(0): f(y) = 0 whenever y € I' and y < 0}. A Beurling type sub-
space of LP(o) is a subspace of the form ¢HP?(K) for some Borel
measurable function ¢: K — T. Since the multiplication operator
on LP(K) defined by such a function ¢ is a surjective linear isome-
try which preserves o-a.e. convergence, the structural features of the
Beurling type subspaces mirror those of H?P(K). Consequently, we
shall focus on H?(K) initially in order to elucidate and dispense with
the rather special properties of the Beurling type subspaces. This will
smooth the way for the subsequent treatment of the main result (The-
orem (3.9)).

If Ay denotes the trivial cocycle, Ag(x, t) =1,thenfor 1 <p < oo
and ¢ € R, the operator U,(A"’p ) in (1.1) is translation by e; on
L?(c). Application of (2.9) shows that #(4)y, = —isgn(d)y; for
each 4 € I', where, as usual, the function sgn is defined on I" by
putting sgn(y) equal to 1, 0, or —1, according as y >0, y =0, or
7 < 0. It follows that for 1 < p < oo, #4:P) is the translation-
invariant operator on LP(K) corresponding to the LP(K)-Fourier
multiplier (—isgn) (that is, Bochner’s abstract harmonic conjugation
operator [6, Theorem 16]), and hence by (2.10)—(iii), (& “4-2)(07))
is the translation-invariant operator on L?(K) corresponding to the
L?(K)-Fourier multiplier given by the characteristic function on I" of
{2 €T: 4> 0}. This observation leads us to the following scholium
(which was observed for the case p = 2 in [12, 2.3.(13)]).

(3.3) ScHoOLIUM. Let Ay € & be the trivial cocycle, Ay(t, x)=1.
Then for 1 <p < oo,

¥, (4o) = H?(K) .

Proof. In view of the foregoing and the definition of ¥, , for 1 <
p < oo, in Theorem (2.2), only the case p = 1 remains to be con-
sidered. By (3.2) and Scholium (3.1), ¥;(4y) is the L!(a)-closure of
H?(K). Let {5} be an approximate identity for L!(g) consisting of
trigonometric polynomials ([14, Theorem (33.12)]). If f € H(K),
then the convolution 75 * f € H?(K), for each §, and we have
llts * f = flli = 0. Hence H!(K) C ¥(4g). The reverse inclusion is
obvious. O
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(3.4) CoOROLLARY. Let A € % be a coboundary—that is,
(3.5) A(t, x) = ¢(x)/p(x +e)

for some Borel measurable function ¢: K — T.

Then for 1 <p < oo, ¥,(4) = pHP(K).

Proof. For each t € R, U“P) = U ™? '3. Hence when 1 <
p < oo, AP () = p&4-P)(.)p, and the desired conclusion follows
in this case from Theorem (2.2), and Scholium (3.3). The desired
conclusion for p = 1 is immediate from the case p = 2, together
with (3.2) and Scholium (3.3). O

Thus for 1 < p < 0o, the Beurling type subspaces are the elements
of % corresponding to the coboundaries under ¥,, and the study
of the Beurling type subspaces from a Hardy space standpoint can
be reduced to the cocycle 49 = 1 and the standard Hardy spaces
HP?(K). In particular, if 4 is a coboundary as in Corollary (3.4), then
it follows from (2.9) that # 4 = ¢#4)¢, which renders #4-p)
isometrically equivalent to Bochner’s abstract harmonic conjugation
operator when A4 is a coboundary and 1 < p < oo. Since there
is no novelty to be gained by studying the Beurling type subspaces
from the Hardy space standpoint, we shall be concerned with their
complement in %, or, what comes to the same thing, the cocycles
which are not coboundaries. In order to expedite these considerations,
it will be convenient to characterize the coboundaries 4 in terms
of the existence of nonzero fixed points for the corresponding group
{U“-P)} | This matter is attended to in the following proposition.

(3.6) PROPOSITION. Let A€ %, and for 1 < p < oo, let Y4.P)
be as described in Proposition (2.11)-(iii). The following assertions are
valid.

(i) For 1 <p <oo, YA:P) = {&4.0)(Q) — &4.P)(0~)}LP (o).

(i) If 1 < p < oo, then Y4:P) £ {0} ifand only if A is a cobound-
ary. If A satisfies (3.5), then Y4:P) is the one-dimensional subspace
spanned by ¢.

Proof. (i) Since &4-P) is the Stone-type spectral family of {Ut(A Py
direct calculation from (2.1)-(i) shows that if

f={EUD(0) - EUD O},
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then f € Y“:P) . Conversely, if U“"?)f = f for all ¢ € R, then
U,EA’p)f =0 forall n, and hence #“4-7) f = 0. Using this in (2.10)-
(i), (ii), we find that £A-P)(0)f = f and EA-P)(07)f = 0. (ii) If
1 < p < oo, and 4 has the form (3.5), then direct calculation with
(1.1) shows that ¢ € Y“4:P) . Conversely, suppose Y (4:P) contains a
unit vector ¥ . Applying (1.1) to y gives, for each t € R,

(3.7) v(x)=A(, x)y(x+e) for o-almostall x e K.
Taking absolute values, we see that for each 1t € R, p = |y| satisfies
o(x+e)=op(x) for g-almostall x e K.

Taking Fourier transforms on K, we find that g(y) =0 forall y €
I'{0}. So |y| =1 o-a.e. on K. Without loss of generality, we
can assume that y is Borel measurable and has modulus identically
1 on K. Dividing both sides of (3.7) by w(x + e;) completes the
proof of the first assertion in (3.6)—(ii). An obvious variation on the
foregoing reasoning with Fourier transforms shows that for a given
coboundary A, a unimodular Borel function ¢ satisfying (3.5) for
almost all (¢, x) € Rx K has its equivalence class modulo equality o-
a.e. determined to within a multiplicative unimodular constant. Using
this observation together with the foregoing argument also establishes
the second assertion in (3.6)—(ii). O

The stage is now set for our main result identifying the non-Beurling
type subspaces in %, by means of the following generalization of
ergodic Hardy space.

(3.8) DEeFINITION. For 4 € & and 1 < p < 0o, we define $7(A)
by
SPA)={fel’(o): f=i#Df g-ae.on K}.
Notice that $7(A4) is a closed subspace of LP(g). When 1 < p <
oo this observation is an immediate consequence of the fact that
#4.p) ¢ B(LP(0)), whereas when p = 1, it follows from (2.11)—=(i).

(3.9) THEOREM. If A € €, and A is not a coboundary, then for
1<p<oo,
W, (4) = $°(4).

Proof. Suppose first that 1 < p < co. Since A4 is not a coboundary,
it follows from Proposition (3.6) that &4.7)(0) = &“.2)(0~). Using
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this in (2.10)-(i), we obtain for all f € LP(o):

(3.10) (I - &WP(0~)) f=2"1I +iZ AP f,

If f € ¥,(4), then the right-hand side of (3.10) equals f, and so
f € $HP(A). Similarly, if f € $P(A), then the left-hand side of (3.10)
equals f, and so f € ¥,(4). It remains only to prove the conclusion
of the theorem in the case p = 1. Suppose first that f € ¥{(4). From
the definition of ¥; in (3.2), there is a sequence {/f,}52; C ¥»(4)
such that || f, — f]l; — 0. It follows with the aid of (2.11)-(i) that,
with respect to o, # f,, — #Z4 f in measure. Since f, = iZW £,
for all n, itis clear that f € H!(4). Conversely if f € H!(A4), then by
(2.11)-(iv) and the conclusion already established when p = 2, there
is a sequence {g,}%2, C H%(4) = ¥2(4) such that ||g, — f]; — 0.
Hence fe€Y¥,(4). 0
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