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Preface

The requirement of causality in system theory is inevitably accompanied by
the appearance of certain mathematical operations, namely the Riesz projec-
tion, the Hilbert transform, and the spectral factorization mapping. A classical
example illustrating this is the determination of the so-called Wiener filter (the
linear, minimum means square error estimation filter for stationary stochastic
sequences [88]). If the filter is not required to be causal, the transfer function
of the Wiener filter is simply given by H(w) = @y (w)/Pys(w), where @, (w)
and ®,,(w) are certain given functions. However, if one requires that the es-
timation filter is causal, the transfer function of the optimal filter is given
by

w) = 1 (I)my(w) w —T, T
Hw) = 5 1@ m*([%}_(w)) o weltmal

Here [®,.]+ and [®,,]_ represent the so called spectral factors of ®,,, and
P is the so called Riesz projection. Thus, compared to the non-causal filter,
two additional operations are necessary for the determination of the causal
filter, namely the spectral factorization mapping @zq — ([Pue]+, [Purz]—), and
the Riesz projection P .

In applications the two functions ®,,(w) and ®,,(w) are usually not per-
fectly known but disturbed by measurement errors, or their values are only
given at a finite number of sampling points {wk}fgvzl. The question arises, how
these errors in the given data influence the calculation of the optimal filter
H(w). The answer will depend strongly on the metric in which the errors are
measured, i.e. on the function spaces on which these problems are considered,
and an answer requires the investigation of the continuity and boundedness
of the involved operations (Riesz projection and spectral factorization) on the
desired function spaces.

This monograph is intended primarily for engineers working on such ro-
bustness problems under a causality constraint. At the beginning, it presents
the mathematical methods, necessary to approaching these problems. Then
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some related classical results concerning the boundedness and continuity of
the Hilbert transform and Riesz projection are presented. Finally, these meth-
ods and results are applied to selected topics from signal processing.

The first part of the this monograph gives a very brief introduction to the
main mathematical methods used later in the book. This part serves primarily
as a review of results needed in later chapters, so that the work becomes
essentially self-contained. The different topics are only covered as far as they
will be needed and proofs are sometimes omitted. Appropriate reference are
given for those who want a more detailed introduction to the different topics.
This work presupposes a working knowledge of real and complex analysis
(roughly as contained in [70]) as well as some basic elements of functional
analysis (e.g. as in [54]).

The second part collects the basic abstract results concerning the conti-
nuity and the boundedness of the Hilbert transform and the Riesz projection
on different Banach spaces. These results are the basis for the applications
discussed in the third part of this monograph. Here four applications from
signal processing are investigated in some detail, namely the expansions of
transfer functions in orthonormal bases in Chapter 7, the linear approxima-
tion from measured data in Chapter 8, the calculation of the Hilbert transform
in Chapter 9, and the spectral factorization in Chapter 10. All these topics
are essentially problems of recovery or approximation of causal function from
measured data, which are generally corrupted by small errors. It is investi-
gated how these errors influence the possibility of recovering the desired signal
from the measurements under the restriction that this recovery is based only
on past and present measurements, i.e. under the requirement of causality.

The authors are very grateful to Brendan Farrell and Sander Wahls of the
Technical University Berlin for reading the manuscript and for many helpful
comments and suggestions on it. Parts of the book were written when the
first author was staying at the Department of Electrical Engineering of the
Technion in Haifa. He is very thankful to his host, Prof. Yonina Eldar and her
whole group for their hospitality and help.

Haifa and Berlin Volker Pohl
June 2009 Holger Boche
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Part 1

Mathematical Preliminaries



1

Function Spaces and Operators

This first chapter recalls shortly the most basic facts from analysis, and in-
troduces the basic notations used throughout the whole book. The proofs of
these standard results are almost always omitted and can be found in numer-
ous textbooks.

1.1 Banach and Hilbert spaces

Let X be a complex vector space. A non-negative, real valued functional ||| ,
on X is said to be a norm on X if

1. |[z]|, = 0if and only if z =0
2. |low|| = | [[#] 5
3. [z +2ollx <21l + |22l 4

for all z1,29 € X and all scalars a € C. A complex vector space X together
with a certain norm ||-|| , is called a normed vector space.

A subset Y C X is called a subspace of X if ) is itself a vector space. This
is the case if and only if

0oey and ayy + 0y €Y

for all scalars o, 8 € C and every y1,y2 € V.

A vector space ) is said to be of dimension N if every y € ) has a unique
representation of the form y = a3 ¢1 + -+ + ay ¢n for a fixed collection
{qbk}ﬁ:l of elements in ) and with certain o, ..., ay € C. The dimension
of a vector space may be finite or infinite.

Let {1}, be a sequence of elements of X If

lim |z — k||, =0
m,k— o0
then {z;}7°, is said to be a Cauchy sequence in X. The sequence {xy}72
converges in X, if there exists an element x € X such that

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 1, (© Springer-Verlag Berlin Heidelberg 2009



4 1 Function Spaces and Operators
lim ||z — 2|, =0.
k—oo

A normed linear space X is said to be complete if every Cauchy sequence
converges in X. A complete normed vector space is called a Banach space.

Let H be a complex vector space. A mapping (-, -),, : H X H — C, which
assigns to every pair of vectors in H a scalar, is called an inner product on H
if for all 1, 22,23 € H and all scalars a, 3 € C the following conditions are
satisfied

1. <.’E1,£L’2>H = <£C2,.’E1>H

2. (axy + Ba2,x3)y = a(®1,3)y + B (T2, 73)4

3. (x1,21)y >0 and (x1,21),, = 0if and only if 2, =0 .
Such a vector space H together with a specific inner product (-, -),, is called

an inner product space. The inner product on such a space induces a norm on
‘H by

[ell7 = /(@ x)gy -

If H is complete with respect to this norm, one says that H is a Hilbert space.

Ezample 1.1 (Buclidean Vector Spaces). Let CV be the N-dimensional Eu-
clidean vector space of N-tuples x = (x1,x2, - ,zy) of complex numbers
and define by

lellaw = /21 + 222 + -+ + fon

a norm on CV. Since CV is finite dimensional, it is clear that C" is a Banach
space. On this Banach space one can also define an inner product by

(T, Y)env =1 Y+ T2Pa + -+ TN YN -

for all 2,y € CV. This inner product is compatible with the above defined
norm, which means that ||z|cv = \/(z,2)cn. Therefore CV is also a Hilbert
space.

Ezample 1.2 ((P-Spaces). Let 1 < p < oo be a real number and let x =
{zr}p2 _ . be a double infinite sequence of complex numbers and define

el (C2 e leal”) " 1< p <00
T pp =
SUDgez [Tk ifp=oo.

Then ¢ = ¢P(C) denotes the Banach space of all double infinite complex

sequences & = {x}32 _ for which the norm ||z|,, is finite, and ¢ = ¢4 (C)

is the Banach space of all infinite sequences x = {x;,}72, with ||z[,, < co.
On the particular spaces ¢2(C) and ¢% (C) one can define the inner product

(@Y = 5o Tk Uk

which is compatible with the norm ||-||,, and which makes ¢*(C) and ¢3 (C)
to Hilbert spaces.
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Example 1.3 (LP-Spaces). Let T := {z € C : |z| = 1} be the unit circle in the
complex plane. Choose a number 1 < p < oo and denote by LP the set of all
Lebesgue measurable functions f defined on T with

o o A\
11, = (& ST, 7@ do) ™ < oo

Together with this norm, LP is a Banach space. The space L is the set of
all essentially bounded Lebesgue measurable functions on T with the norm

oo := esssuppe;_x 2 [ ()] -

Or more generally, let ;1 be an arbitrary finite positive measure on the unit
circle T. Then LP(p) with 1 < p < oo denotes the set of all measurable
functions on T with || f]l, :== [; [f({)[P dp(¢) < oo, and L*°(u) is the set of all
essentially bounded (with respect to u) functions.

For the particular case p = 2 one defines for arbitrary f,g € L? an inner
product in L? by

(Foabgn = (o I, P& gl a0) (1)

which is compatible with the norm on L?. With this inner product L? becomes
a Hilbert space.

Ezxample 1.4. The set of all continuous functions f on the unit circle T
equipped with the supremum (uniform) norm

1/l = supcer [(C)]
is a Banach space and will be denoted by C(T).

Compared to Banach spaces, Hilbert spaces possess some nice geometrical
properties which are very similar to the finite dimensional Euclidean spaces.
A particularly useful concept is orthonormal bases.

Definition 1.5. Let H be an inner product space. Two vectors x,y € H are
called orthogonal if (x,y),, = 0. A family S = {xx} of non-zero vectors in
‘H is called an orthogonal set if any two distinct vectors in this family are
orthogonal. If in addition ||zk||x = 1 for all xy, € S, the family S is called an
orthonormal set.

Let M be a subset of the Hilbert space H. Then M~ denotes the set of all
y € H which are orthogonal to every x € M:

Mt ={yeH:(y,x)y =0 for everyx € M} .

Note that an orthogonal set may contain a finite or an infinite number of
elements. The notation z_Ly will be used to indicate that the vectors x and y
are orthogonal.



6 1 Function Spaces and Operators

Theorem 1.6 (Bessel’s inequality and equality). Let {z}_, be an or-
thonormal set in an inner product space H where N may be infinity. Then for
every x € H holds

N 2
Dpm ez z)ly, < llzll3 (1.2)
with equality for all © in the subspace spanned by x1, -+ ,xn. Moreover
2
N N 2
S PAICENNEN I ETED o [CE AT

forallx € H.

Assume that S = {x;}7°, is an orthogonal sequence in an inner product
space H. For any x € H, we define its generalized Fourier coefficients (with
respect to S) by ¢ := (x,2),,. Then we consider the truncated generalized
Fourier series of x with respect to the orthonormal system S given by

SN 1= Doy (T, Tk )y Tk = Yy Ok Tk

It is clear that sy € span{xy,---,zy}. Therefore Theorem 1.6 shows that
lIsnlln = 22[:1 |ck|§_‘ Moreover, Bessel’s inequality (1.2) implies that the
infinite series Y=, |(z, xk>|31 converges for every x € H and its sum is upper
bounded by ||z||3,. Thus the sequence ¢ = {¢;}72; is an element of ¢ and
consequently for all N > M, one has that

N 2
lsnw = sarllfe = 2okmnria 12 2a) g

which shows that sy is a Cauchy sequence in H. Therefore, if one additionally
assumes that H is complete, i.e. if H is a Hilbert space, the partial sum sy
converges in H as N — oo. However sy needs not to converge to z, in general.
This only happens if the orthonormal system S is complete.

Definition 1.7 (Orthonormal base). An orthonormal sequence S =
{zk}32, in a Hilbert space H is called a complete orthonormal system or
an orthonormal basis of H if the generalized Fourier series Y po ; (€, T)py T
converges to x for every x € H.

For a complete orthonormal sequence S = {z;}72,, the left hand side of
Bessel’s equality (1.3) converges to zero as N — oo. This gives immediately
the following result.

Theorem 1.8 (Parseval’s identity). Let {x;}72, be a complete orthonor-
mal basis of a Hilbert space H. Then

Hx||§{ = 2211 |<xaxk>H|2 (1.4)

for every x € H.
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A Hilbert space is called separable if it contains a complete orthonormal
sequence and it can be shown that every basis contains only a countable
number of elements. Parsval’s identity implies that every (infinite dimensional)
separable Hilbert space H is isometricly isomorphic to the Hilbert space Ei. To
see this let {x;}72 ; be a complete orthonormal basis of H and define the linear
operator To = {cx}72,, where cx = (x, 1)y, for all 2 € H. Then Parseval’s
identity shows that T maps H to (2 with | Tz|[,2 = ||z|]». Conversely every
sequence ¢ = {c,}72, € Ki defines by zy = E,]Ll cr 71, a Cauchy sequence in
‘H. Since the basis {zx}72, is complete, ) converges to an x € H as N — oo,
and again by Parseval’s identity one has ||z||x = ||c||¢

The following example of an orthonormal system is the case we are most
interested in throughout this book. This example will be discussed in more
detail in Sec. 2.

Example 1.9 (Fourier series). Consider the Hilbert space H = L? of Lebesque
square-integrable functions on the unit circle T with the inner product (1.1).
Define for k = 0, +1,+2, - - - the functions ¢y (e'?) := e*? in L2. Then it is easy
to verify that the set S = {¢}2 . is an orthonormal set in L?. Moreover
S is complete in L2. In this case, for every f € L? the coefficients

F) == (fror) e = o= [T f(eim) e #7 dr

are called Fourier coefficients of f and the formal series

Zk—foo ( )Pk = Zk—foo (fs ¢k>L2 Pk

is the Fourier series of f, which converges in L? to f by Bessel’s equality. If
f={f(k)}?>___ denotes the set of all Fourier coefficients of f, then Parseval’s
identity shows that || f|l;z = || f||L2, and the previous two equations establish
an isometric isomorphism between L? and ¢2.

1.2 Operators on Banach spaces

Let X and Y be normed vector spaces. We consider mappings ¥ : = +— 1y,
defined on a linear subspace Z(%) of X, which assign to each z € Z(%) an
element y = T(z) € Y. The subspace Z(¥) C X is called the domain of T
and

Z(Z):={yeY : y=%(z) for some z € Z(%) }
HN(R)={zxzeX : T(x)=0}

denote the range and the null space (the kernel) of a mapping T : 2(%) — Y,
respectively. It is easily verified that Z(%) and .4 (%) are subspaces of Y and
X, respectively. If not mentioned otherwise, all mappings are always defined
on the whole space A" in the following. For us, the boundedness and continuity
of such mappings will be of particular interest.
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Definition 1.10 (Boundedness). A mapping T : X — )Y is said to be
bounded if there exists a constant C such that

[T(@)lly <C for allx € X with ||z||lx» < 1.

Definition 1.11 (Continuity). A mapping T : X — Y is said to be con-
tinuous at the point zqg € X if to every € > 0 there exists a § > 0 such
that

IF(x) — F(zo)|ly < € for all x € X with ||z — x|y <9 .
T is said to be continuous, if it is continuous at every point x € X.

The continuity of a mapping ¥ : X — ) is in general a local property, i.e. it
may be continuous at certain points z € X but discontinuous at other points.
Moreover the boundedness and the continuity of a mapping are in general two
completely different properties which depend strongly on the vector spaces
X, Y and especially on the norm on these spaces. This general behavior will
become evident in Section 10 where the spectral factorization mapping is
investigated on different Banach spaces.

Definition 1.12. A mapping ¥ : X — Y is said to be linear, if
T(awy + faz) = aZ(z1) + BT(x2)
for all 1,20 € X and all scalars o and 3.

If the mapping ¥ is linear, we will also write ¥ z instated of T(z). For linear
mappings there is a direct relation between the boundedness and continuity
of these mapping;:

Theorem 1.13. Let ¥ : X — Y be a mapping between the normed vector
spaces X and Y. If T is linear then the following statements are equivalent:

(a) ¥ is continuous at 0.
(b) ¥ is continuous.
(¢) ¥ is bounded.
(d) There exists a constant C' such that
IZz]ly < Cllz||x forallz e X . (1.5)

Statement (d) of the previous theorem motivates the definition of the norm
of a linear continuous mapping ¥ : X — ) as the minimal possible constant
C for which (1.5) holds.

Definition 1.14. Let € : X — Y be a linear mapping. Then

Tx
Iy o= sup L2y

up ——= = sup ||Tz|y - (1.6)
sex ||zlly ex Y
z#0

.
lzllx<1
is the called the operator norm of ¥.

The set of all bounded linear operators from X to Y together with the norm
(1.6) s again a normed linear space and will be denoted by B(X,)).
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One easily verifies that (1.6) indeed defines a norm on the set of all linear
mappings from X to ). Moreover, if ) is a complete normed space then
PB(X,Y) is a Banach space as well.

Particularly important is the case where ) = C. Then Z(X,C) contains
all bounded linear functionals on X’. This space is called the dual space of X
and it is usually denoted by X*. In the case of a Hilbert space H, the dual H*
can be identified with the space H itself, since Riesz representation theorem
states that to every bounded linear functional ¢ € H* there exists a unique
[ € H such that c¢(h) = (h, f),, for all h € H.

It is also worth to notice that the null space of a bounded linear mapping
is a closed subspace of its domain.

Theorem 1.15. Let T : X — Y be a bounded linear operator on a Banach
space X. Then A (T) is a closed subspace of X.

Proof. Let x1,29 € A (%), then T(ax1+ L 22) = a Ty + B Zxe = 0 and since
0 € A (%), H (%) is a subspace of X. It remains to show that .4 (%) is closed.
Let {z }nen with z, € A (%) for all n € N and with 2,, — z in X. Then

[Zzlly = T2 — Tally < [Fllay lzn — zflx -

for every n € N. Since ||z, — z||x — 0 and ||¥||x—y < oo this implies Tz = 0
and consequently ¢ € A (%). O

Let H and K be two Hilbert spaces and let ¥ € #(H,K) be a bounded
linear operator between H and K. Then the adjoint T* : K — H is defined by
the relation

(Thik)e = (h,Tk),,  forallheHand k € K .

It is not hard to prove that the adjoint T* is also a linear operator with
1l k= = ||Z]|x—x. The operator ¥ is called an isometry, if

<Th1,3jh2>,€ = <h1,h2>H for all hl,hQ cH

which is equivalent to T*% = J3;, where J3; denotes the identity mapping on
‘H. The operator ¥ is called unitary if T is an isometry and if Z(%) = K,
which is equivalent to

T*T =Ty and TT =T,

which means T = 1.

We will also need the notation of a derivative of a mapping ¥ : X — Y
from an arbitrary normed vector space X into an other normed vector space
Y. This derivative is defined in a way that is similar as for usual functions.

Definition 1.16 (Fréchet Derivative). Let X and Y be two normed linear
spaces, and let V be an open subset of X. A mapping ¥ :V — Y is said to
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be (Fréchet) differentiable at x € V if there exists a bounded linear mapping
A: X — Y such that
. IF(x 4+ h) —F(x) — Ah]y _

lim
h—0 7]l x

0. (1.7)

The linear operator A is called the (Fréchet) derivative of ¥ at x and its value
at h will also be denoted by Ah = %' (x) h.

Thus the (Fréchet) derivative of a mapping T : X — ) is a bounded linear
operator ¥'(z) : X — Y. In usual calculus, the derivative of a function f is a
number f’(z) which represents the slope of the tangent on the graph of f at a
point z. Thus, it gives the best linear approximation of f in a neighborhood
of x. Similarly, the Fréchet derivative gives the best linear approximation
T'(x) : X — Y of the operator T : X — Y in a neighborhood of z. If ¥ is
linear, it follows from the above definition that ¥'(z) h = T h, i.e. the Fréchet
derivative of ¥ is equal to €. Thus, the best linear approximation of a linear
operator is the operator itself. For the special case X = ) = C, the above
definition consides with the usual derivate of complex functions. It is not hard
to see that if the Fréchet derivative of ¥ exists, it is unique. If ¥ is Fréchet
differentiable at some point x, ¥ is continuous at x.

Proposition 1.17. If a mapping T : X — Y, defined in an open subset V of
X, has a Fréchet derivative at a point x € V, then it is continuous at x.

Proof. Since V is open and = € V, the triangle inequality gives
(@ +h) = T(2)lly < [1T(@+h) = T(z) = T'(2) hlly + 1T (@) ]y [17llx

for all h in a certain neighborhood of zero, where we have also used that
the Fréchet derivative ¥'(x) is a bounded operator. Since ¥ has a Fréchet
derivative at x, for every € > 0 there exists a 6 > 0 such that | T(x + h) —
T(x) — F'(z) h|ly < e||h]jx for all ||h]|x < . Therewith, the above inequality
becomes

[Z(z + h) = T(2)[ly < (e+ [T (@)y) Al
which shows that ¥ is continuous at z. O

Subsequently, we will be mainly interested in the case where the mapping
% is defined on subsets 2 of the complex numbers C, i.e. where X = C. Thus,
we will consider functions over C with values in a certain normed vector space
Y. In this case, all linear mappings 2 : C — ) have the form 2h = A h with a
certain vector A € ). Therefore, the Fréchet derivative of T can be identified
with a corresponding vector ¥'(x) = A(z) € Y, and this vector will be called
the (Fréchet) derivative of T. Moreover, if the function ¥ : C — ) is (Fréchet)
differentiable at every point z € 2, one says that ¥ is holomorphic (complex
differentiable) in €.
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1.3 Spaces of Smooth Functions

Let Q C C be a compact set in the complex plane and let f : Q@ — C be a
complex function defined on 2. Then the real function ws(4) defined by

wr(d) == sup |f(z1) — f(z2)| forall 21,20 € Q

\zl—zz\gé

is called the modulus of continuity of f. As we will see later, this modulus of
continuity of a function plays an important roll in analysis since it character-
izes certain properties of f. For example, wy determines how fast the Fourier
coefficients f(k) of f decrease as |k| increases and in turn how well f can be
approximated by polynomials. We state some almost obvious properties of the
modulus of continuity.

(a) wf(01) < wg(d2) whenever 6; < d.

(b) A function f is uniformly continuous if and only if w¢(6) — 0 as § — 0.

(¢) Let N € N be a natural number, then ws(N ¢) < N w¢(6). Indeed, assume
that |z1 — 22| < N, and divide the line connecting z; and z2 into N
equal intervals (=1 2(®)) with 2(®) = 2; + k(2 — 21)/N and with
k=1,2,...,N. Then |2(*) — 2(k=D| < § for all k and consequently

N
(1) = ()l < 30 |£(9) = F(=0)] < N ) |
k=1

from what follows that

wi(No) = sup  |f(z1) = flz2)| < Nw(d).

|z1—22|<N S

(d) Let a be an arbitrary positive real number. Then wy(ad) < (a+1)ws(4).
Indeed let N be the largest integer not exceeding a, i.e. N < a < (N+1).
Then it follows from properties (a) and (b) that

wi(ad) Sws([N +1]0) < (N + 1 wr(6) < (a+1)ws(5) .

These properties of the modulus of continuity motivate the following defini-
tion:

Definition 1.18. A continuous, increasing, real valued function w(7) defined
on the interval [0,7] is called a majorant if w(0) = 0 and if the function
w(T)/T is non increasing.

Given a majorant w and a bounded domain © C C, one denotes by C,,(€2) the
set of all functions f : Q — C for which

,_ |f(21) = f(z2)]
11l = S ) < (1.8)
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It is clear from this definition that every f € C,, () is continuous on € because
there exists a constant C' such that |f(z1) — f(22)] < Cw(|z1 — 22]|) for all
21,22 € §, and since w(7) — 0 as 7 — 0 it follows that f is continuous.
Moreover there exists a constant C'(w), dependent only on the majorant w,
such that ||f]lec < C(w)||f]lw for all f € C, (). Indeed, let f € C,(Q) and

define for some a;bitrary zo € §2 the function fo(z) := f(2) — f(z0). For this
function holds obviously fo(z0) = 0, || follw = [|fllw, and [|fllec < 2] folloo-

Therewith, one obtains for an arbitrary z € Q

[fo(2)] = [fo(2) = fo(z0)] < [lfollw w(|2 = 20]) < w(|2) [ foll

where |Q| = sup,, .,cq |21 — 22| which is finite since {2 is compact. Altogether
one obtains ||f|lec < C(w) | flln. However, the functional (1.8) defines not a

norm on C, () since for every constant function f, one has | f|l, = 0. For
this reason, one defines the norm on C,(€2) by

z
1flle, @) = Ifllee + 171l = I flloc + sup ol

which is finite for every f € C.(Q) since | flc, ) < [1 + C(w)]|fllo- It
follows in particular that C,, () equipped with the norm (1.9) is continuously
embedded into the space C(2) of all continuous functions on  with || f|lec <
Ilfllc., ). Moreover it follows from (1.9) that || f|l, < ||fllc, (@) such that for
every f € C,(€) the definition (1.8) gives

£ (z1) = F(z2) < (I flle. @) w (l21 — 22]) - (1.10)

This relation shows that the modulus of continuity wy of every f € C,(Q) is
upper bounded by the majorant w:

wr () < | flle,@yw(d) - (1.11)

Thus the majorant w characterizes the smoothness of the functions in C, ().
For a given majorant w, the space C, () will be not separable, in general.
Therefore, we will also need the separable subspace C,, o(£2) which is defined as
the closure of all polynomials defined in €2 with respect to the corresponding
C,-norm (1.9).
We will distinguish between different classes of majorants.

Definition 1.19. A majorant w is called regular if there exists a constant C
such that

/@drﬂ:/ ) 47 < Culz), 0O<z<1.
0 x

T T2

Moreover, we say that a majorant w is weak regular of type 1 (or fast) if
there exists a constant C' such that
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/w@dTng(x)7 0<zr<l (1.12)
0o T

and w is said to be weak regular of type 2 (or slow) if there exists a constant
C' such that

w/ﬂdeSCw(x), O<z<l1. (1.13)

T2

Thus a majorant w is regular if it is weak regular of type 1 and weak regular of
type 2. Conversely, it is clear that every regular majorant is also weak regular
of type 1 and type 2.

Ezample 1.20 (Holder continuous functions A, ). Consider the majorant
w(T) =7 with 0 < a < 1. It is easily verified that

/Ozw(T)deiw(x) and x/;w(T)dTS L @),

T2 11—«

The first equality shows that w is weak regular of type 1, whereas the second
inequality proves that w is also weak regular of type 2. Therefore w is a
regular majorant. The space C,,(£2) with this special majorant will be denoted
by Ao (£2). It is the set of all Hélder continuous functions of exponent a on Q.

Ezample 1.21 (Lipschitz continuous functions Lipg ). Consider now the ma-
jorant w(7) = 7. Exactly as in the previous example, one verifies that w is
weak regular of type 1. However, now it holds that

a?/x wf_;) dr = [log(1/z) + log ] w(x)
which shows that there exists no constant C' such that (1.13) is satisfied.
Therefore w is not weak regular of type 2. With this particular majorant
C.,(9) is denoted by A;(€2) and the elements of Ay (Q2) are Lipschitz continuous
functions on €.

In the case of Lipschitz continuous functions, the proportionality constant
(cf. (1.11)) between the majorant w and the actual modulus of continuity wy
is sometimes of importance. Whereas A;(2) contains all functions f for which
there exits a constant C' < co such that

|f(z1) = f(22)| £ C |21 = 22] , 21,22 € Q (1.14)

we define the set Lipy () as the set of all functions f which satisfy (1.14)
with C' = K. Finally, we note that every function f differentiable on 2 belongs
to A1(92) and every differentiable function f whose first derivative |f’(2)| is
upper bounded for all z € Q by M belongs to Lip,;(2).

We will also need the following generalization of the class A, of Holder
continuous functions. Let Q be an open set in C, and let @« = k + (8 be a
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positive real number with an integer £ > 0 and with 0 < 3 < 1. Then the
Holder-Zygmund class A, (£2) is defined as the set of all k-times continuously
differentiable functions f : Q — C for which the k-th derivative f(*) satisfies
a Holder (-Zygmund) condition of order 3, i.e. for which

F®O+7)— fB@)<Clr)f for 0<p<1
F®O+7)+ fRO—7)—2f® () <C|r| for B=1.

and for all 4 € Q.

Notes

The material in this section can be found in any introductory analysis or func-
tional analysis textbook, e.g. [28, 70] The classes of smooth function charac-
terized by regular majorants as described in Sect. 1.3 where extensively used
by Dyakonov in [32] and the distinction between fast and slow majorants (cf.
Def. 1.19) follows [31].
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Fourier Analysis and Analytic Functions

2.1 Trigonometric Series

One of the most important tools for the investigation of linear systems is
Fourier analysis. Let f € L' be a complex-valued Lebesgue-integrable func-
tion on the unit circle T. Then the Fourier coefficients of f are the complex
numbers

o 1 ™ . .

fn)==1[ fe™ds, n=0+1,42,.... (2.1)

T o o

Let B be an arbitrary subspace of L!. Then we define by
By:={feB:f(n)=0foralln<0}

the subspace of all functions in B for which all Fourier coefficients with nega-
tive index are equal to zero.

Definition 2.1 (Conjugate function). Let B C L' and f € B. The function
f € B is called the conjugate function of f in B if it satisfies the conditions

f+if € By and =" fle®)do=0.

In general, a function f € B need not possess a conjugate function according
to the above definition. However, for every f € B C L' it is always possible
to define a conjugate functions f which exists almost everywhere on T but
which does not necessarily belong to B (see e.g. [41] and also the discussion
in Section 5). The second condition on f in the above definition is only a
normalization of fensuring that fis unique if it exists.

The importance of the Fourier coefficients (2.1) originates from the fact
that they determine the function f uniquely. In saying this, f is considered as
an element of L' and functions which differ only on a set of Lebesgue measure
zero are identified as equivalent. The interesting question is now, how can we

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 2, (© Springer-Verlag Berlin Heidelberg 2009



16 2 Fourier Analysis and Analytic Functions

recapture f and its conjugate function f from the Fourier coefficients f (n).
This is usually done by partial sums of the form

N

SV HE) = 3 w(n) f(n) e (2:2)

n=—N

in which the sequence {w(n)}2__ of complex numbers is an arbitrary window
function which weights the Fourier coefficients. The series

N
S HE) = > —isga(n)w(n) f(n) ™ (23)
n=—N
with the sign function
1, k>0
sgn(k) = 0, k=0
-1, k<O

and with the same window {w(n)})__, and the same degree N is called the

series conjugate to SZ(GU) f- The usage of the name conjugate series is justified
by Definition 2.1 and by the fact that series

(S D) +1 (S (€)= w(0) f(0) +2Y w(n) f(n)e™  (2.4)

-

has only nonnegative Fourier coefficients.

The question is whether the series (2.2) and (2.3) converge as N tends to
infinity, and if they do converge, do they converge to f and f, respectively?
The answer depends on the window {w(n)}Y__\ and on the actual topology,
i.e. one may ask whether (2.2) and (2.3) converge pointwise, uniformly, or in

some type of norm to f and f, respectively. Here, we discuss only some of the
most important windows {w(n)}Y__\ which are needed in this book. All of
these windows will be symmetric, in the sense that w(—n) = w(n) for all n.
To investigate the convergence behavior of (2.2) and (2.3), it is sometimes
more convenient to write those series in closed form by inserting the Fourier
coefficients (2.1) into (2.2) and (2.3). This gives the following integral repre-

sentations
1 U

(SN 1) =5 | FE)E (6 —r)dr (2.5)
and L g
BDEn = 5= [ Hen R0 -r)ar. (26)

with the kernels
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N
KW (1) = w(0) + 23" w(n) cos(nr) (2.7)
n=1
N
KJ(\I,U)(T) =2 Z w(n) sin(nT) (2.8)

Of course, these kernels depend on the (symmetric) window {w(n)}\__

which is indicated by the superscript (w). It is immediately clear that the
kernels (2.7) and (2.8) are 2m-periodic. Next, three special windows and the
corresponding series are discussed.

2.1.1 Fourier Series

The most simple and best known window is the rectangular window given by
w(n) =1, n=0,£1,+2 ..., £N . (2.9)

In this case, the partial sums (2.2) and (2.3) are just the truncated Fourier
and the conjugate Fourier series of f, and will be denoted by sy and Sy
respectively. The kernel (2.7) of this particular series is called the Dirichlet
kernel given by

sin ([N + %]7')

N
Dy(T)=1+2 Z cos(nt) = sin(r/2)

n=1

(2.10)

Similarly, the kernel (2.8) of the conjugate series is called conjugate Dirichlet
kernel given by

N 1 cos ([N + 1]7)
m)=2) sin(nr) = tan(r/2) sin(7/2§ '

Therewith the partial Fourier series are given by

N

=Y fmyen = % @) Dyo-ndr (211
n=—N

and likewise for sy.

If the function f belongs to L? then it is well known that the partial
sums sy and sy of the Fourier series converge to f and f in the L?-norm,
respectively (cf. Example 1.9). However, if f belongs only to L', the partial
sums sy and sy do not converge to f and f in the L'-norm, in general.
Moreover if f is a continuous function on T, one might require that sy and
sy converge uniformly to f and f, respectively, i.e. that

Jm = sn (e =0 and Jim [|F - 3w (f: )l =0
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for all f € C(T). However, the partial sums sy and Sy do not show such nice
behavior. It even happens that for some continuous functions f, the truncated
Fourier series s,(f;-) does not even converge pointwise. More precisely, one
has the following result.

Theorem 2.2. To every 6 € [—m,m), there corresponds a set E(0) C C(T) of
second category which is dense in C(T) such that

sup [si (f3e'”)] = oo
NeN

for every f € E(6).

Proof. Let 6 € [—m, ) be arbitrary but fixed. Then for every N (2.11) defines
a linear functional sy (f;e'?) = D f on C(T), for which holds

Onfl < flloo 5= [ PN (DT = [|flloo 1D l2

which shows that |Dn| < ||[Dnl1. Actually, equality holds. To see this, we
define the function

" 1 for all 7 for which Dy(0 —7) >0
gn(eT) = .
—1  for all 7 for which Dy (60 —7) <0

for which certainly holds ||gn|lcoc = 1 and |Dn gn| = [|[Dn]|1 for all N € N.
Moreover, by Lusin’s Theorem (see e.g. [70, §2.24]), for every ¢ > 0 there
exists an f € C(T) with ||fn]jec < 1 such that

/v = gnllee = esssup [fn(C) — g (C)] <€
CeT

Therewith, one obtains

DN Nl = 1PN gy —Dn(gn — fN)] = DN gn| — |Dn(gy — fn)]
> | Dnlli — €l|Dnll1

such that
[Onl = sup [Onf] = [Onfn] = (1 =€) Pn]a
fec(T)
Ifllee<1
which shows that [|[Dn|| = ||Dn||l1- Next, it is shown that |Dy||; diverges as

N — oo. Since the kernel Dy, given by (2.10), is an even function and since
sin(7/2) < 7/2 for all 0 < 7 < 7, one obtains

o [IN+1/2m ar
oals = 2 [Msin 17200 =2 [ ping)
0

™

> 2 Z/ ‘Sm Z* > = log(N+1) (2.12)
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which shows that [|[Dyn|| = ||Dn|l1 — oo as N — oo. This divergence of the
operator norm ||® || implies by the Banach-Steinhaus theorem (see e.g. [70,
§5.8]) that there exists a dense subset E(6) C C(T) of second category such
that sup ey [On f| =00 forall f € E(f). O

The previous proof showed that the divergence of the Fourier series
sn(f;e?) at some points € [—m,m) is caused by the slow decay of the
envelope of the Dirichlet kernel Dy (7) as 7 — oo. It decreases only propor-
tional to 1/7 which causes the divergence of ||Dy||1 as N — oo (cf. (2.12) and
Fig. 2.2). Thus, to obtain an approximation series (2.2) which converges uni-
formly, one needs a window w(n) such that the corresponding kernel KJ(\}”)(T)
(2.7) decreases faster than 1/7 as 7 — co. Two such methods will be discussed
in the next subsections.

2.1.2 First arithmetic means — Fejér series

The unfavorable convergence behavior of the partial sums (2.11) is resolved if
one considers the (first) arithmetic means of the partial sums (2.11)

fie): stk fiel?) . (2.13)

If (2.11) is inserted into this arithmetic mean, a straight forward calculation
gives the representations

N

. ~ . 1 ™ .

w(re = 30 wmitme =5 [ s Fvo-mar 21

with the window function
wn)y=1-121"" n=0+1,42 ... £ N. (2.15)

and with the kernel
N-1 )
1 1 sin®(N7/2)

n(7) N~ k(7) N sin?(r/2) (2.16)

This first arithmetic mean (2.14) will be called the Fejér series of f with
the Fejér kernel (2.16). For illustration, the window function (2.15) and the
corresponding kernel (2.16) are plotted in Fig. 2.1 and 2.2, respectively. Sim-
ilarly, forming the arithmetic mean of the conjugate partial sums sy (f;el?),
one obtains the conjugate Fejér mean 7 (f;e'?) with the same window (2.15)
and with the conjugate Fejér kernel

= 1 1 sin(NT)
=N Z Do) = Gt T N 2eml(r)2)
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It turns out that the Fejér series posses a much better convergence be-
havior with respect to continuous functions than the Fourier series. This will
follow immediately from the observation that the Fejér kernel is a so called
approximate identity:

Proposition 2.3. The Fejér kernel (2.16) is an approximate identity, i.e. it
satisfies for all N € N the following three properties

(a) Fn(r)=0 for all T € [—m,m)
(b) % f:rﬂ]-'N(T) dr=1
(¢) lImy_oFn(T)=0 forallO<|r|<m

Proof. Property (a) is obvious from (2.16) and (b) follows at once from (2.16)
and (2.10). To verify (c¢) choose an arbitrary but fixed 0 < ¢ < 7. Then one
obtains from (2.16) that

1 1 1

1
YOS N ) = N (o)

foralle <|r| <7

where the right had side goes to zero as N — oo. 0O

Remark. Sometimes, kernels with the three properties (a), (b), and (c¢) are also
called positive kernels. However, the proof of the following theorem will show
that the definition of an approximate identity seems to be more appropriate.
Moreover, we will call a kernel positive if it satisfies only property (a). With
this definitions, a positive kernel need not be an approximate identity, in
general, but an approximate identity is always positive.

Theorem 2.4. Let f € C(T) be a continuous function on T. Then its Fejér
series (2.14) converges uniformly to f, i.e.

Jim flox(f5) ~ fllae =0

Proof. Since f is given on the unit circle, the integral representation on the
right hand side of (2.14) may be written as

UN(f;eig) 1 7T]‘(ei(e_T)).7-']\;(7')dT.

:27r

Therewith and using Properties (a) and (b) of the Fejér kernel, one gets

lon(f16%) — F(9)] < — / ) — () Fy(rydr . (2.17)

O

We have to show that to every e > 0 there exists an Ny € N such that
lon(f;e?) — f(el?)]| < e for all N > Ny and for all § € [—m, 7). To this end,
we fix € > 0 and choose § > 0 such that
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SSBPQ |F(e=7)) — f(el?)| < £ for each 0 € [—m, ) . (2.18)

This is always possible since f is continuous at every . Next we split up the
integral in (2.17) into an integration over the interval [—d,d] and over the
interval § < |7] < 7. Using (2.18) to upper bound the integral over [—§, d],
one obtains for an arbitrary 6 € [—m, )

lon (f5e) — f()]

)
%/ Fn(r)dr + 2Hf||ooi7T Fn(r)dr . (2.19)

<
-5 2T | 1>s

DN ™

By properties (a) and (b) of the Fejér kernel, the first term on the right hand
side is certainly smaller than €/2. Since || f||cc < 00, Property (c¢) of the Fejér
kernel shows that there exists an Ny such that Fn(7) < €/(4|f]loo) for all
N > Ny and all § < |7| < 7. Therewith also the second term in (2.19) is
upper bounded by ¢/2 such that

lon(f;e?) — f(e9)] < e for all N > Ny and all € [—m, 7).
This is what we wanted to show. O

Since C(T) is dense in every LP with 1 < p < oo, the previous theorem
implies that for every f € L the Fejér series on(f;-) converges to f in LP.

2.1.3 Delayed first arithmetic means — de-la-Vallée-Poussin Series

As we will see, it is favorable in some sense, to introduce a delay K in
the first arithmetic mean (2.13) and to take the mean of the partial sums

SK,SK+1, --+>SKk+N—1- Lhis gives the so-called delayed first arithmetic mean
1 KEv-t
UN,K(f§ele) = N ];( Sk(ﬁele) . (2.20)

wherein sg(f;-) is again the partial Fourier series (2.11) of f. For K = 0,
one obtains again the first arithmetic mean (2.13), i.e. oy, = on. It is clear
that the delayed arithmetic mean can be expressed as the difference of the
two (not-delayed) arithmetic means ox4n and og. Since Nog y = (K +
N)ok+n — K ok one has the representation

onx(fie?) =1+ %) oxin(f;e?) — % ok (f;e?) (2.21)

for the delayed arithmetic means. Subsequently we consider mainly the par-
ticular case where K = N. Then the delayed arithmetic mean becomes

onn(fi€) =20an(fie?) —on(f;e?) . (2.22)
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For the particular case (K = N), we insert the partial sums (2.11) into (2.20).
A straight forward calculation gives the representations

2N ™
ow(fie®) = D2 win) fn)é = — [ (@) vn(o 1) dr (2.23)
n=—2N -

with the trapezoid window function

w(n) =

1 0<|n| <N
(2.24)

2(1— &) N+1<|n|<2N

and with the kernel

W (7) = 2Fan(r) = Fr) = 5 SEOZEBET o)

This particular (K = N) delayed first arithmetic mean (2.23) is called the
de-la-Vallée-Poussin series of f and (2.25) is the de-la- Vallée-Poussin kernel.

Similarly, forming the delayed arithmetic mean of the conjugate par-
tial sums sn(f;el?), one obtains the conjugate de-la-Vallée-Poussin series
an.n(f;e?) with the same window (2.24) and with the conjugate de-la-Vallée-
Poussin kernel

B 1 1 sin(N1) —sin(2N7)
~ tan(r/2) N 2 sin’(7/2)

Vn(T) = 2Fon (1) — Fa (1)

It should be noted, that the de-la-Vallée-Poussin series on n(f;-) of a function
f involves 4N — 1 Fourier coeflicients of f whereas the Fejér series on(f;)
uses only 2N — 1 Fourier coefficients of f.

The Fejér series oy (f;-) of a continuous function f converges uniformly to
f. Since by (2.22) the de-la-Vallée-Possin series oy n(f;-) is just the difference
of two Fejér series one has immediately the following corollary of Theorem 2.4.

Corollary 2.5. Let f € C(T) be a continuous function on T. Then its de-la-
Vallée-Poussin series (2.23) converges uniformly to f, i.e.

dimflonw(F) ~ Flle =0
Proof. By Theorem 2.4, the Fejér series oy (f;e'?) converges to f(e'?), uni-

formly in 6 and therefore, it is a Cauchy sequence (uniformly in #). Using the
representation (2.22) of the de-la-Vallée-Poussin series, one obtains

lon v (f;€9) = F()] < |oan(f3€%) — ()] + oan (f;€') — on(f;e!)]

where the right hand side goes to zero as N — oo, uniformly in §. O
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Fig. 2.1. Window functions corresponding to the Fourier series, the first arithmetic
means, and the delayed first arithmetic mean for the order N = 100.
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Fig. 2.2. Dirichlet, Fejér, and de-la-Vallée-Poussin kernel for the order N = 20.
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Figures 2.1 and 2.2 show the window functions and the kernels, respec-
tively, of the three weighted trigonometric series discussed above. The window
function w(n) determines primarily the convergence behavior of the partial
sums (2.2) and (2.3) as N — oo. In the next subsection, for example, we will
show that the de-la-Vallée-Poussin mean possesses the property that the ap-
proximation error decreases almost as fast as possible as N — oco. However, in
applications other properties of the approximation series may also be of some
importance. Therefore there does not exist an "optimal" window function,
in general, but for different applications, different window functions may be
favorable. Consequently, there exists many more possible window functions.
In Section 10.5 we will discuss the optimal kernel for the approximation of
spectral densities in some detail.

2.1.4 Best approximation by trigonometric polynomials

In what follows, P(N) denotes the set of all trigonometric polynomials with
degree at most N, i.e. the set of all functions of the form

N
F(e?) = % + Zak cos(k 0) + by sin(k ), g€ [—m,m
k=1

with real coefficients {ax }_, and {by}#_,. The subset of all f € P(N) with a
zero constant term ag i.e. all f € P(N) for which [7_ f(e?)df = 0 is denoted
by Po (N)

Theorem 2.4 and Corollary 2.5 imply that every continuous function f €
C(T) can be uniformly approximated by a trigonometric polynomial, e.g. by
the Fejér or de-la-Vallée-Poussin mean. Thus given an € > 0 one always finds
a polynomial p € P(N) of sufficiently large degree N such that || f — plle < €.
Of course, for practical reasons, it is desirable to find the polynomial with the
smallest degree IV which satisfies the error requirement. We want to show that
in a sense the de-la-Vallée-Poussin means are such approximation polynomials
with an almost minimal degree.

Given a continuous function f € C(T) and a fixed degree N > 0, the best
approzimation of f of degree N is defined as the number

By[f] == pNg;)f(N) Ilf—pnlloo - (2.26)

It is clear that By[f] tends to zero as N — oo. This follows from letting
on(f;-) be the Fejér series of f. Then By[f] < ||f — on(f;*)|loo and the
right hand side converges to zero by Theorem 2.4. Next we observe that the
infimum in (2.26) is attained in P(N).

Proposition 2.6. To every f € C(T) there exists a polynomial py € P(N)
such that | — py e = Bylf].
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Proof. Let f € C(T) be arbitrary and fix a degree N. Then by definition (2.26)

of Bn[f], there exists a sequence {pg\];)}gozl of polynomials in P(N) such that
to every € > 0 there exists a Ky such that

1f =W lloo < BIf] +e. (2.27)

for all kK > Kj. In particular, all trigonometric polynomials p( ) are uniformly
bounded which implies that all Fourier coefficients p( )( ),n=0,+£1,%+2, ...
of these polynomials are uniformly bounded. By the theorem of Bolzano-

Weierstrass, for every n there exists a subsequence of p( 7)( ) which converges
to a limit p% (n). The corresponding subsequence of trigonometric polynomials
converges uniformly to the polynomial

P ()=S0 pnvm) e, g€ [-mm)

for which (2.27) gives ||f — pillcc < Bn|[f]. Since the reverse inequality is
obvious, one gets the desired statement. O

Even though we know that the best approximation is attained, it will be
difficult, in general, to determine the optimal polynomial pj,. However, the
next theorem will show that the de-la-Vallée-Poussin mean oy n(f;-) of f is
always near the optimal polynomial, in the sense that the approximation error
|f —on n(f;)|loo is upper bounded by four times the best approximation.

Theorem 2.7. Let f € C(T) and let on k (f;-) with K > N > 0 be its delayed
arithmetic mean. Then

If —onux(fi )l <21+ £)Bylf]
and in particular ||f —on n(f;)|lo < 4Bn[f]

Proof. Fix the degree N and denote by py € P(N) the trigonometric poly-
nomial which attains the best approximation according to Proposition 2.6.
Write f as

(%) = pn(el) 4 r(e?) fel|-mm). (2.28)

It follows for the rest term that
(@) = 1£ () = pn ()] < |If — pvlloo = Byl[f]

for all § € [—m, ), which implies for the Fejér mean of r that

1 g :
ru(rse)] < 3= [ eI 0~ ) dr < Bl
for all § € [—m, ) and for every arbitrary k > 0, using that F}, is an approx-
imate identity. Applying (2.21) one obtains for the delayed arithmetic mean
of r that
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o, i (r; @) < (1+ K) loxyn (f;€9)] + X |ox (f;€)]
< (1+2%)Bylf] (2:29)

for all § € [—m, ) and arbitrary K, N > 0.

Consider the partial Fourier series (2.11) of the polynomial py and assume
that k > N. Then sp(pn;e'?) = pn(e'?) for all §. Therefore, it follows from
(2.28) for the partial Fourier series of f that

sk(f;eie) :pN(eie) + sk(r;eie) , 0 € [—mm)

for all £k > N, and for an arbitrary K > N. The delayed first arithmetic mean
of f becomes

| KiN-1 | KiN-1
LS ) =onte 4 25 e
k=K k=K
which is equivalent to
O'N,K(fQGiG) :PN(GW) +0N,K(T5ei0) ) € [-mm). (2.30)

Finally, one obtains for all K > N

1£(e?) —on i (f;€9)] < |f(e”) = pn ()| + Ipn () — on i (f;€¥)]
< By[f] + lon i (r;€9))]
<2(1+ %) Bnlf]

where the second inequality follows from the definition of px and from (2.30),
whereas the last inequality is a consequence of (2.29). O

We already saw that the best approximation By[f] of every continuous
function f € C(T) converges to zero as N — oo. However, one would expect
that it is easier to approximate a "simple" function than a "complicated"
functions. Thus, the best approximation By[f] of a "simple" function should
converge more rapidly than for a complicated function. The following theorem
will show that this is indeed the case, and that in this context a "simple
function" is a smooth function, i.e. the smoother the function f, the faster
Bp|[f] converges to zero.

Theorem 2.8. Let [ be a k-times differentiable function on the unit circle T
whose k-th deriwative f*) has a modulus of continuity of w. Then there exists
a constant Cy, which depends only on k, such that

BN[f} <Crw (%) N7F.

For functions from the Holder-Zygmund class A, (T) (cf. Section 1.3), we
obtain immediately the following corollary as a special case of Theorem 2.8.



2.1 Trigonometric Series 27

Corollary 2.9. If f € A,(T) for a > 0, then there exists a constant C, such
that

BN[f] <C, N~ ¢,

Proof (Theorem 2.8). The proof consists of several steps. Each considers a
special case of Theorem 2.8.

1) First it is shown that if f € C(T) and has modulus of continuity w, then
Bn[f] < 12w(1/N). To this end, we use the following approximation

fn(e?) = % /_T; feM) In( —71)dr (2.31)
with the so-called Jackson kernel
B 3 sin(N¢/2)\*
Iv) = NNz ( sin(t/2) ) ' (2.32)

This approximation method has the following three properties® which are used
throughout the rest of the proof.

(a) fn € P(2N —=2),1e. fy is a trigonometric polynomial of degree 2 N — 2.
(b) fn € Po(2N —2) whenever ["_ f(e?)df = 0.
(¢) The kernel (2.32) satisfies the relation

a7 ) In(r)dr = 1. (2.33)

Replacing @ — 7 by s and splitting up the integral in (2.31) gives

0 T
) = o [ @) ) s+ o [ @) s as

1 (™ . .

= o= [ [ + (0] Tn(s) as

2T 0

where the second line follows after the change variable s — —s in the first
integral. Next we use property (2.33) of the kernel Jx. This yields

169 = @] = |5 [ [24) = 70 = 9] ) ds
<o [ () = 1@ 4 [ - H0D]) T
< %/ﬂw(s) JIn(s)ds for every 6 € [—m, ) .
0

! For a proof of these properties, we refer e.g. to [61, vol. 1, Chap. IV], or just note
that Jn is a normalized square of the Fejér kernel (2.16).
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By the properties of the modulus of continuity (cf. Section 1.3), it holds w(s) =
w(Ns+) < (Ns+1)w(l/N) such that

1)~ x| <w ) [T [Csamas1] @

™

for every 6 € [—m,m). Next, we derive an upper bound for the integral on
the right hand side. To do this, the integration interval is divided into two
intervals as follows

T w/N T
/ SJN(s)dSZ/ SJN(s)der/ sIn(s)ds
0 0 7/N

Now, in the first integral we use that |sin(N s/2)] < N sin(s/2) and in the
second integral we apply the inequalities |sin(z)| < 1 and sin(s/2) > s/ for
all s € [0, 7). Therewith, one obtains

g 3 /N T
sJ _ N4/ sds+7r4/ s 3ds
[ s < e { : .

< 3 7r2N2+7r2N2 B 312N
~ N(2N2+1) 2 2 [ 2N241°

Using this upper bound in (2.34), one obtains that
i i 37
|F(e) = fn(e?)] < { 3 +1} (%) <6w(z)

for every 6 € [—m, 7). Since fy is a trigonometric polynomial of degree 2N —2,
it follows that Bay_2[f] < 6w(1/N). Assume first that N = 2 M is an even
natural number. Then

Similarly, if N =2 M — 1 is an odd natural number, one obtains
By[f] = Bem—1lf] < Bam—2[f] <6w(1/M) = 6w(2/[N +1]) < 12w(1/N).

This is what we wanted to show. Moreover, this already proves the theorem
for the case k = 0.

2) As a consequence of the first part, one obtains for the special case of
Lipschitz continuous functions f € Lipy that By[f] < 12 K/N.

3) Assume now that the given function f satisfies the condition

J7 f(@®)dg=0. (2.35)

Then fy € Po(2 N —2) by property (b) of the approximation polynomial fy.
Denote by by[f] the best approximation of f by polynomials in Py(NV), i.e.
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bnlf] = infy epo ) If — PN lloo -

Following the derivation under point 1) of this proof, one obtains that by [f] <
12w(1/N) for all f € C(T) which satisfy (2.35). Moreover, as under point 2),
for all f € Lipy which satisfy (2.35), one obtains

bylf] <12K/N . (2.36)

4) Assume now that f possesses a bounded derivative f’ and denote by
by = bn[f'] the best approximation of f’ in the class Py(N). Then there
exists a trigonometric polynomial u € Py(N) such that

| (e'?) — u(e®)| <V, for all § € [—m,7) . (2.37)

Integrating u gives a trigonometric polynomial v € Py(N) such that v’(el?) =
u(e'?). With the definition ¢(el?) := f(e?) — v(e!?) relation (2.37) can be
written as |¢’(e'?)| < bly for all 6 € [—, 7). This shows in particular that ¢ €
Lipy, . Using point 2) of this proof, we get Bn[p] < 12y [f]/N. Therefore,
by the definition of the B[], there exists a w € P(N) such that

i i i i i 12
‘(p(e N —we ‘9)| = ’f(ee) — [v(e O+ w(ee)} ’ < ~ by
for all 0 € [—m, 7). Setting uy = v+w € P(N), the last inequality shows that
12
Balfl < 2y (2.38)

5) Assume now that f satisfies the conditions of the theorem. Then ac-
cording to 4), relation (2.38) holds. Moreover, the first derivative f’ has again
a continuous and bounded derivative f”. Thus f’ € Lipy, where b, denotes
the best approximation of f” in Py(IN). Moreover, since f is continuous on
the unit circle T, we have that [ f'(e')dd = f(r) — f(—m) = 0. Thus,
1 satisfies also the assumption (2.35) under point 3) of this proof. Applying
(2.36) to f’ one obtains by = by [f"] < 12b%;/N. Now one applies the same
arguments to f”, 3, and so forth, up to f(*~1). This gives the relations

n) _ 12 (n
b&’gﬁbgﬁl) n=1,2,...,k—1. (2.39)
Finally, it follows from point 3) of this proof that bs\];) =by[f®] < 12w(1/N).
Combining this with the inequalities (2.39) and with (2.38), one obtains the
statement of the theorem with Cj, = 12¥+1. O

2.2 Hardy Spaces on the Unit Disk

This section gives a short introduction to a class of function spaces which
contain analytic functions in the unit disk. Their importance for system theory
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results from the fact that their elements can be interpreted as causal transfer
functions of linear systems which are bounded in a certain LP-norm. After
a short introduction of these so called Hardy spaces, we will present some
results which will be needed in later parts of this book.

2.2.1 Basic definitions

Denote by H the set of all functions that are analytic (i.e. holomorphic) inside
the unit disk D. Then, it is clear that every f(z) in H is bounded for all z € D.
However, as |z| approaches 1, the modulus |f(z)| may go to infinity. Hardy
spaces are subsets of H whose elements satisfy a certain growth condition
toward the boundary of the unit disk.

Definition 2.10 (Hardy spaces). Let f € H be an analytic function inside
the unit disk D. For 0 < p < oo, we set

1 ™ 0 1/17
1= s (5= [ Istrey as)
0<r<1 T J_n

and for p = oo, we define
[flloc :=sup[f(2)] -
zeD

Then for 0 < p < oo the Hardy class HP is defined as the set of all functions
[ analytic in D for which || f]|, < oco.

It is not hard to verify that H>* C H? C H? for all 0 < p < ¢ < co. The Hardy
spaces were defined by their behavior inside the unit disk D. The following
theorem? characterizes the radial limits of functions in HP.

Theorem 2.11. Let f € HP with 1 < p < oo. Then the radial limit

fe”) i= lim f(re')

exists for almost all § € [—m, 7). Moreover f € LP with || f|ze = || f| ae-

Thus, the radial limit of every f € HP exists. From now on, this radial limit
will also be denoted by f. As a consequence HP can be considered as a closed
subspace of L? and therefore every H? with 1 < p < co is a Banach space by
itself. Moreover, since H? is a closed subspace of the Hilbert space L2, it is
also Hilbert space with the inner product
(fy=1im = [ e greman = - [ ) g an.
’ ro12m ) 27 J_

2 For a proof, we refer e.g. to [70, § 17.11], [30, § 3.2|
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Conversely, let f € HP. Then Cauchy’s theorem implies that all Fourier co-
efficients f(n) with negative index n vanish, because f is analytic inside the
unit disk D and therefore

f(n) = Qim]{rf(o ¢ A =0 foralln<0

where the integration over T has to be done counter-clockwise. Consequently,
H? could be defined as the subspace of those LP functions for which all neg-
ative Fourier coefficients are equal to zero:

H? ={feLP: f(n) =0 for all n < 0} .

Therefore every f € LP with the Fourier series f(el’) = Y7 f(n)e? can
be identified with the HP-function

fz) =020 fn) 2"

which is analytic for every z € D.

As explained in Example 1.9, there is a natural isometric isomorphism
between L2 and (?(Z), given by associating every f € L? with the sequence
{f(n)}>2__ of its Fourier coefficients. In the same way, the Hardy space H>
is isometricly isomorphic to the sequence space ¢?(Z, ) because ¢%(Z,) may
be considered as the subspace of all sequences {ay}32 ___ in ¢%(Z) for which

r=0for k <0.

The next theorem gives a useful characterization of the Fourier coefficients
of H' functions, which will be used frequently in the following. The proof is
omitted but may be found in [30] or [41], for example.

— 00

Theorem 2.12 (Hardy’s inequality). Let f € H' with Fourier expansion
f(z) =302, f(k) 2*. Then its Fourier coefficients satisfy the inequality

1 " 16
11 = 5 [ 1f")1a0 > Zkﬂ. (2.40)

2.2.2 Zeros of HP-functions

Let f € HP be an arbitrary function in a certain Hardy space HP. Define by
Z(f):={z€T: f(z) =0}

the zero set of f, i.e. the set of all those points in D where f is zero. For
every function f holomorhic in the unit disk D, it is well known that either
Z(f) =D, or Z(f) has no limit point in D. In the first case f is identically zero
which is of little interest. Thus, the zeros of a non-zero holomorphic function
f in D are isolated points in T, and if the number of zeros is infinite, the limit
points of the zeros have to lie outside of D, i.e. on the boundary T of D. If we
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only assume that f is holomorphic in D, this is all we can say about the zeros
of f, by the Theorem of Weierstrass (see e.g. [70, Chapter 15]). However, if we
consider functions in the Hardy spaces HP which are not only holomorphic in
D but satisfy a certain growth behavior toward the boundary of D, more can
be said about the distribution of the zeros in D, namely that the zeros have to
converge with a certain rate toward the limit points on T (if they exist). The
basis of deriving these conditions on the zeros of HP functions is the following
Jensen’s formula.

Theorem 2.13 (Jensen’s formula). Let f € H(D) be a holomorphic func-
tion in D with f(0) # 0, let 0 < r < 1, and let ay,...,an be the zeros
of f in the closed disk D,.(0) = {z € C : |z| < r} listed according to their
multiplicities. Then

™

|£(0)] ]i[1 Lo exp (2177 [W10g|f(rei9)| d9> . (2.41)

|ovn|

Remark 2.14. Since f is considered in the disk D,(0) C D with 7 < 1 and
since f is holomorphic in D, the zeros of f have no limit point in D,-(0).
Consequently, the number N of zeros in D,.(0) is finite.

Remark 2.15. The assumption f(0) # 0 is no real limitation. Because if f
has a zero of order m at 0, one can apply Jensen’s formula to the function

f(z)/zm.

Proof. One orders the zeros {a, }_; of f in D,.(0) according to their location
in D,.(0) and on the boundary of D,.(0), i.e. such that |ay| < -+ < |am]| < T
and |apr41] = -+ = |an| = r. Define the function

N

9(2) = f(=) [] il 4 I 2. :eb. (2.42)

n=1 T(Oén B Z) n=M+1 On =2

It is clear that g has no zeros in D,(0) and since f € H(D), also g € H(D).
Thus, there exists a p > r such that g has no zeros in the open disk I, (0)
and is holomorphic in D,(0). It follows that log|g| is a harmonic function in
D,(0) (see e.g. [70, § 13.12]). Consequently, log |g| possesses the mean value
property

1 g .
log |g(0)| = %/ log |g(re’9)| do . (2.43)

To determine the right hand side of (2.43), one easily verifies that the factors
in (2.42) for 1 < n < M have modulus 1. For the remaining factors with
M +1<n <N holds

o, 1

an—z 1—el0-)
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if we write o, = rel™ and z = re'?. Therewith (2.43) becomes

dé

toglg(0) = 5 [ 1og|1(r)] a0 - Z Ly

M+1

(2.44)

It is a consequence of Cauchy’s theorem that

= " log|l —e| d§ =0

2

(see e.g. [70, § 15.17]) which implies that the second term on the right hand
side of (2.44) is zero. The definition (2.42) of the function g gives at once

M
9O = 1£(O0)[ TT,=1 35 -
Taking the exponential function of (2.43) shows finally (2.41). O

The next theorem proves a necessary condition on the zeros of a function f
in order that f € HP for some 1 < p < oc.

Theorem 2.16. Let f € HP with 1 < p < oo be an analytic function in D
with f(0) # 0, and let {a,}52 be the zeros of f, listed according to their
multiplicities. Then these zeros satisfy the Blaschke condition

Z (1—|an|) < oo . (2.45)

Proof. If f has only finitely many zeros condition (2.45) is satisfied. Therefore,
we assume that there are infinitely many zeros. Denote by N(r) the number
of zeros of f in the closed disk D,.(0) for a radius r < 1. Fix K € N and choose
r < 1 such that N(r) > K. Then Jensen’s formula gives

1O T o <101 T s =0 (5 [ toultre)| a0 ) <o

where the right hand side is bounded since f € HP C H'. Thus there exists a
constant Cy < oo such that H _y lan| = 7% £(0)|/Co. Since this inequality
holds for arbitrary K, it is still valid for K — oo, i.e.

= £ 0)]

Now we define u,, := 1 — |ay,| for all n € N and notice that the power series
expansion of the exponential function implies 1 — 2 < exp(—=x) for all x € R.
Replacing x by u,, and multiplying the resulting inequalities gives
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0< ] lanl =[]0 = un) < [ exp(—un)

n=1 n=1 n=1

o () oS0

n=1
which implies (2.45). O

Remark 2.17. Let {a,} be a sequence in D with |ay,| = (n — 1)/n. This se-
quence does not satisfy the Blaschke condition (2.45) and therefore there
exists no function f in any HP-space (1 < p < co) with zeros at «,,. However,
by the Weierstrass factorization theorem there exists a holomorphic function
f € H(D) with zeros at a,, but with || f||, = oo for all 1 < p < co. Conversely,
if a function f € HP? is known to have zeros at {ay, nen, then this function
has to be identically zero in D.

So the Blaschke condition (2.45) is a necessary condition on the zeros of a
holomorphic function f in order that f belongs to a Hardy space HP. It even
turns out that (2.45) is also a sufficient condition for the existence of a function
f € HP, 1 < p < oo which has zeros only at the prescribed points {a, }22 ;.
The form of such a function is characterized in the following theorem.

Theorem 2.18 (Blaschke product). Let {a,}22, be a sequence of non-
zero complex numbers in D such that {a, }°2, satisfies the Blaschke condition
(2.45). Let k > 0 be a nonnegative integer, and define the Blaschke product

o lon| an —
D. 2.46
nl_[l i a *€ (2.46)
Then B € H*® C HP, 1 < p < oo, and B has zeros only at the points a,, and
a zero of order k at 0. Moreover, |B(2)| < 1 for all z € D and |B(e')| = 1
almost everywhere.

Remark 2.19. The term "Blaschke product" will be used for all functions of
the form (2.46) even if the product contains only a finite number of factors
and even if it contains no factor, i.e. even if B(z) =1 for all z € D.

The function B(z) in the above theorem is the product of z* and of the factors
bp(z) = — ———, z€D. (2.47)

Each factor b, has a zero at z = «,, inside the unit disk D, and a pole at
2z = @, ' outside the closed unit disk D. Thus, each factor b, € H(D) is
a holomorphic function in D with precisely one zero at «,,. Moreover, it is
easily verified that each factor has the properties that |b,(z)] < 1 for all
z € D and that |b,| = 1 for all |z|] = 1. The Blaschke product is given by
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the infinite product B(z) = 2% []°~, b, (2) of holomorphic functions. To prove
Theorem 2.18, we basically have to show that this product converges uniformly
to a holomorphic function. Therefore, as a preparation, the following Lemma
studies conditions for the uniform convergence of infinite products.

Lemma 2.20. Let {u,}22, be a sequence of bounded complex functions on
a subset S C D of the unit disk such that the sum > .| |u,(z)| converges
uniformly on S. Then the product

=10+t

converges uniformly on S. Moreover f(z) = 0 at some z € S if and only if
un(z) = =1 for some n € N.

Proof. The assumption on {u,} implies that there exists a constant Cy < 00
such that Y 0% |un(z)] < Cp for all z € S. The power series expansion
of the exponential function shows that 1 + z < exp(z). Replacing = by

|u1(2)], |ua(2)], ... and multiplying the inequalities yields
H + |un(2)]) < exp (Z |un(z)|> <exp(Cy) =:C1 < oo (248)
n=1 n=1

for all z € S. Next, we define the partial products

N N
z) = H [1 4 un(2)] and H 1+ |un(z
n=1 n=1
and show that for every N € N

Ipn(2) = 1] < gn(z) — 1. (2.49)

For N = 1 this inequality is certainly satisfied. For N > 1, the statement is
proved by induction. For py1(z) holds obviously

pn41(2) =1 =pn(2) 1 +unyi(2)] =1
= [pn(2) =1 [T+ unt1(2)] + un41(2) -
Therewith, it follows for the modulus
lpnv41(2) = 1] < [pn(2) = 1 [1 + un41(2)] + [un+1(2)]
< (gn(2) = 1) (1 + [unt1(2)]) + [un+1(2)]
=qn+1(2) — 1

where for the second line we used that (2.49) holds for py.



36 2 Fourier Analysis and Analytic Functions

Now we apply (2.49) to (2.48). This shows that |py(z) — 1] < gn(z) —1 <
Cy—1forall N € Nand all z € S. Taking Cy = C1, one obtains |[py(z)| < Cs
forall N € Nand z € S. Since Y | |u,(2)] is assumed to converge uniformly,
for every 0 < € < 1/2 there exists an Ny € N such that

Yonen [un(2) <€ (2.50)

for all N > Ny and for all z € S. Now, for M > N > Ny holds

lpm(2) — pn (2)] = |pn(2)] H [1+un(2)] =1
n=N+1
< lpn(2)] ( IT [+ luz)l] - 1)
n=N+1

< pn ()] (¢ —1) <2 lpw(2)| € <2Cpe  (251)

where the first inequality follows from (2.49), whereas the last line from (2.48),
(2.50), and from the uniform boundedness of py. This last result shows that
pn is a Cauchy sequence in S which converges uniformly to a limit function
fonS.

Finally (2.51) implies |pas(2)] > (1 —2€)|pn, (2)| for all M > Ny. It follows
for the limit function f that

[F(2)] = (1 = 2€)[pn, (2)]

for all z € S. This shows that f(z) = 0 if and only if px,(z) = 0, i.e. if and
only if u,(z) = —1 for some n. O

With this we are able to prove Theorem 2.18.

Proof (Theorem 2.18). Without loss of generality, we assume that & = 0.
Again, we define the individual factors b, of the Blaschke product by (2.47),
and consider the term 1 — b, inside the unit disk. Adding the term 1/|c,| —
1/|ay| followed by a straight forward rearranging yields

2 _ & _
1~ by(2) 1 <1|an| anz>1 lan |

- lan | 1—apz

lan| + @z

= 1 — n —— .
(1—lan]) (= n2) o]

Remembering that all zeros «,, are inside the unit disk D gives

1
1= bn(2)] < (1= o) 17“ , forall|z]<r<1
—r

and consequently
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[e'e) 1+Too
1-0b, < 1—|ayl) -
n;l (Z>|_1—r;( lan])

This shows that >~ ; |1 — b, (2)| converges uniformly on compact subsets of
D since the zeros v, satisfy the Blaschke condition (2.45).

Setting u,(z) = by(z) — 1, Lemma 2.20 implies that B(z) = [[,—, bn(2)
converges uniformly on compact subsets of D and that B(z) = 0 if and only
if B,(z) = 0 for some n € N. Since every b, is holomorphic in D and since
B converges uniformly on compact subsets of I, B(z) is also holomorphic in
D (see e.g. [70, Theorem 10.28]). Moreover, since each factor b,, has absolute
value less than 1 in D, it follows that |B(z)| < 1 for all z € D, and consequently
that B € H*> with || Bl|e < 1.

Since B € H*, the boundary function B(el?) exists almost everywhere for
6 € [—m,m) , and since B(z) has absolute value smaller that 1 for all z € D,
the boundary function has to satisfy |B(e!?)| < 1 almost everywhere. Now, let
By(z) = Hﬁ;l bn(z) the partial product of B. Then B(z)/Bpn(z) is again a
Blaschke product, and thus holomorphic in D. Consequently, it satisfies the
mean value property. Together with the triangle inequality, one has

BO) 1 ["|B@®)|., 1 [T .
Br(0) = =/ By(en)| 4= e LRI

where the last equality is a consequence of |By(e!?)| = 1 for all § € [—m, 7).
Now, letting N — oo, we obtain that 1 < 5= [ _|B(e'’)| df. Consequently,

since |B(e'?)| < 1, one gets |B(e'?)| = 1 almost everywhere. O

Thus, given a function f € HP with 1 < p < oo with zeros at {a, }nen
(which will satisfy the Blaschke condition (2.45)), we can form the Blaschke
product B € H* with the zeros of f. Now we can try to divide out the zeros
of f by dividing f by the corresponding Blaschke product B. Of course, the
resulting quotient g := f/B is again a holomorphic function in I, and since
B has absolute value 1 almost everywhere on the unit circle, we even expect
that g may have the same HP-norm as the original f. That this reasoning is
indeed true is shown by the next theorem.

Theorem 2.21. Let f € HP with 1 < p < oo, let B be the Blaschke product
(2.46) formed with the zeros of f, and set g(z) := f(z2)/B(z), z € D. Then
g € H? with ||gll, = [ fll»-

Proof. Let {an}52; be the sequence of zeros of f in D, and let b, (z) be the
factor of the Blaschke product corresponding to the zero «, as defined in
(2.47). Moreover, let

BN(Z) = Hfj:l bn(z), zeD

be the partial Blaschke product formed by the first N zeros of f, and let
gy = f/Bn. For every fixed N, By(re'?) — 1 uniformly as r — 1. It follows
that gn(re'?) — f(el?) and consequently that
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lgnllp = I £1lp - (2.52)

Since |b,(z)| < 1 for all z € D and all n, we have that
0<|g1(z)] <lga(2)| <--- <00 and |gn(2)] = |9(2)]

for every z € D. Fixing 0 < r < 1, set g,(z) := g(r z) and (gn)r(2) := gn (7 2),
and applying Lebesgue’s monotone convergence theorem, one gets

- S i0 L[ i0
Jim_[aw)elp = Jim oo [ lawre®)pao = 5= [ lgtre®) a0 = oI
Since gy is analytic in I and because of (2.52), the left hand side is upper
bounded by || f[| for every 0 < r < 1. Leting » — 1, we obtain [|g[[, < || f[,-
However, since |B(z)| < 1 for all z € D, we also have that |g(z)| > |f(z)] for
all z € D, which shows that we even have equality, i.e. that ||g||, = || fll,- O

2.2.3 Inner-Outer factorization

The last theorem showed that every function f € HP can be factorized into a
Blaschke product and a function without zeros in the unit disk. This section
considers a somewhat different factorization of functions in H? into so called
inner and outer functions.

Definition 2.22 (Inner and Outer functions). An inner function is an
analytic function f € H™ such that |f(2)| < 1 in the unit disk and such that
|f(e')| = 1 almost everywhere on the unit circle.

An outer function is an analytic function O in the unit disk D of the form

O(z) = c exp (;ﬂ /7r log gb(eiT) el” i’ j dT) . (2.53)

iT
—r S
Here ¢ is a constant with |c| = 1, and ¢ is a positive measurable function on

T such that log ¢ € L',

Every Blaschke product is an inner function by Theorem 2.18. However, there
exist other inner functions. The following theorem characterizes all inner func-
tions as the product of a Blaschke product and a so-called singular function.

Theorem 2.23. Let f € HP be an inner function and let B be the Blaschke
product formed with the zeros of f. Then there exists a positive Borel measure
w on T which is singular with respect to Lebesgue measure and a complex
constant ¢ with |c| = 1 such that

f(z) = B(2)S(2) , zeD (2.54)

with

S(z) = ¢ exp (- /W e +2 du(T)) ,  zeD. (2.55)
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We will call the function S in the factorization (2.54) a singular function.
Thus, an inner factor is the product of a Blaschke product B and of a singular
function S, in general. Nevertheless, it may happen that B, or S, or even both
factors are identically 1.

Ezxample 2.24. Probably the simplest singular function is obtained by taking
& in (2.55) to be the unit mass at 7 = 0 and by letting ¢ = 1. This yields the
singular function

1
S(z):exp<zj1>, zeD.

It is a holomorphic function in D with an essential singularity at z = 1.

Proof (Theorem 2.23). Let g := f/B, then g is a holomorphic function with-
out any zeros in D, from which follows that log|g| is a harmonic function in D
(see e.g. |70, Theorem 13.12]). By Theorem 2.21 it follows that |g(z)| < 1 for
z € D and that |g(e!?)| = 1 almost everywhere, which implies that log |g| < 0
in D and log|g(e'?)| = 0 a.e. on T. It is known that every bounded harmonic
function in D can be represented by the Poisson integral of a unique Borel
measure on T (see e.g. [70, Theorem 11.30]). We conclude for our case that
log|g| is the Poisson integral of —du with some positive Borel measure p on
D. However, since log |g(e'?)| = 0 a.e. on T the measure p has to be singular
(with respect to Lebesgue measure). Now log |g|, as the Poisson integral of
—dy, is the real part of the function

6)=- [ S

I

(see e.g. Section 5.1) which implies that S has the form (2.55). O

The previous theorem clarified the general form of an inner function
whereas the general form of an outer function is given by (2.53). The next the-

orem studies basic properties of outer functions needed frequently throughout
this book.

Theorem 2.25. Let Oy be an outer function related to a positive (real valued)
measurable function ¢ as in Definition 2.22. Then

(a) log|Oy| is the Poisson integral of log ¢.
(b) lim,_1 |Og(rel®)| = ¢(e'?) for almost all § € [—7, ).
(c) Og € HY if and only if 6 € L? and Oyl = 16l

Proof. Statement (a) follows from the definition of the outer function (2.53)
since the exponent of Oy4 can be written as

*/ log (") & ”e Sy d7 = (Plog ¢)(re’”) +i(Qlog ¢) (re)
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with the Poisson integral B log ¢ and the conjugate Poisson integral 9 log ¢
of log ¢ (cf. Section 5.1). It follows that |Oy4| = exp(P log ¢) which proves (a).
The Poisson integral (Bf)(re'?) of a function f € L' converges to f in the
L'-norm as r — 1 (see e.g. Theorem 5.3 for a proof). By this property of the
Poisson integral (a) implies (b).
Applying statement (b), we have

s ™

1 : 1 _ i
o1 = 5= [ loe)Pas =5 [ tim Oy(re)p ds

—T

1 (" ;
<l oo [ 10u(re) a0 = 041

r—1 27

where the inequality follows from Fatou’s Lemma (see e.g. [70, § 1.28]). Thus
l#ll, < |O@]|p. For the converse assume that ¢ € LP. Then Jensen’s inequality
(cf. [70, §3.3]) gives

|O¢(reig)\p = exp (217r /7r log gsz(e”) Pr(0—1) dr)

< % /: ¢ (&) Pr(6 — 1) dr

in which the left hand side of the inequality is just the Poisson integral 3 log ¢
with the Poisson kernel P, (cf. also (5.5) and (5.4) for the definition). Inte-
gration of the last inequality with respect to 6 and using that the Poisson
kernel P, satisfies [* P,(0)df = 1 (cf. Section 5.2) gives ||[Og4, < |9,
This finishes the proof of (¢). O

Finally, the following theorem will give the desired factorization result
under point (¢). It shows that every function f € HP can always be factorized
into an inner and an outer function.

Theorem 2.26. For 1 < p < oo let f € HP be a nonzero function. Then

(a) logl|f| € L*.
(b) the outer function defined by

1 /7 iy €7+ 2

Of(z):exp<27r/_ﬂlog’f(e )| eiTsz> , zeD
is an element of HP.

(¢c) there exists an inner function Iy such that f = Oy Iy.

Proof. We consider first the case p = 1. Assume that f € H!, let B be
the Blaschke product (2.46) formed with the zeros of f, and set ¢ = f/B.
By Theorem 2.21 g € H! and [g(e!?)| = |f(e!?)| for almost all § € [—m, ).
Therefore, it is sufficient to prove the theorem for g instead of f. Since g is
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holomorphic without any zero in D the function log |g| is harmonic in D (see
e.g. [70, § 13.12]) and therefore it satisfies (2.43). Since g(0) # 0 we assume,
without loss of generality, that g(0) = 1 and define the two functions

0 r<l1 _ log(1/x) <1
+ ... ) o 5
log x'_{logw, > 1 and log m.—{o a1

on the positive real axis, such that obviously logz = log™ 2 — log™ x. There-

with, it follows from (2.43) that

o [ 0w a0 = o= [ tog* gl a0 < o= [ lg(e)]a0 = gl
27 A '

2T — - -

This shows that log™ |g| and log™ |g| are in L', such that log|g| € L, which
proves (a). It follows that Oy is a well defined outer function, and Theo-
rem 2.25 (c) implies that Oy € H', proving (b).

It remains to show (c). To this end we show next that |g(z)| < |O4(2)|
for all z € D. Since we know from Theorem 2.25 that log|Oy| is equal to the
Poisson integral of log |g|, we have to show

log[g(2)| <1log|Oy(2)] = (Bloglg|)(2) - (2.56)

For 0 < r <1 and z € D we define g,(z) := g(r z). Since g is a holomorphic
function without zeros in D, log|g,| is harmonic in D (see e.g. [70, Theo-
rem 13.12]) and can be represented as a Poisson integral. We therefore have

log |g,(2)] = P [log lg: ] () = P [log™ |gr|] () — B [log™ |g,[] (2) . (2.57)

We know from Theorem 2.11 that g,(e'?) — g(e'?) as r — 1. Tt follows that
the left hand side of (2.57) converges to log |g| and that the first term on the
right hand side converges to P [log™ |g|] (z) as r — 1. This last statement
follows from

B [log™ [gr]] (pe') — B [log™ |g]] (pe'®)]

T

1 . .
< o ‘10g+ lgr-(eT)] — log™ |g(e”)|| Po(0 —T1)dr

s

< o | ||9r(ei7)|_|g(ei7)” P60 —7)dr

and from the fact that g,.(e'?) — g(el?). Here P, denotes the Poisson kernel
(see (5.5) and (5.4) for the definition), and the last line was obtained using
the relation |log™ u — log™ v| < |u — v] for all real numbers u, v, which may
easily be verified. Therewith, letting » — 1 in (2.57), one obtains

P [log™ [g] (=) < lim % [log™ |g.] (=) =B [log™ [ ] (=) — logg(=)|
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where the first inequality follows from Fatou’s Lemma (see e.g. [70, § 1.28]).
Combining log™® and log™ to log, one obtains the desired relation (2.56), which
proves that |g(z)| < |O4(z)| for all z € D.

Now we define the function

I,(2) = 9(2) zeD.

Obviously, I, is analytic in D, |I,(z)| < 1 for all z € D and |I,(e')| = 1 almost
everywhere. Thus I, is an inner function. O

By Theorem 2.23, every inner function can be written as the product of
a Blaschke product and an singular function. Consequently, it follows form
point (¢) of the previous theorem that every f € HP may be written as

f(2) = O0(2) By(2) S(2), 2€D

with an outer function Oy, the Blaschke product By formed with the zeros of
f, and a singular function S;.

2.3 Vector-valued Hardy Spaces

The previous section introduced the Hardy space of complex valued functions.
In general, it is possible to extend the concept of Hardy spaces to functions
taking values in arbitrary Banach spaces. To give a completely satisfactory
definition of such spaces, one needs some results from the integration theory
of functions with values in Banach spaces. Although this is a straight for-
ward generalization of the standard integration of complex valued Lebesgue
measurable functions, it would be out of the scope of our intentions here.
However, for the case of functions with values in a separable or even a finite
dimensional Hilbert spaces, almost the whole theory can be led back to the
scalar case of the previous section. Therefore, we shall restrict ourselves to
these cases. Later, we will be especially interested in the finite dimensional
case, since this is the suitable framework for modeling linear systems with a
finite number of inputs and outputs. Nevertheless, the basic definitions are
given for the slightly more general case of separable Hilbert spaces.

We start with a formal extension of /P and LP spaces to the case of vector
valued functions. To emphasize the difference to the scalar case, vector valued
functions will be denoted by bold face letters.

Definition 2.27 (Vector-valued (? spaces). Let H be a separable Hilbert
space and let f = {f(k)}72_. be a double infinite sequence of elements from
H. For 1 <p < oo and p= oo define

oo 1/p
o= (32 100IR) o Ve = s £

k=—oc0



2.3 Vector-valued Hardy Spaces 43

respectively.

Then, for 1 < p < oo the set (P(H) denotes the set of all double infinite
sequences f = {f(k)}32 . with values in H for which || f||ew < 0o and £ (H)
denotes the set of all infinite sequences f = { f(k)}32, in H with || fllew < 0.

Of course, £ (H) my be considered as the subspace of £?(H) in which for all

elements f holds that f (k) = 0 for all k£ < 0. Moreover, it is clear that for the
special case H = C, one obtains again the usual ¢P spaces. As in the scalar
case, £2(H) is a Hilbert space with the inner product

oo

<f7g>gz(7.t): Z <f(k)7g(k)>7-¢

k=—o00

Definition 2.28 (Vector-valued LP spaces). Let H be a separable Hilbert
space and let f be a measurable function with values in H. For 1 < p < oo

define
1 ™ ) 1/p
1 llp = (2ﬁ/_ f(e19)||5;d9)

and for p = oo define

[Flloo := esssup | F(C)l -
CeT

Then for 1 < p < oo the set LP(H) denotes the set of all measurable functions
I with values in H for which ||f]|, < cc.

Of course, if the dimension of the Hilbert space H is one, the above definition
of LP(H) coincides with the usual LP-spaces on the unit circle, and L?(H) is
a Hilbert space with the inner product

(F:9) 1200 = %/j (£(€),g(e?)),, 0 .

Since ‘H is assumed to be separable there exists a complete orthonormal
basis {e,}>2; in H such that every f € H can be written as f = fie; +
foes+ -+ fne, +--- where f, := (f,e,),, are the components of f with
respect to the basis {e,}2%; and the norm of f in H is just the ¢?>-norm of
the sequence (f1, f2,---) of its components: ||f||3, = >, |fn|>. Moreover,
given a sequence f = {f(k)}>___ with values in the Hilbert space H, we can

define its coordinate sequences f, = {fn(k)}ii_oo withn =1,2, ... by
fn(k):<f(k)ven>717 keZ,neN.

Similarly, given a function f on the unit circle with values in H, its coordinate
functions f,, n=1,2, ... are defined by
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Q) = (f(C),en)n s (eT,neN.

The following proposition gives a characterization of the spaces ¢P(H) and
LP(H) in terms of the individual coordinates. It will be show that ¢P(H) is
equivalent to the set of all sequences f = {f,,}>, whose individual entries
fo = {fu(k)}3>__ belong to ¢ and it will be show that LP(H) is precisely
the set of all sequences f = {f,}52,; whose individual components f,, are
elements of LP.

Proposition 2.29. Let H be a separable Hilbert space with an arbitrary or-
thonormal basis {€, 1521 and let 1 < p < oco.

A sequence f of elements in H belongs to £P(H) if and only if all coordinate
sequences fn = (f, en)r, n € N belong to (P.

A function f on the unit circle T and with values in H belongs to LP(H) if
and only if all coordinate functions f, = (f,en), n € N belong to LP.

Proof. We prove the statement for LP(H). By the identification of H with ¢2
and with the triangle inequality, one has

£l = (o fa(QIP) " < 05, (O] forevery €T

and provided that the right hand side exists. Therewith one gets at once
1 fllso <302 I fnlloo- For p < oo we take both sides to the power p, integrate
over the unit circle T, and apply Minkowski’s inequality to the right hand
side integral. This gives ||f|l, < > || x|, which proves the “if” part of the
proposition.

To verify the “only if” part, note that by the identification of H with ¢2 one
has that ||f(O)|%, > [fn(C)P for all ¢ € T and for all n = N. This gives
immediately ||f|lco > ||fnlloo and for p < oo, the integration of both sides,
gives || fllp > || fullp for every 1 <n < N.

The analogous proof for ¢7(H) is left as an exercise. O

1/2

As in the scalar case, we want to consider the Fourier series expansion of
functions in LP(H). To avoid the introduction of the integration over functions
with values in Hilbert spaces, the Fourier series are introduced in the weak
sense, as follows: Let f € L!(H), we want to write f in the form

FE) =" flk)e* (2.58)
k=—o0

where {f(k)}32___ is a sequence of elements from the Hilbert space H. We
call this expansion Fourier series of f if for every g € H

(£(e),9),,= Y. (F(k),g), *

k=—o00
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is an ordinary Fourier series of the complex valued function < F(el?), g>H. The
coefficients of the scalar Fourier series are of course given by (2.1), thus

. 1 [7 . »
(f(k), @), = g/ (£(e), g), e "0 a0 (2.59)
It may not be immediately clear whether there exists such a sequence
{f(k)}32_ ., of vectors in H such that (2.59) is satisfied for all g € H. How-
ever, for a fixed f € L'(H) and k € Z the right hand side of (2.59) defines
a conjugate-linear functional ®; on H which is also continuous, since by the

Cauchy-Schwarz inequality

1 (7 .
[®x(g)l < 5 [ [(FET).g)y, ] d7
<o [ 15 ellglidr = 171 gl

But this implies by the Riesz representation theorem (for Hilbert spaces) that
there exists a unique f(k) € H such that (2.59) holds for all g € H. To
determine the coefficient vectors f(k) in the Fourier series (2.58), one may
choose an orthonormal basis {e,} in H and write every coefficient vector in
this basis as f(k) = ZleNfl(k) e;. Plugging this representation into (2.59)
together with a g = e,, gives

. 1 [ . )

fn(k) = % . fn(e”—) e kT dr
where f, (') = (f(e'T), e”>7—c is the n-th coordinate of f(e'?) with respect to
the orthonormal basis {e;}. Thus, if an orthonormal basis in H is fixed, the
Fourier coefficients f(k) of the series (2.58) can be determined component-
wise. Therefore, we will simply write

™
fk) = S fleMe *Tdr,  k=0,41,+2 ... (2.60)
2r J_,
where the integration on the right hand side means a component wise in-
tegration of every coordinate with respect to the chosen orthonormal ba-
sis. The above discussion holds in particular for the case H = CV with
the usual orthonormal basis e; = {1,0,0,---,0}, es = {0,1,0,---,0}, ...
ey ={0,0,0,---,1}.
Due to the separation of the Fourier series into its components, it is not
hard to verify that the Parseval theorem

)

o0

IFIE="Y" IF®)I3

k=—o0

holds for L?(H) because Parseval’s equality holds for every single component

Jo-

With these preparations, we can introduce vector valued Hardy spaces.
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Definition 2.30 (Vector valued Hardy spaces). Let H be a separable
Hilbert space, and let 1 < p < co. Then HP(H) denotes the subset of LP(H) of
all f € LP(H) whose Fourier coefficients (2.60) with negative indices vanish,
thus

HP(H) :={f € LP(H): f(k) =0 for all k < 0} .

Let {e,}72, be an arbitrary orthonormal basis in H, then the above discus-
sions on the Fourier series expansion make it clear that the definition of the
Hardy spaces HP(H) is equivalent to the following statement

Proposition 2.31. A function f € LP(H) belongs to HP(H) if and only if all
of its coordinate functions f, = (f,en);, are elements of HP.

Similar to the case of scalar functions, every f € HP(H) can be associated
with a function

F(z):=) f(k)* (2€D) (2.61)

k=0

which is analytic for all z € D, where f (k) are the Fourier coefficients (2.60)
of f. As in the case of scalar functions, we need to show that the function
F(re'%) converges to f(el?) in LP(H) as r — 1. However, since the general
proof can be simply reduced to the scalar case, we just state the result, which
is completely analog to the scalar case, but omit the lengthy and technical
proof.

Theorem 2.32. Let ‘H be a separable Hilbert space, let 1 < p < oo and let
f € HP(H). Define F,(e'?) = F(re?) with F given by (2.61). Then it holds
that

lim | F, — £, =0

2.4 Operator-valued Analytic Functions

Next we consider analytic functions with values in the space of bounded lin-
ear operators. Let H; and Hs be separable Hilbert spaces and denote by
PB(H1,Hs) the set of all bounded linear operators H from H; to Ha. It is
known that Z(H;,Hs) is a Banach space with respect to the usual operator
norm

[Hll#, 7, = sup  [[HF[|n, . (2.62)
FeHL | Fllw, <1

Therewith, we define operator valued bounded analytic functions.
Definition 2.33 (Bounded analytic functions). Let H; and Hs be two

separable Hilbert spaces, and let {I:I(k)}zczo be a sequence of elements in
PB(H1,Hs). Therewith, we define the function
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o0

H(z) =Y H(k)z*, zeD. (2.63)
k=0

Now H*(Hi,Hz) denotes the set of all bounded analytic functions with val-
ues in B(H1,Ha), that is the set of all functions of the form (2.63) which are
uniformly bounded in D, i.e. for which

[Hl|oo := sup [[H(2)||#, -1, < o0.
zeD

Equation (2.63) means that the power series on the right hand side is assumed
to converge in #(Hi,Hsz) for every z € D. It shows that H is holomorphic in
D. Since #(H1,Hz2) is a Banach space, the usual differentiation is defined on
H>(H1,Ha) (cf. Def. 1.16). Then, as in the scalar case, it follows from the
power series representation (2.63) that H is analytic (complex differentiable)
for all z € D. For the particular case H; = Hs = C, one obtains the usual
Hardy space H°.

Given a bounded analytic function H with values in (H;, Hz), we will be
particularly interested in multiplication operators Og : LP(H1) — LP(Ha),
with a certain p € (1,00), defined by

Ouf)(Q)=H(Q) f(), (T
and Of; : HP(H1) — HP(Hs) given by

(OIJfIf)(z) =H(z) f(2), zeD.

The bounded analytic function H € H>°(H1,Ha) will be called the symbol of
On and Oy;. The norm of these operators is defined as usual by

10w FllLr (1 10515 |l 17 (34,
|Ou| = ) and O = SR )
serr(ny) I Fllzeonn) serr (i) N Fllar

The following proposition will formally prove that the norm of these two
operators are given by the norm ||H||s of the symbol H.

Proposition 2.34. Let H € H>*(H1,Hz) be a bounded analytic function.
Then for the norms of the multiplication operators Oy and OI‘; with symbol
H it holds that

|0wu|| = esssup [H(C) |1, —1, = sup [H(2)[|l, . = [|O%]l -
CET z€D

Proof. First consider Og

1 " 0 i 1/
100 Flerey = (5 [ 11715, )

—T

1 /7 y y p
< (5 [ IO o 171, )

—T

< esssup [H(Q) |4, —1, | Fll e )
CeT
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which shows that ||On|| < ||H|/. To prove the reverse inequality, we choose
an arbitrary € > 0 and define the set

M(e):= {0 € [-mm) : [H(E)llr, 2 > [Hloo —€/2}

and denote by xjs(¢) the indicator function of M (e). The Lebesgue measure
of M(e) will be denoted by p. := % ffﬂ XM(E)(eiG)dG. Moreover, to every
0 € M (e) there exists a g(el’) € H; such that

IH(e) g(e)[l7, > ([Hlloo — €) lg(e")]|, - (2.64)
Now, we define the function
fe(e?):= ,%XM(E) () g(e)

where every g(e'?) is chosen such that (2.64) holds for all § € M(e). For this
function, one obtains

1
O € P == - i
108 foll e (% /M(e)

1 {1 Hr
H| —¢) — —/ g(e?)|?, de
(|[H]| )/xe (27 o llg(e™)I5,

= ([Hlloo =) [[fell oy -

Since € was chosen arbitrary, this shows that |Ognl > ||H||w and together
with the first part of this proof, one has ||Ou| = |H||co-

It remains to show that ||Of;|| = ||Ow||. Since HP(H;) C LP(Hy), it is clear
that || O]l < ||Oml|. To prove the reverse inequality, we consider polynomials
in LP(H;y) of the form

1/p
H(c) g()[[%,, d9>

Y

N2 N1+N2
p(eie) _ Z i)(k) eikG _ efiN10 Z i)(k . Nl)eilce _ efiNlepc(eiO)
k=—N; k=0

with p(k) € H; and Ny, No > 0. However, the polynomial p.(el?), obtained
from p(el?) by factoring out e "M% belongs to HP(H1), and it is easily verified
that ||Of; Pellmr(21) = |Ou Pl e (3,). Moreover, the polynomials P(H;) of
the above form are dense in L?(H;). Therefore, to every H € H*(Hy, H>)
there exist a polynomials p € LP(H;) with ||p||zr(3,) = 1 so that

108 Pellrrv341) = 10m Pll o (312) > |Om] — €. (2.65)

In turn this implies that

[05ll= sup  [|OFFfllur s > Of Pellr(y) > [Onll — €
FEH? (H,
1 Fll e () <1

which shows that ||Of;| > |H||o and altogether that [|O% = [|H|s. O
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Since every symbol H € H®(H;,Hs) is analytic in D it is clear that
(Ouf)(z) = H(z) f(2) belongs to HP(Hs) provided that f € HP(H;). For
this reason and because HP(H;) and HP(Hs) are subspaces of LP(H;) and
LP?(Hs2), respectively, the operator OE can be considered as the restriction of
Oy to the subspace HP(H1) of LP(H;).

The most important case is p = 2. Then the operators Oy and OIJfI are
mappings from the Hilbert space L?(H;) into the Hilbert space L?(Hsz). In
this case, it is easily verified that the adjoint of the operator Oy is given by
Oj; = Om- where H*(2) = [H(z)]* is the adjoint of H(z) : H; — Ha for
every z € D.

Example 2.85. Assume that the Hilbert spaces H; and Hs both have finite
dimension. Then, without any loss of generality, we may assume that H; = CV
and He = CM with the dimensions N, M > 1 and with the usual Euclidean
norm in CV and CM. It is well known that every bounded linear operator
H ¢ #(CYN,CM) can be identified with a complex M x N matrix H with
M rows and N columns. Therefore, Z(CY,CM) can be identified with the
set CM*N of all complex M x N matrices, and the norm of any matrix H €
CM>N “induced by the Euclidean vector norm in CV and C, is known to be

H
|H||crxn = sup m =/ Amax {H*H}

secn || Fllew

wherein Apax(H*H) is the largest singular value of the matrix H. This norm
is also known as the spectral norm of H.

Moreover, every H € H>*(CY,CM) has the general form (2.63) in which
all I:I(k) € CM*N are complex M x N matrices. To shorten the notation, the
space H>(CN,CM) of all matrix valued bounded analytic functions will be
denoted by H>°(CM>*N) and the norm in this space is given by

[ Hl oo = esssup Amax {H"(()H(C)} = sup Amax {H"(2)H(2)} .
CeT z€eD

Notes

Still the classical reference for trigonometric series is the volume of Zygmund
[92]. Theorem 2.8 is due to Jackson [51]. Detailed proofs can also be found
in [92, Chap. III] or [61, vol. 1, Chap. IV]. There are numerous text books
containing the basic theory of Hardy spaces in different detail and various
forms. The scalar case can be found for example in [30, 41, 45, 48, 70]. The
exposition here and the given proofs are primarily taken from [70] where also
most of the omitted proofs and auxiliary results can be found. The vector val-
ued case is considered in detail in [44, 62, 83]. The notion of inner and outer
functions was introduced by Beurling in his seminal paper on shift-invariant
subspaces [7]. It seems be worthwhile to consider this original approach to
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the inner-outer factorization since it gives somewhat more descriptive i.e ge-
ometrical proofs of the theorems in Section 2.2.3. We also refer the reader to
[43, 44, 45, 57, 62, 83].



3

Banach Algebras

Let £1 be a linear system with transfer function f;. An important task in
applications is to find the transfer function fy of a second linear system Lo
such that the series connection of £1 and L5 has a prescribed transfer function
f,i.e. such that f = fi fo. If, for example, the desired transfer function f =1
is the identity then Lo is the linear inverse system of L.

To investigate such problems, the notion of vector spaces is not sufficient,
since in these spaces only the operation of addition is defined, but not multi-
plication. For these reasons we have to consider space on which also a multipli-
cation operation is defined. Such spaces are known as algebras. Additionally,
we still require that our spaces are complete normed linear spaces. Spaces
with these properties are called Banach algebras.

Definition 3.1 (Banach algebra). A complex algebra is a vector space A
over the complex field C in which a multiplication is defined satisfying for all

fig.heA
1) flgh)=(fg9)h (associative law)
2) (f+g9h=fh+gh and f(g+h)=fg+ fh (distributive law)

and for which
a(fg)=flag)=(af)g

for every scalar a € C.
If A is a normed linear space which satisfies the submultiplicative condi-
tion
Ifgla < 1flallglla (3.1)

for all f,g € A, then A is called a normed complex algebra. If, in addition,
A is complete with respect to its norm || - || 4 and if A contains a unit element
e such that for all f € A

fe=ef=f and fela=1

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 3, (© Springer-Verlag Berlin Heidelberg 2009
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then A is called o Banach algebra.
If the multiplication on A is also commutative, i.e. if fg = gf for all
f,g € A, then A is a commutative Banach algebra.

Note that the required submultiplicativity (3.1) of the norm makes mul-
tiplication a continuous operation on the Banach space A. This continuity
implies that if f, — f and g, — ¢ in A then f,g, — fg in A, since by (3.1)
one has

[fngn — folla < 1fn = fllallgnlla + 1 fllallgn —glla-

It should be noted that the presence of a unit element is omitted in most
of the definitions of a Banach algebra. However, for us, one of the main mo-
tivations is the investigation of the inverse of an element from A. Of course,
this only makes sense if there exists a unit in the algebra. Moreover, the most
important algebras, for our intentions, have a unit and all other algebras can
be supplied with a unit in a canonical way (see e.g. [72]).

If not mentioned otherwise, we always assume that the Banach algebras
are commutative. Even though this condition is not necessary in some of the
following results, this assumption will slightly simplifies some proofs and it
is no strong restriction for us since most of the algebras considered here are
commutative anyway.

Finally, we give some examples of Banach algebras.

Ezample 3.2 (L*° and H*). The space L™ of all essentially bounded func-
tions on the unit circle is a Banach algebra if the multiplication of two elements
f,g € L™ is defined pointwise by

(f9)(©) = f(Og(Q), ¢eT. (3.2)

It is clear that the so defined multiplication satisfies the associative, distribu-
tive, and commutative law and one easily verifies that also the submultiplica-
tive condition (3.1) holds for all f,g € L. The unit element of L> is the
constant function e(¢) = 1 for all ¢ € T. With obvious modifications, the
Hardy space H>® = (L), is also a commutative Banach algebra with unit
under pointwise multiplication.

Notice that the spaces LP and HP? with p < oo are not Banach algebras, in
general. In the cases L? and H? this follows at once from the well known fact
that every f € L! can be written uniquely as the (pointwise) product of two
functions g, h € L% f(¢) = g(¢)h(¢), ¢ € T. Thus the product of two L?
functions belongs no longer to L?, in general. Therefore the multiplication is
not submultiplicative.

Ezample 3.3 (Continuous functions C(T) and the disk algebra A(D)). Let
C(T) be the set of all continuous functions on the unit circle T equipped
with the supremum norm. Together with the pointwise multiplication (3.2),
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C(T) becomes a commutative Banach algebra in which the constant function
e(¢) = 1 is the unit element. The subspace

AD) :=C(T)y ={fe€C(T): f(n)=0foralln <0}
together with the same norm and multiplication is also Banach algebra and
it is known as the disk algebra. It contains all f € H* which are continuous
in the closure D of the unit disk. Equivalently, A(D) is the closure of all
polynomials f(2) = >, f(k) z* in the infinity norm.

Example 3.4 (£*). We consider the space ¢! of absolutely summable series
& = {2k }rez with the norm |z||p = Y, o5 [2x| (cf. also Example 1.2). On
this space, we define the multiplication of two elements x,y € ¢! by the
convolution

Zn = (TY)n =D po oo Th Yn— nez.

One easily verifies that the usual laws of multiplication are satisfied by this
definition. Moreover, since

o0 o0 o0
Izl = Z lzn| = Z Z Tk Yn—k
n=-—00 n=—o0 |k=—o0
o0 oo o0 o0
< D0 vkl = D lzkl D yn—kl =zl ylle
n=—00 k=—o0 k=—o0 n=-—oo

this multiplication satisfies the submultiplicativity relation (3.1). Therefore !
equipped with this multiplication is a commutative Banach algebra. The unit
element is obviously e = {...,0,0,1,0,0,...}, the sequence which has only
zero entries except for the unit element at position zero.

Ezample 3.5 (The Wiener algebras W and Wy ). The Wiener algebra W is
the set of all absolutely convergent Fourier series

o0
[ = > fwe™,  oel-mm)

k=—oc0

equipped with the norm
Iflw =Y If(k)] < oo
k=—o0

and with the pointwise multiplication (f g)(e'?) = f(el?) g(e'?). One easily
verifies that WV is isometrically isomorphic to the previous example by iden-
tifying each f € W with the sequence {---, f(=1), f(0), f(1),---} € ¢! of its
Fourier coefficients. This shows that W is a commutative Banach algebra with
the unit element e(el’) = 1. As in Examples 3.2 and 3.3 the subspace W, of
all series of the form f(e?) = 372 f(k)e'*” together with the same norm
I - [ is also a Banach algebra.
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Ezample 3.6 (Linear bounded operators). Let X be an arbitrary Banach space
and let Z(X) be the Banach space of all bounded linear operators on X with
respect to the usual operator norm (1.6). If one defines for all ¥,4 € B(X) a
multiplication in the obvious way by (T 4)(z) := T(Ux) for all x € X, B(X)
becomes a Banach algebra. The identity operator J is the unit element in this
algebra. Note that Z(X) is not commutative, in general.

3.1 The Invertible Elements

Let A be a commutative Banach algebra. An element f € A is called invertible
in A if there exists an element f~' € 4 such that

[i=e=fft

If f € A is invertible, the element f~! € A is called the inverse of f and
it is easily seen that any f € A has at most one inverse in 4. The set of
all invertible elements of a Banach algebra A will be denoted by G(A) . If
f,9 € G(A) are two invertible elements of A, then g~1f~! € G(A) is the
inverse of fg € A.

Next we want to characterize the set G(A) of all invertible elements more
closely. We start with the observation that the unit element e of A is invertible
in A with e™! = e. The following theorem will show that all elements in A,
which are close enough to e, are invertible as well.

Theorem 3.7. Let A be a Banach algebra and let f € A with || f]|a < 1, then
e+ fe€G(A) and e — f € G(A) and it holds

(e+ f) L =300 (=D)k fk and (e— 1=, (33)
Proof. Consider the elements g, € A given by

gn = 2hoo("D) fP=e—f+fP— o+ (-1)"f", neN.

Since ||f]la < 1 and by the submultiplicity (3.1) of the norm, it holds that
lf™la < Ifl"4 < 1, which shows that f* — 0 in A. This implies that g, is
a Cauchy sequence in A. Because A is complete, there exists an g € A such
that g, — g in A. Moreover, the identity

gnle+ f)=e+ (=D)" " =(e+ f)gn

and the continuity of the multiplication shows that g,(e + f) — e and that
(e + f)gn — € as n — oo. This implies the left hand side of (3.3). The proof
of the statement for (e — f)~! is completely analogous. O

Thus, all elements in the neighborhood of e are invertible. This result is
generalized in the following theorem: If f € A is known to be invertible, then
all elements in a neighborhood of f are also invertible and the inverse f~!
depends continuously on f. Moreover, the mapping f — f~! is differentiable
at any f € G(A).
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Theorem 3.8. Let A be a Banach algebra.

(a) If f € G(A) and h € A with ||h||la < ﬁ then f+h e G(A).

(b) G(A) is an open subset of A.

(¢) The inversion T : f +— f~1 is a homomorphism of G(A) onto G(A) which
is differentiable at any f € G(A). Its derivative at f € G(A) is given by
the linear mapping T'[f] : h— —f~th f=1.

Proof. Since f+h = f(e+ f~1h), since f is invertible, and since || f~1 h||4 <
I~ 4 llk]la < 1, Theorem 3.7 implies that f + h is invertible in A with

(f+h)t=(e+frtn)ytf1!

(DR T = T = T T

NE

>
Il

0

and that G(A) is an open set. Moreover, the series for (f + h)~! implies

I+ = T R T A < DI R Al A

k=2

ST _ (KA )
< (ST ERIE ) I R R < i B2 . (3.4)
@ AT ANA S T2 =Tl A

Dividing both sides by ||k|| 4 and let ||h|| 4 — 0, the right hand side converges
to zero, which implies that the mapping h — —f ' h f~! is the derivative of
the mapping f — f~! at f (cf. Def. 1.16). O

3.1.1 Basic properties of spectra

Definition 3.9 (Spectrum). Let A be a Banach algebra and let f € G(A).
The spectrum of f is the set o(f) of all A € C such that f— e is not invertible
and the spectral radius
ro(f) = sup [}
A€a(f)

of [ is the radius of the smallest closed disc in C with center at 0, which
contains o(f). The complement p(f) = C\o(f) of the spectrum o(f) in C is
the resolvent set of f.

Let f be an arbitrary element of the Banach algebra A. If we choose A € C
satisfying [A| > || f||.4, then the element } f—e will be in a small neighborhood
of e. Therefore f —\e = )\(% f —e) will be invertible in A by Theorem 3.7 and
A will not be an element of the spectrum. This indicates that the spectrum of
any f € A is contained in a bounded set around zero. However, if f € G(A)
then A = 0 ¢ o(f) and therefore it is not obvious whether the spectrum of
f is empty. The next theorem proves the non-emptiness and boundedness of
the spectrum for every f € A.



56 3 Banach Algebras

Theorem 3.10. Let A be a Banach algebra and f € A. Then

(a) the spectrum o(f) is compact and nonempty
(b) the spectral radius of f is given by

ro(f) = lim | fm){" .

The second part of this theorem is also known as the spectral radius formula.
It belongs to the key results of the whole theory of Banach algebras since
the spectral radius formula links the purely algebraic property of invertibility
on an algebra to the metric properties of the associated Banach space. It
expresses the spectral radius of an element f € A in terms of a limit of the
norms of powers of f. Theorem 3.11 below will give a consequence of the first
part of the previous theorem, i.e. of the nonemptiness of the spectrum of every
element of the algebra. It will give a characterization of those Banach algebras
in which every nonzero element is invertible.

Proof. Assume |\| > ||f||4 then f —Xe = —X(e — A™1f) is invertible in A by
Theorem 3.7 because |[A~1f||4 = |\ 7]|f]la < 1. This shows that A\ ¢ o(f)
and proves that o(f) is bounded and that r,(f) < ||f||4. It shows also that

A< Iflla i Xeo(f). (3.5)

To prove that o(f) is closed, we show that its complement p(f) is open. To this
end, define the mapping ¥ : C — Aby ¥(\) = f—Xe. Since |[FT(N) = (u)]|a <
A — 1] |le]].a, the mapping ¥ is continuous which implies that the pre-image
of every open set is open. The resolvent set of f is the pre-image of G(A):
p(f) = ¥1(G(A)). Since G(A) is open (Theorem 3.8), p(f) is open as well.
Therefore o(f) is closed and consequently compact.

Define the mapping F : p(f) — A by F()\) := (f — Ae)~!. Then Theo-
rem 3.8 (¢) implies that F is complex differentiable (analytic). To see this,
choose A\, € p(f) and set g := Ae — f and g + h := pe — f. Therewith, we
have F(\) = g7 !, F(u) = (g + h)~t, and h = (u — X)e. Thereby, X\ and pu
are chosen such that ||hl|4 = | — Al [le]la < % [lg7 5" = 2 [F(V)|| 4", which
is always possible, since p(f) is open. As in the proof of Theorem 3.8, we
consider the series expansion of F(u) = (g + h)~!. This implies an equation
similar to (3.4) wherein f~! has to be replaced by g~ = F()\) and (f +h)~!
has to be replaced by (g + k)~ = F(u). Dividing the resulting equation by
|A — p| yields

1F (1) = FO) + FO? (= Mlla . IFQ) % ell® A = #l
= Al T lFEM)allellalx = pl
<2IFW)IE llelZ A —pl - (3.6)

The right hand side converges to zero as p — A which shows that F' is differ-
entiable at every A € p(f) with the derivative F’(\) = —F())? (cf. Def. 1.16).
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Let ¢ € A* be an arbitrary bounded linear functional on A and define

SN) = p[FN] =¢[(f = Xe)T'],  Aep(f). (3.7)

Then (3.6) and the boundedness and linearity of ¢ shows that ®(\) is an
analytic function at every \ € p(f) with & (\) = —¢[(f — Ae)72]. For |\| >
[l flla write @ as ®(\) = p[—(e — A1 f)7IA7L]. Then Theorem 3.7 implies
that the power series

PN = 30 [Xilosr [F] = = Xlo A FHe(f*)
converges in A. Since @ is analytic in p(f), the Cauchy integral formula implies

1
o(ff) = — Mg\ dh, k=0,1,2, ... (3.8)
271 Jap(o,r)

where the integration is taken counter-clockwise along the circle 9B(0,r)
around zero with radius r > ||f||l4. If o(f) were empty then ¢ would be
analytic in C and the Cauchy theorem would imply that all integrals in (3.8)
are zero, and in particular for £ = 0 that ¢(e) = 0. However, by the Hahn-
Banach theorem there exists a bounded linear functional with ¢ € A* with
p(e) = |le]la # 0. Since ¢ was arbitrary, this is a contradiction which shows
that the spectrum o(f) is not empty.

It remains to prove the spectral radius formula (b). We consider again the
function @ defined in (3.7). As it was shown, this function is analytic for every
A € p(f), which implies that

M(r) = , ?up )|§Z5(rei0)| < 00
cl—m,m

for each r > 7,(f). Therewith (3.8) gives

pk+1 pm o
/ B(re?) D0 g9 < PFHIM(r) (3.9)

o) = |5

—T

Now, every f € A defines a linear functional on A* by ¥ () := ¢(f), ¢ € A*.
It is a consequence of the Hahn-Banach theorem (see e.g. [54]) that the norm
of f is the same as the norm of ¥y, i.e.

[flla = [[@y]

a- = sup  |Wp(p)] . (3.10)
peA, flpllax<1

Then (3.9) shows that [Zsx ()| = |p(f*)| < rF¥T1M(r) for every ¢ € A,
and therefore (3.10) gives ||f¥|la < 7***M(r) for k = 1,2,3,... and for
r > r,(f). Consequently, we obtain

lim sup IFAIE < ra(F) - (3.11)
—00
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Conversely, let A € o(f). Then f — Ae is not invertible and the relation
fk _ )\ke _ (f _ )\e)(fk—l +)\fk_2 +>\2fk_3 4. +)\k—le)

shows that also f* — A¥e is not invertible such that \¥ € o(f*) which then
implies by (3.5) that |[\¥| < ||f¥| for all k = 1,2,3, .... Since A € o(f), one
has |A| < ro(f) such that the previous inequality implies

ro(f) < juf F5M" (3.12)

The spectral radius formula (b) follows from (3.11) and (3.12). O

An algebra A is called a division algebra if every nonzero element of A is
invertible. The following result will show that the complex field C is essentially
the only division algebra. This observation is an easy consequence of the fact
that the spectrum o(f) of every f € A is always nonempty.

Theorem 3.11 (Gelfand-Mazur). Let A be a Banach algebra in which ev-
ery non-zero element is invertible, then A is isomorphic to C.

Proof. By Theorem 3.10 (a), for every f € A there exixts a A € C such that
f — Ae is not invertible in A. By the assumption of the theorem, zero is the
only noninvertible element of A. So f = Ae and ||f||.4 = || ||e]|.4- This shows
that f +— X is a bijective mapping from A onto C. Moreover, since obviously
f4+g—= M)+ Alg) and fg+— A(f) A(g), the mapping f +— A(f) defines an
algebra-isomorphism of 4 onto C. O

Note that the isomorphism between A and C in the previous theorem is even
an isometry if A has the additional property that |e||4 = 1.

3.1.2 Exponential and logarithm on Banach algebras

Let A be a Banach algebra and f € A. Then f* € A for every k € N and
since the multiplication is continuous in A, one has || f*|| 4 < || f||%,. Because of
these properties of Banach algebras, the usual functions known from analysis
(e.g. exp, log, cos, sin), which are defined by means of a power series of real
or complex numbers, can be defined also on every Banach algebra A as the
power series of an f € A. This power series will converge for every f € A
as long as the common series of || f||.4 converges in R. Here, we only consider
shortly the exponential and the logarithm functions, since they will be needed
frequently in later chapters.

Let f € A be an arbitrary element of a Banach algebra A. We define the
exponential of f by

ef =exp(f) = o m /5, feA. (3.13)

Since || exp(f)|la < > po %I f]|% this exponential series converges for every
f € A by the convergence of the usual exponential series and one has
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lexp flla < expllffa for every f e A. (3.14)

It is not hard to verify that all the well known properties of the scalar expo-
nential function like the relation exp(x + y) = exp(x) exp(y) are still true for
the exponential function on Banach algebras. Also, similar to the scalar case,
the exponential function is continuous at every point f € A. This is shown in
the following lemma which will be needed in later chapters

Lemma 3.12. Let A be a Banach algebra, let f € A and h € A with ||h]|a <
1, then

lexp(f +h) —exp(f)[la < 2[exp fllallh]a -

Proof. Since exp(f +h) —exp(f) = exp(f)[exp(h) — €] the power series (3.13)
gives

[exp(f +h) —exp(f)]la < [lexp(f)]la |l exp(h) — e]la

0o h k o k
< exp(Pllallbla S (1! o < lee(Dlalibla Y- (1)
k=0 k=0

< 2| exp(f)llallh]la (3.15)
for all f € A and all h € A with ||hfl4 <1. O
We define the set

exp(A) := {exp(f) : feA}.

Every element of exp(.A) is invertible in A, i.e. exp(A) C G(A). Indeed, if
f = exp(g) arbitrary with some g € A, then h = exp(—g) is also an element
of Aand fh =exp(g) exp(—g) = exp(0) = e.

Let g € A. If g = exp(f) for some f € A, then f is said to be a logarithm
of g. From the definition of the set exp(.A) it is clear that each g € exp(.A)
possesses a logarithm in A. As in the scalar case, the logarithm f of g is not
unique, in general, i.e. for an g € A there may exist several different f € A
such that g = exp(f). However, as in the scalar case, the logarithm on A can
be defined by means of the power series

log(e—f):—2£1%fk, feA |fla<l. (3.16)

The convergence of this series follows from the convergence of the scalar series
for || f]l.4, and one verifies the common properties of the logarithm similar as
in the scalar case. In particular, one verifies that e — g = expl[log(e — g)]. We
will frequently need the following continuity result for the logarithm.

Lemma 3.13. Let A be a Banach algebra, let [ € exp(A) and h € A with
Ihlla < 517" Then log(f — h) € exp(A) and

[og(f — h) —log(f)ll.a < 2If " allhlla -
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Proof. Of course, log(f —h) = log f +log(e — f~'h). Both terms on the right
hand side exist since f € exp(A) and || f~'h||4 < 1. Using the power series
(3.16), one obtains

lHog( ) ~log(r).a < £~ hla 32 WP
B — k1
1
< -1 - <ol f?
< hlla =y < 207 alblla

using that [[f~'Alla < [If 7 allklla < 1/2. O

Note that the previous lemma shows in particular that exp(.A) is an open
set.

3.2 Complex Homomorphisms and Ideals

Linear functionals which preserve the multiplication operation of the algebra
play a very important roll in the theory of Banach algebras. Linear functionals
with this property are known as homomorphisms.

Definition 3.14 (Complex homomorphisms). Let A be a complex algebra
and let v : A — C be a linear functional on A which is not identical to zero.
Then v is called a complex homomorphism on A if it is a multiplicative
complex linear functional, i.e. if it is linear and satisfies

1f9) =v(H)g)  forall frgc A.
The set of all complex homomorphisms on A will be denoted by I'(A).

It should be noted that the above definition does not require that the multi-
plicative linear functionals on A are continuous. The next theorem gives basic
properties of homomorphisms on Banach algebras, in particular it will show
that every multiplicative linear functional on an algebra A is continuous.

Theorem 3.15. Let A be a Banach algebra and let v € I'(A) be an arbitrary
complex homomorphism on A. Then

(a) ~(e)=1

(0) ~(f)#0  forall feG(A)

() Invl= sup |y(Hl=1.
FEA, | flla<t

For part (a) and (b) of this theorem, A needs only to be a complex algebra, but
not a normed algebra. Statement (b) shows that for every invertible element
f € A, v(f) is non-zero for all complex homomorphisms on A. We will see
later that this property actually uniquely characterizes all invertible elements
of A. Statement (c¢) implies that all complex homomorphisms of a Banach
algebra are bounded and therefore continuous.
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Proof. Let g € A with vy(g) # 0. Then

v(g9) = v(ge) = v(g)v(e) ,

which proves (a). Assume now that f € G(A). Then (a) gives the identity
L=5(e) =7 (ff7) =2 ()

so that y(f) # 0.
Now, let f € A with ||f||4 <1 arbitrary and let A € C with |A\| > 1. Then

A1 f]la < 1 and Theorem 3.7 shows that e — A™!f is invertible in A such
that parts (b) and (a) give

Ye= A1) = 1= A"My(f) £0.

Hence v(f) # A for |A| > 1. This shows that |y(f)| < 1 where equality holds
for f = e. This finally gives statement (c¢). O

Closely related to the complex homomorphisms of a Banach algebra A are
the maximal ideals of A.

Definition 3.16 (Ideals). A subset T of a commutative complex algebra A
1s said to be an ideal if

(a) Z is a subspace of A
(b) fg €T whenever f €T and g€ A .

If T # A then T is said to be a proper ideal. A proper ideal which is not
contained in any larger proper ideal is called a maximal ideal.

Without proof, we give some basic properties of ideals of a commutative Ba-
nach algebra A.

Proposition 3.17. Let A be a commutative Banach algebra.

(a) A proper ideal T of A does not contain any invertible element of A.
(b) Let T be an ideal of A, then the closure T is also an ideal of A.

(¢) Every proper ideal of A is contained in a mazimal ideal of A.

(d) Every mazimal ideal of A is closed.

The verification of (a) and (b) is almost trivial, whereas (¢) follows immedi-
ately from the Hausdorf maximality principle. To verify (d) one uses addition-
ally that G(A) is open together with (a).

To show the close relation between the homomorphisms on a Banach al-
gebra A and the maximal ideals on A, we need to recall shortly the notion of
quotient spaces and quotient algebras. To this end, assume at the beginning
that A is an arbitrary vector space over C and M is a subspace of A. Then
with every f € A one associates the coset

xX(f)=f+M={f+g:geMj}.
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This definition implies that x(f) = x(g) whenever f — g € M and that
x(f) N x(g) = 0 whenever f — g ¢ M. The set of all cosets of M is usually
denoted by A/M. If one defines the addition and the scalar multiplication on
A/ M, respectively by

x(f)+x(g) =x(f+g) and  ax(f)=x(af)

for all f,g € A and a € C, then the set .4/ M becomes a vector space with
the zero element x(0) = M. If A is even a normed space and if M is a closed
subspace of A, then one defines the so called quotient norm on A/ M

= inf . 3.17

(DIl = int 1+ g1l (317)

With this norm, A/ M becomes a normed linear space and if A is a Banach
space, so will be A/ M:

Lemma 3.18. Let A be a commutative Banach algebra and let M be a closed
subspace of A. Then A/M is a Banach space.

Proof. We first show that A/M with the norm (3.17) is indeed a normed
linear space . Let f € M (i.e. f belongs to the zero element x(0) of A/ M),
then [|x(f)|| = 0 because —f € M. Conversely, let f ¢ M. Since M is closed
A\M is open and there exists an € > 0 and neighborhood B.(f) :={g € A :
lf —glla <€} of fwith Be(f) N M = 0, which implies that ||x(f)|| > € > 0.
To verify the triangle inequality, let f1, fo € A, and let € > 0 arbitrary. Then
there exist hi, ho € M such that

11+ halla < [Ix(fll +€¢/2 and  [[f2 + hella < [[x(f2)ll + /2. (3.18)
Therewith, one gets
IX(fr+ f)ll = inf [Ifs + fo+ hlla < [lfs + b1+ fo + hala
<+ halla+ 12+ halla < IXCOI+ XN+ €

which proves the triangle inequality since ¢ was arbitrary.
Let x(f») be a Cauchy sequence in A/ M. Then to every ¢ > 0 there exists
an Ny € N such that

HX(fn) - X(fm)” = hlerlff\;l ||fn - fm + h”A <e€ for all n,m > Ny

which shows that there exist g, g, € A with f, —g, € M and f,, — gm € M
such that ||g, — gml|l.a < 2¢ for all n,m > Ny. Thus, {g,} is a Cauchy sequence
in the Banach space A which converges to a g € A. It follows that

Ix(gn) — x(9)Il = nf lgn =g+ hlla < llgn —glla < 2¢

which implies that x(g,) converges to x(g) in A/ M. Consequently A/ M is
complete. 0O
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Assume next that 4 is even a commutative Banach algebra and that M
is a closed ideal of A. Then one can define a multiplication on A/ M by

X(f)x(g) =x(fg) forall f,ge A. (3.19)

In this way also A/ M becomes a commutative algebra with unit element y(e).
This is proved in the following lemma.

Lemma 3.19. Let A be a commutative Banach algebra. If M is a proper
closed ideal then A/ M is a commutative Banach algebra.

Proof. First it is shown that the multiplication (3.19) is well defined. Assume
that x(f1) = x(f2) and x(g1) = x(g2) then there exist hi, he € M such that
f1 = f2 + hl and g1 = g2 + hg. Therewith

firogr=fega+higa+ fohao+hiha= foga+h

with h = hy g2 + fo ho + hq hs. Since hy, hy € M and because M is an ideal,
it follows that h € M which shows that x(f1 91) = x(f2 g2)-

Lemma 3.18 implies that .4/ M is a Banach space, and it remains to show
that the multiplication (3.19) on A/M satisfies the submultiplicity relation
(3.1). To this end, let f1,fs € A and € > 0 arbitrary. As in the proof of
Lemma 3.18, there exist hy, he € M such that (3.18) holds. Note that (f; +
hl)(fg + hz) = f1 fo + ho with hg := hy fo + f1 ho + h1 ho € M, since M is
an ideal. Then

(XU = Ix(f f)l = inf [Lf f2 +hlla < [lf2 f2 + holla
= [[(fi + h)(f2 + h2)lla < [l f1r + Pallall f2 + halla
< (IxColl+ 5) xR+ 5)
= [IxCON xR+ 5CX GO+ X2l +5) -

For € — 0 the right hand side converges to ||x(f1)] [|x(f2)||, but this is what
we had to prove. Finally, from the definition (3.19) follows that x(f)x(e) =
x(fe) = x(f) for every f € A, which shows that x(e) is the multiplicative
unity in A/M. 0O

It should be noted that one necessarily needs that M is closed in order for
X to be a homomorphism of A onto .4/ M.

The next theorem reveals the close relation between the maximal ideals
and the homomorphisms of a commutative Banach algebra.

Theorem 3.20. Let A be a commutative Banach algebra and let I'(A) be the
set of all complex homomorphisms on A. A subset M of A is a maximal ideal
of A if and only if there exists a v € I'(A) such that M is the null space of
v, t.e. M= AN (y).
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Proof. If M is a maximal ideal of A, then M is closed (Proposition 3.17)
and A/M is a Banach algebra (Lemma 3.19). Next, it is shown that A/ M
is even a division algebra (cf. Theorem 3.11). To this end, choose f € A but
with f ¢ M and consider the set X = {gf +h : g € A h € M}. Tt is
easily seen that K is an ideal of A which contains M (M is the subset of I,
obtained by setting g = 0). Since M is assumed to be maximal, this shows
that £ = A. Consequently there exists a certain ¢ € A and h € M such
that g f + h=-e. If x : A — A/M denotes again the quotient map, then the
last equation gives x(g) x(f) = x(e). Since x(e) is the unit element of A/ M
this shows that every nonzero element f € A is invertible in A/M and by
Theorem 3.11 there exists an isomorphism & : A/M — C. Finally, define the
linear functional v : A — C by v(f) = k(x(f)). It is easily seen that v € I'(A)
and that M = A4 (y) = {f € A: k(x(f)) = 0}.

Conversely, let 41 € I'(A) be an arbitrary homomorphism on A and let
M= AN(y1) ={f € A:yn(f) = 0} be its null space. By Theorem 1.15,
M is a closed subspace of A. Since v1(f g) = v1(f)71(g) = 0 for all g € A,
f g € M which shows that M is a closed ideal. It is proper because M contains
no invertible element of A, by Theorem 3.15-(b). O

As an important application of the previous theorem, we have the following
characterization of all invertible elements of a Banach algebra.

Theorem 3.21. Let A be a commutative Banach algebra, and let I'(A) be the
set of all complex homomorphisms of A. An element f € A is invertible in A

if and only if ¥(f) # 0 for all v € T'(A).

Proof. If f € A is invertible, Theorem 3.15—(b) implies that (f) # 0 for
every v € I'(A). Conversely, assume that f is not invertible and define the
set L ={fg:g¢€ A}. This K is a proper ideal since it contains no invertible
element. Therefore K is contained in a maximal ideal M (Proposition 3.17)
and Theorem 3.20 shows that there exists a v € I'(A) such that v(g) = 0 for
all g € M, and in particular y(f) =0. O

Definition 3.22 (Gelfand Transform). Let A be a commutative Banach
algebra and I'(A) the set of all complex homomorphisms of A. Then to every
f € A one assigns a function f: I'(A) — C by the formula

v

f(v) =), yeI'(A).

The so defined function f is called the Gelfand transform of f and the set of
all Gelfand transforms f of elements f € A will be denoted by A

Thus the Gelfand transform of an f € A is defined on the set I'(A) of all
homomorphisms of A and has values in the complex field C. Sognetimes, the
term "Gelfand transform" is also applied to the mapping f — f.



3.3 Involutions 65

3.3 Involutions

Definition 3.23 (Involution). A mapping f — f* of a complex algebra A
into A which satisfies the following four properties, for all f,g € A, and X\ € C

(@) (f+9)*=f"+g"

(b) (Af)"=Af*
(c) (fg) =g"f
(@) f==1f

1s called an involution on A.

Ezample 3.24. Consider the algebras L>°, C(T), or W of functions on T, in-
troduces in the Examples 3.2-3.5. Then the operation f ~— f which is the
pointwise complex conjugate, i.e. f(¢) = f(¢) for all ¢ € T, defines an involu-
tion on these algebras.

The previous example of an involution, is the involution we will be most con-
cerned with in later sections. However, there are other examples of involutions:

Ezample 3.25. Let H be a Hilbert space with scalar product (-, -),, and denote
by %(H) the Banach algebra of all bounded linear operators on H. Then, it
can be shown that to every ¥ € Z(H) there exists a unique T* € Z(H), the
adjoint of ¥, such that

(T, y)py = (@, T Y)y for all z,y € H .
The operation ¥ — T* is an involution on #(H).

For us, it will be important that the involution f +— f* is a continuous map-
ping. The following theorem gives sufficient conditions on the algebra .4 such
that every involution on A is continuous.

Theorem 3.26. Let A be a commutative Banach algebra and let I'(A) be the
set of all complex homomorphisms on A. If the intersection of the null spaces
of all v € T'(A) contains only the zero element of A, i.e. if

N 2 ={0} (3.20)

YET(A)
then every involution on A is continuous.
An algebra which satisfies (3.20) is called semisimple.

Proof. The theorem is proved using the closed graph theorem, which states
that every linear and closed operator between two Banach spaces is contin-
uous. Since the involution mapping is linear, we have to show that the set

G={(f,f"): fe A} is closed in A x A.
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To this end, let {f,} be a sequence in A such that f,, — f and such
that f! — ¢ in A. We have to show that ¢ = f*. Let v € I'(A) be an
arbitrary complex homomorphism on A, and define 7(f) := v(f*). Using the
properties of the involution in Def. 3.23, it is easily verified that 7 is linear
and multiplicative, i.e. that n is a complex homomorphism on A. Because of
part ¢) of Theorem 3.15, v and 7 are continuous, and therefore one has the
following identity

V() =n(f) = lim n(fn) = lim ~(f7) =(g) -

n—oo

This implies that g = f* + h, with h, € 4(y). However, since v was chosen
arbitrary and because of (3.20), hy =0 so that g = f*. O
Notes

We refer to standard textbooks (e.g. [40, 60, 68] or [70, Chap. 18],[72, Chap. 10
and 11]) for a detailed introduction to Banach algebras.



4

Signal Models and Linear Systems

Nowadays, signal processing uses almost exclusively digital techniques. The
majority of applications such as communications, television, speech and im-
age processing, radar, sonar, to name just some, are based on digital signal
processing. The major advantage of digital methods over analog ones is the
availability of high-speed digital computers at low costs which allow for very
efficient and flexible implementation of advanced signal processing algorithms
along with decreasing implementation effort and costs. Therefore, we will dis-
cuss only digital systems in the present and in all of the following sections.

4.1 Signal Models

We consider digital systems with N input ports and M outputs. The input
and output signal of such a system is a sequence & = {&(k)}>__ and y =
{y(k)}3e_ . of vectors in CV and CM, respectively. Thus, at a certain time
instant k the signals &(k) = [&1(k), 22(k), -+ ,Zn (k)] are applied to the N
inputs of the digital system £ and the signals g(k) = [§1(k), 92(k), -, 9am (k)]
can be observed on the output ports of L. If N = M = 1, the system £ will
said to be a single-input single-output (SISO) system.

Apart from this time-domain description of the input and output signals
of the linear system L, it is often advantageous to also consider the signals in
the so-called frequency domain. We recall from Section 2 that given a sequence
& ={2(k)}3 _.., the Fourier series of & is given by

oo

2@ = > ik)e*,  oe[-mm) (4.1)

k=—o0

provided that the series converges in a certain sense. This Fourier series of the
time domain sequence & is sometimes called its (frequency) spectrum.

Conversely, given the spectrum z(e'?), § € [—m,7) of a signal, the time
domain symbols are obtained as the Fourier coefficients of x:

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 4, (© Springer-Verlag Berlin Heidelberg 2009
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1 (™
(k) /x(e“’)eﬂk"do, k=0,+1,42,... . (4.2)

zﬂ .

If x € L'(T), this integral exists for every k € Z.
Besides the frequency spectrum of a time domain sequence & =

{z(k)}2_ . one considers also the so called Z-transform of &, which is given
by

v(z)= Y #k)F, zecC. (4.3)

k=—o0

Setting z = !, § € [—7,7) in the P-transform z(z), one obtains again the
frequency spectrum x(e'?). Of course, the sum in (4.3) does not exit for all
z € C. However, a minimal requirement on a signal & will always be that its
frequency spectrum (4.1) exists for almost all § € [—m, 7). This implies that
the Z-transform exists at least for almost all z € T. However, in many cases
we will consider so called causal signals (see below). Then the Z-transform in
(4.3) converges for all z € D.

Remark 4.1 (Notation). Note that the notations used here differ from the
common notations in system theory. Usually, the spectrum of signal is defined
as the (discrete) Fourier transform of its time domain representation, and
the reverse transformation from the frequency to the time domain is usually
done by the inverse Fourier transform. These transformations are obtained
from (4.1) and (4.2) by replacing 6 with —6. Moreover, usually the frequency
representation of the signal is denoted by a "hat”, or something similar, and
not the time domain signal as it is done here.

4.1.1 Causal Signals

A digital signal & = {@(k)}>___ with values in C¥ is said to be causal if

(k) = 0 for all k¥ < 0. The spectrum of such a causal signal is given by
z(el?) =727, &(k) e*” and its Z-transform is given by a power series

x(z)=> &(k)z*, zeD (4.4)
k=0

which converges for every z € D (provided that the spectrum exist) and which
is analytic for all z € D. Thus, the Z-transform of every causal signal is an
analytic function inside the unit disk D, i.e. z € H(CY).

4.1.2 Bounded Signals

A minimal requirement on useful signals is certainly that every symbol
xz(k), k = ...,—2,—1,0,1,2,... has to be finite. Thus, a digital signal
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& = {@(k)}2__ with values in CV is called a bounded signal if there ex-
ists a constant C' < oo so that

|&(k)|lcv <C forallk € Z .

Thus, £>°(CY) can be interpreted as the set of all bounded signals with values
in CV and ¢3°(CY) can be identified with the set of all causal and bounded
signals. Sometimes bounded signals are called finite-power signals.

4.1.3 Energy Signals

The requirement that the signals should be bounded is too weak in some
applications. Instead, one requires that the energy of the signal remains finite.
This results in the notation of finite-energy signals: A digital signal & =
{&(k)}22__ with values in C¥ is called an energy signal if

~ 1/2
&[> = < > IIi(k)II%N> <oo. (4.5)

k=—oc0

In other words, every energy signal belongs to £2(CY) and the set of all causal
energy signals can be identified with ¢2 (C"). Since ¢2(CN) C ¢>°(CY), it is
clear that every energy signal has to be bounded. Additionally, the symbols
& (k) of an energy signal have to vanish as |k| — oo. Because the convergence of
the series (4.5) implies that Y-, [|&(k)||%~ is a Cauchy sequence in CV. Con-
sequently, to every € > 0 there exists an N € N such that Y)" [|&(k)||Zn <€
for all m > n > N. It follows in particular for m = n that ||&(k)|Zy < € for
all £ > N, and it is clear that a similar relation holds for the anti-causal part
(k < 0) of the series. All this implies that

lim [|&(k)|Zy =0

|k|—o0

for every energy signal. So energy signals are concentrated in time (in the
above sense) since the signal components (k) die away as |k| — oo.

By Parseval’s identity and in view of Example 1.9, it holds that ||&||,2 =
lz||2. Thus, & is an energy signal if and only its frequency spectrum x satisfies

1 T ) 1/2
||m||2:(27r / IIw(ele)II%Nd9> co.

—T

Therefore L?(CY) can be considered as the set of all spectra of energy signals,
whereas the Hardy space H?(CY) contains the spectra of all causal energy
signals. It is worth noting that ¢2(C") and ¢% (CV), as well as L?(C") and
H?(CN), are Hilbert spaces, which makes working with energy signals in some
respects easier than with other signal models.
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4.2 Linear Systems — Properties and Representation

A digital system L is a transformation that takes any digital input signal
T = {&p )2 _ ., to a digital signal § = {§,}2_., = L[] at the output of
the system. Similarly, one may consider the signals in the frequency domain.
Then the system L takes the spectrum x of the input signal to the spectrum
y = L[x] of the output signal.

Usually the input and output signals have certain specified or required
properties (causality, boundedness, finite energy, etc.). These properties are
characterized by the Banach space from which these signals are taken. Thus,
a (digital) system is a mapping

5281—>BQ

which maps all signals in a certain Banach space By onto another Banach space
Bs. In the following we consider in particular systems £ : £ (CV) — (5°(CM)
mapping causal bounded signals at the input onto causal bounded signals at
the output of £, and we consider systems £ : H?(CY) — H?(CM) mapping
causal energy signals onto causal energy signals.

4.2.1 Basic System Properties

The above definition of a digital system is still quite general. In applications,
additional assumptions on the properties of £ are usually made. Some of these
properties will be discussed next.

Definition 4.2 (Linearity). A digital system L is said to be linear if
ﬁ[oz T+ ﬂﬁ)g} = Oéﬁ[.’f}l] + ﬁﬁ[.’f?g]
for all input signal &1 and & and arbitrary complex numbers o and (.

Of course, this linearity condition can be formulated equivalently in the fre-
quency domain as Llax1 + [ x2] = a L]x1]+ S L]xs]. If not mentioned other-
wise, all systems considered in the following are assumed to be linear digital
systems.

Definition 4.3 (Stability). Let £ : By — By be a linear system mapping
signals from a Banach space By to signals in a Banach space Bs. The linear
system L is called stable, if the linear mapping L : By — By is bounded, i.e. if

Lz B
1ol = sup 1EZIE:
xzeEB; HwHBl

The stability of £ implies that there exists a constant C = ||£||5, -5, such
that
I£x|5, < C x| s, for all xebB.
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Thus, if the system is stable, then the norm of the output signal L& can always
be controlled by the norm ||x||s, of the input signal. The above definition
shows that the stability of a linear system depends strongly on the Banach
spaces B1 and By of the input and output signals. In many cases, the signal
spaces of the input and output signal are equal. We consider in particular the
following two particular cases:

(a) If By = H?(CY) and By = H?(CM) for some dimensions N, M € N, i.e. if
the input and output of the linear system are signals of finite energy, and
if £: H?(CN) — H?*(CM) is bounded, then the linear system L is called
enerqy stable.

(b) If By = £>°(CV) and By = (>°(CM) for some dimensions N, M € N, i.e. if
the input and and output of £ are bounded signals, and if £ : £°(CY) —
¢°(CM) is bounded, then the linear system L is called bounded input
bounded output (BIBO) stable.

Definition 4.4 (Causality). A linear system L is said to be causal if for
every input signal & with £(k) =0 for all k <0, (L&)(k) =0 for all k < 0.

In other words, we cannot influence the past of the output by present or future
inputs. Thus, a causal linear system maps causal input signals onto causal
output signals. Since the Z-transform of every causal signal is an analytic
function in D, every causal linear system with N inputs and M-outputs can be
considered as a mapping £ : H(CY) — H(CM) which maps analytic functions
x € H(CY) with values in C onto analytic functions Lz € H(CM).

A linear system L is called time-invariant, if the output of the system does
not depend on the absolute time, but only on the input signal. Thus, whether
one applies an input signal & to the system £ now or K time instances later,
the output & = L& will be identical, except for a time delay of the K time
slots. To get a proper formal definition, we introduce the (right) shift operator
R : €2 (CN) — £2(CN) on the space of all bounded and causal input signals.
It is defined by

Applying the right shift operator n — times consecutively on the sequence
& € (>°(CY) yields obviously
R™{&(0),&(1),2(2),...} ={0,...,0,2(0),&(1),...} .
——
n—times

This right shift operator R has also a natural Z-domain description. Let
z(z) = > po (k) zF be a function in a certain HP(CY)-space. Then the
right shift of @ is given by

(Ra)(z) =Y @(k)z" =za(z), 2€D
k=1

and (R"x)(z) = 2" x(z).
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Ezample 4.5 (Unit pulses). Let b = {1,0,0,---} be the sequence that con-
tains a one at the first position and is zero elsewhere. We call this particular
sequence unit pulse. Then R" do is the sequence which contains a one at po-
sition n and zeros elsewhere, and in the 2-domain one has (R" dp)(z) = 2".

Using the right shift operator we define now the time-invariance of a linear
system.

Definition 4.6 (Time-invariance). A linear system L is called time-
invariant, if it commutes with the right shift operator R, i.e. if

RLE = LRz, forallZ e P(L)

wherein Z(L) C (2 (CN) is the domain of L, i.e. the set of all possible input
signals.

4.2.2 Linear Time-invariant Systems

In future sections, we consider almost exclusively linear and time-invariant
(LTI) systems L. It is well known that the input-output relation of an LTI
systems can be characterized by the so called transfer function or equivalently
by the impulse response of the system. However, to obtain such a simple
description of the system L it is generally necessary to require that the system
L is stable. The following theorem establishes these two characterizations of
the input-output relation of an LTI systems. This theorem is derived for causal
systems, since such systems are considered primarily in the following.

Theorem 4.7. Let 1 < p < oo and L : HP(CN) — HP(CM) be a system with
input f € HP(CN) and output g = L f € HP(CM). Then L is linear, stable,
causal, and time-invariant if and only if there exists a bounded analytic matriz

function H(z) = Y200 H(k) 2% in H®(CM*N) such that
(Lf)(z) = (O )(2) =H(2) f(2), z€D. (4.6)

for all f € HP(CN), or equivalently that
ak)=>"Hn) f(k—n), k=0,1,2... (4.7)
n=0

for all f € HP(CN). Moreover ||L|| = ||Ox|| = [|[H||oo-

Proof. First we show that (4.6) and (4.7) are equivalent if the statement of
the theorem is true. Thus, assume that there exists H € H>(CM*¥) such
that g(z) = H(z) f(2) for all 2 € D. Let {e,,}}_, be a basis of the Hilbert
space CM. We consider the individual components g.,(z) = (g(2), €m)cu-
Their Fourier coefficients are given by
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1

7/ <H(ei'r) f(ei'r)7 677L>(C1\/I efik'r dr,

gm(k) = m

which exist for all k, since Oy f € HP(CM). Now, we insert the power series
expansion of H. Since this series converges absolutely, one can interchange
the integration with the summation and obtain

gm (k) = Z % ’ <ﬂ(n) f(em), em>CM itk g
n=0 -
B g:o % /—T; <f(eiT)’ H*(n) em>w e~ ik—n)7 47
@ 5 <f(k n), H*(n) >CM <ZH ), em>
. cM

where H*(n) denotes the adjoint of the complex matrix H(n) and where (a)
follows from the definition of the Fourier series for vector valued functions,
see (2.59). Collecting all equations for the individual components g,,(k), m =
1,2,..., M into one vector, one obtains (4.7). This shows that (4.6) and (4.7)
are equivalent.

Assume now that there exists an H € H>(CM*¥) such that (4.6) respec-
tively (4.7) describes the input-output relation of £. Then it follows at once
from (4.6) and (4.7) that £ is linear, causal, and time-invariant. Moreover,
Proposition 2.34 implies that [|Of| = ||H|e < c0.

For the “only if part”, we have to show that if £ is linear, stable, causal,
and time-invariant, then there exists an H € H?(C™*¥) with the prescribed
properties. To this end we consider first the SISO case N = M = 1: Let
dp be the unit pulse (cf. Example 4.5) and set H(z) := (Ldo)(2). It is clear
that H € HP and in particular that H is an analytic function in . Now, let
0, = R¥6y with k = 0,1,2,... be the unit pulse at time instance k. Since £
is time-invariant, we have

(L6)(2) = (LR* 8)(2) = (RF L80)(2) = 2* H(2) .

The span of {0;}72, is dense in HP. Therefore, the partial sum fr =
ZkK:O f(k) 0 converges to f as K — oo for every f € HP. Applying L to
fx gives

K

(L fx)(z) =Y F(k) (L) ()Y fk)2* = H(2) fi(2) .

k=0 k=0

Since ||£ fx — L fllae@cry < LI | fx — fllr(cvy and because of the bound-
edness of L follows that £ fx converges to L f as K — oo. Since L is assumed
to be bounded, Proposition 2.34 implies that h € H*°. Thus in the SISO case,
the so constructed transfer function H has all the desired properties.
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The vector valued case is readily obtained from the scalar case by consid-
ering the individual components of the signals in H?(CY) and H?(CM) and
the individual operators [L];; between the i-th input and the j-th output of
the system L. Clearly, every [£];; is a bounded time-invariant causal linear
operator which is characterized by an analytic transfer function H; ;(z). Thus,
by the linearity of the system £, we have that (£f)(z) = H(z) f(z) for every
f € HP(CN) in which H is an M x N matrix with the individual entries
[H(z)];; = Hj.(z) € H*®. Proposition 2.34 implies that H is an element of
H>(CM*N) because | £]| = ||Oul|| = |H]|o and ||£]| < oo by the assumption
of the theorem. O

The previous theorem showed that every stable time-invariant causal linear
system £ : HP(CN) — HP(CM) is uniquely determined by a matrix valued
bounded analytic function H € H>(CM*¥) with power series expansion
(2.63) in such a way that the input-output relation of £ can be written as
(4.6) in the Z-domain or as (4.7) in the time domain. Thereby, the bounded
analytic function H is called the ( matriz ) transfer function of the linear system
£ and the corresponding sequence H = {H(k)}$2, of Fourier coefficients is
called the (matriz) impulse response of L.

Especially in later chapters, we will always identify a matrix transfer func-
tion H € L*°(CM*¥N) with the multiplication operator Oy : L*(CY) —
L?(CM) defined by (Og f)(¢) = H(C) £(¢) for all ¢ € T. Thus, speaking for
example of the range or null space of H, we always mean the range or null
space of Og.

Of particular interest are linear systems £ : H?(CY) — H?(CM) which
map energy signals onto energy signals. For these particular systems, Theo-
rem 4.7 contains the following well known result as a special case:

Corollary 4.8. A causal, linear, and time-invariant system L is energy stable

if and only if its transfer function H is a bounded analytic function H €
HOO((CMXN).

Theorems 4.7 holds for linear systems £ : H?(CY) — HP(CM) with 1 <
p < co. However, it cannot be applied for systems £ mapping bounded signals
J € £2(CY) onto bounded signals £ f € £3°(CM) since f € £3°(C) does not
imply that f € H?(CN), in general. To see this, assume that f = {f(k)}32,
is an element of £3° (which means that sup 1F (k)] = || f]lec < c0) and let
f(z) =302, f(k) z* be the corresponding Z-transform. Then for an arbitrary
z € D, we have

oo

Z (B 12 < [1f o= ZIZI’“ — [ flle

|\

where equality holds for some f € /¥ and z € D. Since the right hand side
diverges as |z| — 1, it is clear that f need not be an element of any H? space.
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However, for causal linear systems £ : £3°(CY) — ¢5°(CM) the following result
is obtained.

Theorem 4.9. Let £ : (2 (CN) — (5°(CM) be a system with input fe
((CN) and output g = Lf € (°(CM). Then L is linear, stable, causal,
and time-invariant if and only if there exists an M x N matriz H(z) whose
individual entries H; ;(z) = [H(2)];; have the form

oo

=Y Hij(k)2*  with  |[Hille =)
k=

0 k=0

Iflm»(k)’ < o0

foralli=1,....M and j=1,...,N, and such that (4.6) and (4.7) hold for
every f € (3°(CV)

Proof. As in the proof of Theorem 4.7, it is clear that (4.6) and (4.7) are
equivalent. Given H with the specified properties, (4.6) and (4.7) show that
L is linear, causal, and time-invariant. It remains to show that £ is also
bounded. To this end, we consider an arbitrary component §; of the system
output g = £ f. According to (4.7) its is given by

N oo
=3 Hij(n)fi(k-n), i=1... . M; k=12,....

j=1n=0

For its modulus, one finds the upper bound
N oo

SHIL
j=1n=0

for all ¢ = ;M and all & € N. Define the constant Cp :=
N max; ; | H;, j|| o Whlch depends on the impulse response matrix H and
which is finite, one obtains for the norm of the output signal

m)| 150k )| < N max| Holle, | Flleeen)

M
G(k)|2oe = 1gi(k)* < M CE (1 F e omy -

Since this last bound holds for all &k € N, it shows that £ is bounded.
For the “only if part” we start again with the SISO case (N=M-=1)
and define H := L&y, in which , = {1,0,0,---} € £ is the unit pulse (cf.

Example 4.5) and where H = {H(0), H(1), H(2),--- } is the impulse response
of the (SISO) system L. Applying the unit pulse at time instant k to £ gives
the output signal

Loy =LRFég=RFLSg=RFH ={0,---,0,H(0), H(1),---},
N—_——

k—times
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using that £ is time-invariant. Of course, every f € {° can be written as
f= Yoo f(k) 6. Applying the operator £ to this function gives

Lf= z(m ) Zf cék:if(k)nkﬁ. (4.8)
k=0

k=0

Next, we consider the n-th symbol in the output sequence £ f , which is equal

to
:Z k) H(n — k) ZH Y f(n—m),
m=0

using for the last equation that f(k) = 0 for all k < 0. Moreover, for the
modulus of the output symbols hold

‘ ’ Z| m)||f(n—m \<||f\|eoo2| m)| <oo,  (4.9)

m=0 m=0

since £ was assumed to be bounded. This shows that |[H|» < oo, and that
the right hand side of (4.8) converges uniformly for all time instances n.
This justifies the interchange of £ with the infinite sum in (4.8). Thus, it
was shown that if the SISO system L is linear, causal, time-invariant, and
bounded then the output g of £ is obtained by the convolution of the input f
with the impulse response H of £ (4.7), and H € ¢'. If £ has several inputs
and outputs, the statement of the theorem follows from the SISO case by the
linearity of £. O

Unlike Theorem 4.7 for energy stable systems, the previous Theorem 4.9
makes no statement on the norm [|£]| of the linear system £ in terms of the
transfer function H or in terms of the impulse response H of £. In the case
of BIBO stable systems only the obvious upper bound

||£He¢°(<cN)—>ef(<cM) < Z n)|ley —em (4.10)

can be given, in general. It follows at once from the representation (4.7) of L,
since

ILF)R)llear < D IHM®)llex e [ F (k= n)llex

<N Flleeeny D IHM)lenv o -
n=0

Therein ||H(n)|cv_ca is the operator norm of the matrices H(n) : CV —
CM, which is known to be equal to the spectral norm, i.e. largest singular
value of H(n):
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P e = e {0 B}

However, in the case of a SISO system (N = M = 1) even equality holds in
(4.10). This is proved in the following theorem.

Theorem 4.10. Let £ : £° — [ be a linear, stable, causal, and time-

invariant SISO system with impulse response H = {f[(k)}iozo Then the norm
of L is given by

1l = Il =S| A )| -
k=0

Proof. Equation (4.9) implies that ||£ f||g= < || H|s || f|le== which shows that
|£]| < ||H]||¢. To show that also the inverse inequality holds, we write every
individual element H (k) of the impulse response as H (k) = |H (k)| ¢!®#*) and
define a sequence of input signals by

fu(k) =

R e—i®H(n—k) k=0,1,2,...,n
fOI‘TLZI,Q;--' .

0 otherwise

For these functions, it obviously holds that || f,|le~ = 1 and that

(L fa)(n) =D [H(m)| *m fo(n—m) =" |H(m)| .
m=0

m=0
Therefore sup,,cy |(£ fn)(n)| = || H||¢, which gives

L= sup ILfllem > sup ||£ fulle = [|H ||
e, |1l <1 neN

and which proves that ||£|| = |H|». O

Theorem 4.7 and 4.9 establish that the input-output relation of a linear
system can be represented by a convolution of the input signal with the im-
pulse response of the system, or equivalently in the frequency domain by a
multiplication of the spectrum of the input signal with the transfer function
of the system. This result is considered as one of the cornerstones of liner
system theory and consequently discussed in depth in almost any textbook
on this topic (e.g. [63, 67] among many others). It should be noted however,
that this statement is not true in general, i.e. there exists linear systems whose
input-output map is not entirely characterized by its impulse response. For
a discussion of such cases, we refer to a series of papers published by Irvine
Sandberg [73, 75, 76], and to [26, 74], in which the time continuous systems
are considered.
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Notes

[65]



Part 11

Fundamental Operators



5

Poisson Integral and Hilbert Transformation

Given the transfer function f(el?) = Y77 f(k)e*® with 6 € [—m,7) of a

non causal system. Then the operation B : f +— S5 f(k) e, Wthh cuts

off the anti-causal part of the transfer function, is called the Riesz projec-
tion. This operation plays a prominent roll in system theory, as soon as the
causality of certain system has to be enforced. For example, in estimation and
detection problems, the determination of the causal linear filter which mini-
mizes the means square error criterion (the so called Wiener filter) involves
the Riesz projection, and also the so called spectral factorization comprises a
Riesz projection (cf. Section 10). In Section 6 we will investigate the analytic
behavior of the Riesz projection on different Banach spaces in some detail.
However, in the present section, we first investigate the behavior of the Pois-
son and the conjugate Poisson integrals, since the real and the imaginary part
of the Riesz projection are essentially given by these two integrals, respec-
tively. However, these results are also of considerable interest by themselves
since these integral transforms are very important in many different areas of
physics and engineering.

5.1 Definitions

Suppose [ € L' is a function on the unit circle T with Fourier coefficients
f(k), k € Z given by (2.1) and consider the function defined by

(Rf)(2) == F(0)+2)_ f(k zeD. (5.1)
k=1

Using the definition of the Fourier coefficients (2.1) in the above series of R f
and interchanging the order of integration and summation, one obtains

(Rf)(rei? / £(é7) Hrel(e Liren (5.2)

— pei(0—7)

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 5, (© Springer-Verlag Berlin Heidelberg 2009
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with 0 <r <1 and —7 < 6 < 7. Taking the modulus of (5.2) and applying
the triangle inequality one obtains

@0 < 5 [ e e = . 69)

T ) _x 1

This shows that (5.1), and equivalently (5.2), defines for every f € L' a
function (Rf)(z) in the unit disk z € D. Moreover (5.1) shows that (f)(z)
is analytic at every z € D. The mapping R : L}(T) — H(D) is called the
Herglotz-Riesz transform.

The kernel

1+ rel™
1 —rel™

H. (1) :=

of the Herglotz-Riesz transform (5.2) is a complex function of r and 7. It can
be written as H,(7) = Pr(7) + 1 Q,(7) wherein the real part P,(7) is known
as the Poisson kernel and the imaginary part Q,(7) is called the conjugate
Poisson kernel. 1t is easily verified that they are given by

Pr(r) 1= #osrj—i—rz and (7)== 1-— 22:;2::—1— r2 (54)
respectively. With these one defines the Poisson integral
B0 =5 [ FE P~ ar (5:5)
and the conjugate Poisson integral
@0 =5 [ 1) 0,0 mar. (56)

2T

Consequently, the Herglotz-Riesz transform can be written as

(RS)(re'?) = (Bf)(re”) +1(Qf)(re”) . (5.7)

Since R f is an analytic function in D, the Poisson and the conjugate Poisson
integral B f and Qf are harmonic functions in D and Qf is the harmonic
conjugate of P f.

Given f € L, it follows from (5.3) that (Rf)(2), (Bf)(z), and (Qf)(2)
are bounded at every z € . However, these functions need not to exist on
the unit circle T, in general. The boundary behavior of Rf, Pf, and Qf
will be investigated in the following subsections separately for these three
operators. More precisely, given a function f € B from a certain Banach
space B C L' of functions on the unit circle, we ask whether the boundary
functions (F£)(e) i= i, (F£)(rei®), (2f)() = lim, 1 (2f)(re), and
(Rf) () := lim,_ (R f)(rel?) exist and whether they belong again to B.
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5.2 The Poisson Integral

Assume at the moment that f € L? is a real valued function. Then its Fourier
series and the Herglotz-Riesz transform (5.1) converge (in L?). Moreover, since

f is real, its Fourier coefficients satisfy f(—k) = f(k) for all k € N. Therefore,
it follows immediately from the definition of the Herglotz-Riesz transform that
the Poisson integral (B f)(rel?) converges to f for r — 1. We will first show
that this behavior of the Poisson integral also holds in a much wider sense. As
a preparation, we note that the Poisson kernel P, is an approzimate identity,
which means that:

(a) P.(1) >0 forall 7 € [-m,m)and 0 <r < 1
1 s

(b) o P(r)dr =1 forall0<r<1
™ —T

(c) lim Pr(7) = 0 forall0 < |7| <

Moreover, P, is a continuous function for all 0 < r < 1, and even, i.e.
P,(—7) = P.(1). Properties (a) and (b) are easily verified, whereas prop-
erty (c) results from the inequality cos(t) < 1 — %72 for all 7 € [—m, 7).
Then, one gets for an arbitrary € > 0 that

1— 2
Po(7) < -

_m fOraHGS|T|S7T

where the right hand side converges to zero as r — 1.
The first theorem investigates the boundary behavior of the Poisson inte-
gral for all continuous functions on the unit circle.

Theorem 5.1. Let f € C(T) be arbitrary and set F.(e!?) :== (Bf)(re?). Then
1Eulo < lfle forallo<r<1 (53)
and

}Enl ||Fr_f||oo:0~ (5.9)

Proof. The first statement (5.8) follows from Property (b) of the Poisson
kernel, because by the definition of the Poisson integral one has

|Fe ()] < 5 [ @D Pr(0 = 7) A7 < [ flloo 3 [, Pr(0 = 7) dr = [|fllo

for all § € [—m, 7).

The second statement, i.e. the uniform convergence of the Poisson integral,
can be proven exactly as it was done for the Fejér series (Theorem 2.4) using
that the Poisson kernel P, is an approximate identity. Therefore, this part of
the proof is left as an exercise. 0O
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Let f € C(T) be an arbitrary continuous function on the unit circle T
and define the function F(rel?) := (Lf)(re?) in the unit disk D, i.e for all
0 <r<1and#f € [—mmn). This function F is a harmonic function in the
open unit disk I, and the second statement of Theorem 5.1 implies that

lirri F(rel%) = f(el?) for each 6 € [—m,7) .

Therefore, F' is called the harmonic extension of f into the unit disk D, and
we can define the function

: f(e?) forr=1
f(re?y = {

(Bf)(re?) for0<r<1

which is harmonic in the open unit disk ID and continuous in the closed unit
disk D. The first statement (5.8) of Theorem 5.1 shows that the Poisson inte-
gral P is a bounded operator on C(T) and that the maximum modulus of the
extended function f is attained on the unit circle T.

Remark 5.2. The Poisson integral plays a very important role in a variety of
areas of engineering and physics since the above theorem provides a solution to
the important boundary value problem: Let {2 be an open set in the complex
plane with the boundary 9. One looks for a function F'(z) with z = z+iy € 2
which satisfies Laplace’s equation

o oF

AF =
Ox? + Oy? 0

at every point z € ) and whose boundary values on 0f2 are equal to a given
continuous function f € C(9€2). For = D, the solution to this problem is
given by Theorem 5.1. For arbitrary sets €2, a solution can also be obtained
from Theorem 5.1 using a conformal mapping from 2 onto D.

Assume now that the given boundary function f is not continuous but
belongs to L? for 1 < p < co. Then the Poisson integral F'(z) = (BSf)(z)
still defines a harmonic and continuous function for all z € D. But since f is
not continuous, the Poisson integral F' = P f does not converge pointwise to
the boundary values f, in general. Nevertheless, the pointwise convergence in
the case of f € C(T) was just a consequence of the norm-convergence (5.9).
The next theorem will show that the Poisson integral (J3f)(z) shows the same
behavior on LP with 1 < p < co. Namely, it converges to f in LP as |z| — 1.

Theorem 5.3. Let f € LP with 1 < p < 0o and set F,(e'?) := (Pf)(re'?),
then

NErp < I1fllp forall0<r<1. (5.10)
Moreover, if 1 < p < oo then

lim ||F, — f]l, = 0. (5.11)
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Proof. For a fixed r and 6, the Poisson kernel defines a positive measure
dpiro(7) := 5= Pr(0 — 7)d7 on [—m, @) with [7_dpure(7) = 1 by the second
property of the Poisson kernel. Therewith, one sees that

1/p

P < [T 1F@) duro(r) < (7 15 duro(r))

where the second inequality was obtained by applying Holder’s inequality with
an arbitrary 1 < p < co. One obtains

1 " i0 1 " T iT
1R = 5= [ imenrar< o [ [ irenran o
1 s

()7 a0 = | £}

:5 -

using Fubini’s theorem (to exchange the order of integration) and
J7_dpre(r) = 1. This proves (5.10) for p < oo. The statement for p = oo
follows directly from

1E()] < J7 1@ dpro(m) < 1 fllse J7, dpno(7) = [[flloc -

To prove (5.11), we use that C(T) is dense in L? and apply Theorem 5.1.
Let € > 0 arbitrary and choose g € C(T) such that ||g — f||, < €/3 and set
G, (e%) := (Pg)(re'?). Then

||Fr - pr < ”Fr - G”‘HP + ||GT _g||p+ Hg_ f”p

Since F,(el) — G,.(e') = (B[f — g])(re'?), it follows from (5.10) that || F, —
Grllp < lf—9llp < €/3. Moreover |G —g|l, < [|G—g|loo and by Theorem 5.1,
there exists an Ry < 1 such that |G, — g|loc < €/3 for all » > Ry. Altogether
this shows that ||F,. — f]|, < € for all » > Ry which proves (5.11). O

Finally, we consider the Poisson integral on spaces C, (T) of smooth func-
tions on the unit circle, as introduced in Section 1.3. Here, it will depend on
the majorant w whether the Poisson integral is bounded or not. The following
theorem gives necessary and sufficient conditions on the majorant w such that
L :C,(T) — C,(D) is bounded.

Theorem 5.4. Let w be a majorant. Then the Poisson integral B : C,(T) —
Co(D) is bounded if and only if w is a weak regular majorant of type 2. In
other words, there exists a constant C = C(w) such that

1B e, @ < CW) Ifle, (5.12)

for all f € C,(T) if and only if w is a weak regular majorant of type 2.

This theorem states that if f € C, (D) is given with a regular majorant of
type 2 then the modulus of continuity of the Poisson integral B f is always
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upper bounded by the same majorant w in the closed unit disk D. At all
points z € D, the Poisson integral (B f)(z) is holomorphic. It easily follows
(see proof) that P f belongs to all spaces C, (D) with an arbitrary majorant w.
Thus, the non-trivial statement of this theorem is that the boundary function
(BSf) (), 6 € [—7,7) again belongs to C,(T) as long as w is weak regular
of type 2. For the proof of this theorem, we will need the following auxiliary
lemma.

Lemma 5.5. Let w be a weak reqular majorant of type 2. Then there exists a
constant C' such that
s it it 2 _
1 w(|e e )(1 —1r9) dTSC’w(l r)
21 J_ 1 —2rcos(t —t) + 12 r

(5.13)

for0<r <1 and for allt € [—m, 7).

Proof. Tt is not hard to see that |el™ — e'!| < |7 — t| and that there exists a
constant C; = 4/72 such that 1 —2rcos(r —t) +12 > (1 —r)2 4+ Cy 7 (1 — t)°.
Therewith, the following upper bound for the left-hand side of (5.13), denoted
by L(t), is obtained

1—7r2 [T w(|T —1t|)
Lt < 27 /ﬂ(lr)2+01(rt)2

1—r2 [7 w(s)
< d .14
- 7 /0 (1=r)2+C4s? y (5.14)

for all ¢ € [—m, ). The last inequality was obtained by the substitution s =
T —t and using that the integrand is a positive function. Now, the right hand
side of (5.14) is split up into a sum of an integral from 0 to 1 — r, denoted
by L1, and an integral from 1 — r to m, denoted by Ls. To obtain an upper
bound for Ly, it is used that w(s) is a monotone increasing function and that
Cl 82 Z 0:

I, < (1—7‘2)w(12—7") 17Tds < I+7r)r w(l—r)
m(1—7r) 0 T T

2w(l—r)
T T

Similarly, the following upper bound for Ly is obtained

1+r T w(s) 2C; w(l—r)
Ly < 1- ds< ——= —~— 2
2_71'017"( 7‘)/1 52 S_7TC'1 r

-

using that w is a weak regular majorant of type 2. These two upper bounds
together with (5.14) give statement (5.13) of the lemma. O

Proof (Theorem 5.4). 1) Sufficiency: In the first part, it is shown that if w is
weak regular of type 2 then ‘B is continuous. To this end, we have show that
there exists a constant C'(w), which depends only on the majorant w such that
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[(BSf)(z1) — (PBS)(z2)| < C(w)w(|z1 — 22|) for all 21, 2o in the closed unit disk
D if and only if w is weak regular of type 2.

First, we note that for all z1, z5 strictly inside the unit disk such a constant
C(w) exists for every arbitrary majorant w. This follows easily from the fact
that (Bf)(z) is harmonic in D. Indeed, we know that B f is the real part
of the Herglotz-Riesz transform R f (cf. (5.7)), which is an analytic function
inside the unit disk. Moreover, by the maximum modulus principle for analytic
function [(Rf)(2)] < |fllec < Ci(w) || fllc,(m) for all z € D, where the last
inequality follows from the properties of functions in C,(T) with a certain
constant C}(w), which depends only on the majorant w (cf. Section 1.3). By
a simple application of Schwarz Lemma (see e.g. [70, § 12.5]), the modulus of

the the first derivative of Rf can be upper bounded as follows

2|fllee _ 2C1(w)
TP = T J2P

(Rf)(2)] <

I flle,cm forall zeD.

Consequently, for all points 21, zo with |z1], 22| < 1/2, we obtain

|(Rf)(21) = (Rf)(22)] <8C1(w) [ flle.,(my 21 — 22 -

Finally, we use that w(7)/7 is non-increasing and that |z; — 23| < 1. This
implies that w(|z1 — 22|)/||z1 — 22| > w(1). Noting again that B f is the real
part of Rf, we get

B0 = BN < 8 e ol - )

for all z7, zo with |21],|22] < 1/2, and for every arbitrary majorant w.

It remains to study the behavior at points z1, z5 lying close to the boundary
of the unit disk. Thus, without loss of generality, we consider three point
21 = riel, zp = rpei®2) and z = rie'? with 1/2 < ri,ro < 1 and with
t1,t2 € [—m,m). The triangle inequality gives

[(BS) (21) = (BS) (2)]
<IBS) (z0) = (B G+ IBS) (2) = (BS) (z2)] - (5.15)

The first term on the right hand side becomes

s

[BS) (™) = (BF) (me™)| < o / T = f(elTHD)| Py (7) dr

—T

< flleyemy @ (I =€) <2 [ flle, ey w (21 —2)) - (5.16)

Here, the last inequality follows from the obvious relation |z; — 2| < |eitt —ei?2|
and by using that w(t)/t is non-increasing. Note that this result implies that
the function defined by g(e'*) := (P.f)(rie'?) is an element of C,(T).

Next, the second term on the right hand side of (5.15) is investigated. Without
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loss of generality, it is assumed that ro > rq. First, we consider the case that zo
lies on the unit circle, i.e. that 7o = 1. Using that lim,_; (Bf) (re'’?) = f(e'2)
and that ffﬂ Pr(1)dr = 27 for all 0 < r < 1, the second term on the right
hand side of (5.15) becomes

|(BF)(rie'*2) = f(e*)] =

L /Tr [f(e) = f(e")] Pyt — 7)dT

2 J_,
™

1 iT i
<Mfllesry 5 [ @ (€7 =€) Pri(ta =) dr

—T

<2C |flleyry @ (X =r1) <20 [Iflle iy @z ==l) - (517)

Here, the first inequality is a consequence of f € C,(T) whereas the second
inequality follows from Lemma 5.5 with a certain constant C5, and using
that r; > 1/2. Now we consider the case ry < 1 and define the function
g(e't) := (B f)(ree'’). As a consequence of the first part of this proof, g € C, (T)
with [|gllc, (1) < 2| fllc, (r)- Therewith, the second term on the right hand side
of (5.15) can be written as

[(B) (2) = (BS) (22)] = |(Bg) (&™) — (Pg) ()
<4Cy | flle,mw(l —2),

r2

using (5.17) for the last inequality. Since 7o > 1/2 and because the majo-
rant w(t) is an increasing function, it holds that w(*-") < w(2[r2 —m]) <
2w(re — 1), whereas the last inequality follows from the fact that w(t)/t is
non-increasing. Because |z — 22| = 192 — 11 we therefore have

[(BS) (2) = (BS) (22)] <8Ca flle,m wllz = 22]) - (5.18)
Using (5.16) and (5.18) in (5.15) gives

((BS) (z1) = (BS) (z2)] <2 | flle, ) w21 = 2D) +8Ca || flley (my wllz = 22]) -

Since |21 —2z| < |21 —22] and |z—22| < |21 — 22| and because w(t) is an increasing
function, this gives |(Bf) (21) — (Bf) (22)| < 2+ 8C2) || flle.,(my w(lz1 — 22]),
and this is what we wanted to show.

2) Necessity: It will be shown that if P : C,(T) — C,(T) is continuous
then w is weak regular of type 2. We assume that there exists a constant C'
such that (5.12) holds. This implies in particular that Pf € C,(T) for all
f € Cu(T). Next, the special function f;(e'™) := w(|7]) is considered. Using
the properties of a majorant, it can be verified that f; € C,(T) and therefore
that P f1 € C,(T). This implies that there exists a constant C3 such that for
al0<r<landal - w<7<m

|(Bf1)(re'™) — (Bf1)(€7)] < Csw(l—7)
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holds. This last inequality holds in particular for = = 0, i.e.

[(BS)(r) = (BA)A)] < Csw(l — 7). Because (Bf1)(1) = f1(1) = w(0) =0

and because f; is non-negative and even, this last inequality becomes

L ) e A < Gyl - )
= ") —————— — dr w(l—r).
Tty 1—2rcost+r2  — °

Next, we derive a lower bound for the Poisson integral on the left hand side,
which will finally show that w is weak regular of type 2. To this end, the
denominator of the kernel is written as (1 — r)? + 2r [1 — cos 7] and upper
bounded using the inequality 1 — cos7 < 72/2. The nominator of the kernel
is lower bounded by 1 —r < 1 — 72 and by increasing the lower integration
limit the value of the integral decreases since the integrand is non negative.
All this gives finally
1—r (7 ‘ dr

b P T S Ol ).

Since the integration variable 7 is greater than (1—r), it follows that (1—r)?+
72 < 272, Using this in the above inequality and recalling that fi(e'™) = w(7)
for all 7 > 0 gives

(1 r)/lﬂ “’T(? dr <27 Cyw(l — 1)

—-r

which shows that w is weak regular of type 2. 0O

5.3 The Conjugate Poisson Integral

The Poisson integral (f)(z) converges (in norm) to f as |z| — 1 for all
functions f in the spaces LP, C(T). This result was obtained in the pre-
vious section easily from the fact that the kernel of the Poisson integral
is an approximate identity. The kernel of the conjugate Poisson integral
does not behave like an approximate identity. In particular, it holds that
5= |7 |1Qr(7)|dr = 2log[(r + 1)/(r — 1)], which goes to infinity as r — 1.
However, one can show that for every f € L! the conjugate Poisson integral
(Bf)(rel) has non-tangential limits

flet) = liml(Qf)(reit) for almost all t € [—m,7) .

The linear mapping $ : f — fis called the conjugate mapping or the Hilbert
transform of f. Starting with (5.6), one can show (see e.g. [41, Chapter III])
that f is given by the principal value integral

o . . 1 i(t+7)

F(e) = (9f)(e") = lim - ACast (5.19)

=0 27 e<|T|<m taH(T/2)
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for almost all ¢ € [—m, 7). Since the kernel of the Hilbert transform

1 sin T
= = 5.20
H(T) tan(r/2) 1 —cosT (5:20)
has a singularity at 7 = 0, the truncated Hilbert transform
. 1 f(eilT+0)
c .= — ——>d 5.21
BN =5 [ i 21

is used in the following to investigate the existence and boundedness of the
Hilbert transform. Here, the integration over the singularity is left out, and
the Hilbert transform is obtained by letting ¢ — 0, i.e.

Flel) = (9)(e") = lm (9 f)(e)

5.3.1 Boundedness of the Hilbert transform

As in the case of the Poisson integral, we consider the boundedness behavior
of the Hilbert transform on the spaces LP, C(T), and C,(T) and start again
with LP. Suppose that f € LP for some 1 < p < oo. Does it follow that the
conjugate function f = $Hf belongs also to LP? The answer is affirmative if
1 <p<oo.

Theorem 5.6 (M. Riesz). Let 1 < p < oo. Then there exists a constant
C(p), which depends only on p, such that

1fllp =191, <CW) Ifll,  for every f € LP(T) .

The proof of this classical theorem, due to Marcel Riesz, can be found in many
standard textbooks (e.g. [41, 48, 70, 92]). Therefore it is not presented here.
However it is important to note that for p = 1 and p = oo the above theorem
does not hold. This can be verified by considering some counter examples.

Ezample 5.7 (counter example for p = co). In the case of p = 0o, we consider
the partial sums fy and its conjugate fy given by

In(eT) =230 sintkr) and  fy(elT) = 2 37 | colkr)

respectively. The function fy is just the partial Fourier series of the function

%7’—1—1, T € [-m,0)
ft)y:=<¢0, T=0
%T—l, T € (0,7]

which is known to be uniformly bounded by || fn|lcc < 1.117 for all N € N.
Consequently, the limit f = limy_ fy is an element of L°°. However, for

the partial sums of the conjugate functions f(ei”) at 7 = 0 holds
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~ N+l da
Ifn(1)] = EkNﬂ% > [ 4% = log(N +1) gradeh

Therefore, the conjugate function $Hf = ]”v = limy_ 00 fN of f cannot be an
element of L*°.

Ezample 5.8 (counter example for p = 1). For the case p = 1, one considers
the functions fy with the conjugate functions fy given by

. N k rs i (k
In(em) =30 Ccl)(s)(g kT) and  fn(e'") = Zk 2 S‘fég;:

respectively. The series {1/log k}%2 , is convex and converges to zero as k —
oo. Therefore, Proposition 5.15 in the appendix implies that fy converges to
a nonnegative function in L' as N — oco. However, the limit of fx is not an
integrable function. To see this, we consider the functions

N(T) = fn(e) +ifn(eT) = o, % .

By this construction gy(z) is an analytic function for every z € D and all
N € N, but Hardy’s inequality (Theorem 2.12) shows that the limit function
limpy .00 gn is not an element of H! because

N 1 N+1 1 N+1 g,
> k=2 &41) Togk = 2k=3 % gk = J3  wiogw = loglog(N + 2) Noo O
This implies that ||gx||1 — 0o as N — oo, and since ||gn |1 < ||fn 1 + ||fN||1,
it follows that || fx|l1 — oo as N — oo and limy .o fn is not in L.

The above result of M. Riesz also does not hold for the space of continuous
function. This is again verified by a counter example.

Ezample 5.9 (counter example for C(T)). Consider the functions fx with the
corresponding conjugate functions fxn given by

(k rl i (k
( ) Zk 2 Skmlong) and fN(elT) - Zk 2 Ckoslog‘;ﬁ‘ :

The series fy converges uniformly for all § € [—m,7) as N — oo (by Theo-
rem 1.3 in Chapter V of [92]). Therefore the function f(e'™) = 3,2, S,:nlO’;T,g
is a continuous function on T. _

However, the corresponding conjugate function f is not continuous on
C(T). To see this, consider the partial sums

ikT

iT iT s it N e
gn (€)= () +ifn(e) = 200 5 TesT -
Then the same calculation as in Example 5.8 shows that

N
vl =X tiogs ———

N—o0

which implies that gy, and consequently fN, does not converge to a continuous
function as N — oo.
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Thus if the function f is continuous, the Hilbert transform $f need not be
continuous and may even be unbounded at some points. By restricting the
domain of the Hilbert transform to a subset of C(T) one may achieve that the
Hilbert transform of all functions from this subset is a continuous function.
In the following we consider the subspaces C,(T) C C(T) of smooth functions,
and the subsequent lemma gives sufficient conditions on the majorant w such
that the Hilbert transform of every f € C,(T) is a continuous function.

Lemma 5.10. If w is a weak regular majorant of type 1 and if f € C,(T)

then the Hilbert transform f(elt) = ($f)(e') exists for all t € [—m,7) and is
continuous.

Proof. Let € > 0 and consider the truncated Hilbert transform $.f (5.21)
which may be written as

. T op(eltHT)y _ f(el(t—T)
(9ef)(e") = %/6 . tazl(T;;() ) dr

Using the assumption that f € C,(T), one obtains an upper bound for the
modulus of . f by

dr

oy < L [T L) — e+ |re) - )
|(ﬁff)(e )| s 277_/6 tan(7/2)

1 ™ w(\ei(HT) _ eit|)
1flle. cry ;/6 WdT

using that |ei” — 1] < 7 and that w(7) is an increasing function. With
tan(r/2) > 7/2 for all 0 < 7 < 7, the upper bound becomes finally

IN

T w(r)

. 2 2
(BE] < Wleun = [ S ar < e, = Colm).

The last integral always exists, since w is a weak regular majorant of type 1.
This result shows that |($c f)(e)] is uniformly bounded for all ¢ and e. There-
fore, H.f converges to the Hilbert transform $f as e — 0.

The continuity of $f follows from the fact that f is Dini continuous. Let
wy be the modulus of continuity of f. Then f is said to be Dini continuous if
there exists an a > 0 such that

/aLf(T)dT<oo.
0

T

Since f € C,(T), we have that wy(7) < || fll¢c, () w(T) (cf. Section 1.3). There-
fore the Dini continuity of f follows from the weak regularity (of type 1) of
the majorant w. The proof that the Hilbert transform of every Dini contin-
uous function is continuous omitted here. But a proof can be found in [41,
Chapt. III, Theorem 1.3]. O
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Thus, for every f € C,(T) with a weak regular majorant w of type 1, the
Hilbert transform f = 9 f will always exist and fWiH be a continuous function.
However, the conjugate function f does not belong to C,,(T), in general, under
these conditions on w. Nevertheless, the next theorem will show that if w is
additionally weak regular of type 2, the Hilbert transform $f will always
belong to C,(T), and § : C,(T) — C,(T) will even be a continuous mapping.

Theorem 5.11. Let §) be the Hilbert transform on the domain C,(T). If w is
a regular majorant, then there exists a constant C(w), which depends only on
the magjorant w, such that

[9fllc.ry < C@) I flleaery  for every f € Cu(T) .

For the proof of this theorem we need an auxiliary lemma which characterizes
the smoothness of the truncated Hilbert transform (5.20).

Lemma 5.12. Let w be a regular majorant and let f € C,(T). Then there
exists a constant C' such that

[(Bef) () = (9ef) ()] < Cfllc.,(my wle) -

Proof. Since the kernel H(7), given in (5.20), has a singularity at 7 = 0. It
will be advantageous to separate the integration of the Hilbert transform into
a regular part and a singular part. Therefore, the kernel (5.20) of the Hilbert
transform is written as

1 2 7 — 2tan(7/2)

tan(r/2) == +K(r) with K(r)= “rtan(r/2)

and it is easily verified that () is continuous and bounded by |K(7)| < 2

for all 7 € [—m, 7]. With this separated kernel one obtains

|(9ef) () = (9ef) (e"2)] < +

s T

1 I(r+t1)) _ f(el(T+t2)
L[ fdmopene),
e<|T|<™

1

tlon

/e<rl<7r {f(ei(ﬂrtl)) - f(ei(THz))] K(r)dr

The first and the second term on the right hand side of this inequality are
denoted by |T3| and |T5|, respectively. For |T| an upper bound is immediately
found using that f € C,(T) and that () is integrable

ITo| < 2| fllewm w (It —t2|)A IK(T)| d7 = Cr, | fllc, () w (It1 — t2]) -

Now ¢ is chosen to be € = |t; — t2| /2. Therewith the previous bound becomes

|T2| <2 Cr, || flle, (myw (€) - (5.22)
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The first term |T7] is written as the difference of two integrals. After a variable
substitution in both integrals, |T1| becomes

1 . .
i< |z [ 1) - se) (7t - ) o]+
" ”/utz) e W/L(m ot O

The three terms on the right hand side of the last inequality are denoted by
|L1], |Lo| and |Ls|, respectively. The integration intervals in these integrals
are defined as I.(t;) :={r:t;—e<7<t;+etand [y ={r € [-m,7m) : T ¢
I.(t1), 7 ¢ I.(t2). Now upper bounds are derived for all three terms separately.
First, |L1] is considered. Because of the special choice for e, it is |[t; — ta]| = 2¢
and it holds that |7 — t2| > |7 — t1] /3 for all 7 € Iy. Therewith, the following
upper bound for |L;| is obtained

2 ity _ ity —
D LR L s
1o [(tr = 7)(t2 = 7)] S Jeglr-tilgn [T —
(5.23)

oom
using the assumption that f € C,(T). After the substitution s := 7 — ¢; this
bound becomes

"u(s)
LI 2 fleme [ 2P < Rl mCul@ G20

using that w is weak regular of type 2 and in particular that w satisfies (1.13).
For the term |Ls| the upper bound

to+e

—t) € w(s)
Ly <1 / 70')“7 War<?t / —~ds
Lol < 2l [ T € E e |

is obtained using again that f € C,(T) and that |t; — t3] = 2e. Since w is a
regular majorant, it holds that w(3¢)/3e < w(e)/e and there exists a constant
C such that (1.12) is fulfilled. Therewith the upper bound becomes

|Lo| < 2 (| flle, my Cw(e) - (5.25)

With similar arguments and using again that |7 — t3| > |7 — 1] /3, an upper
bound for the last term |Ls| is obtained

|Ls| < 2 1Iflle, x) Cwle) - (5.26)
The three bounds (5.24),(5.25),(5.26) give an upper bound for |7} |:
71| < Cry fllgum w(e)  with  Cn, = 2C.

Together with (5.22) one obtains the desired statement with C' = Cp, +2Cr,.
O
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Proof (Theorem 5.11). It has to be shown that there exists a constant C such
that for an arbitrary f € C,(T)

™) = Fe)| < Cu [ fllewmyw(le™ —e2]) for all ty, 15 € [~m,7)
By the triangle inequality, it holds that
[F(e) = F(e'=)] < [F(e") = (9ef)(™)]
+\ Hef) e‘“> (ﬁf @™)| + [(9ef) (™) = f(e™)] . (5.27)

At the beginning, we consider the first and the third term on the right hand
side of this inequality. By Lemma 5.10 the Hilbert transform f exists under
the above conditions. This means in particular that the integral in (5.21) exists
for € — 0 and therefore it holds that

. ) € ei(t )\ _ eit
Fo) = o) = 5 [ AT g

using that tan(7/2) is an odd function. Applying similar arguments as in the
proof of Lemma 5.10, and using that w is weak regular of type 1, one easily
obtains

Fte) = 3D < Wleun = [ A ar < 21 leucm (0

for all t € [—m, 7). This is an upper bound for the first and the third term
on the right hand side of (5.27). Moreover, by Lemma 5.12, the second term
on the right hand side of (5.27) is upper bounded by C3 || f|lc, (1) w(€) with a
certain constant Cs. By choosing € = |e®t — el?2|/2, (5.27) becomes

| F(el®) — f(el'2)] < (Co+ s+ Ca) || flley mywle) -

This is what we wanted to show. O

5.3.2 Boundedness of the Conjugate Poisson Integral

To every function f on the unit circle T the Poisson integral B f defines
a harmonic function in D. If f belongs to C(T), LP with 1 < p < oo, or
C,(T) with a weak regular majorant of type 2, then, as it was shown in
Section 5.2, the Poisson integral (B f)(rei) converges to the boundary function
f as r — 1 in the norm of the actual Banach space. Moreover, the conjugate
Poisson integral £ f is the harmonic conjugate of B f in the unit disk. Also this
harmonic function is uniquely defined by the Poisson integral of its boundary
values on the unit circle, and since the Hilbert transform was defined as the
limit of (Qf)(rel’) as » — 1, the conjugate Poisson integral of f may be
written as the Poisson integral 3 of the conjugate function f: Hf, ie.
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Q) = BNHE) = PBH)(), zeD.

Since we already characterized the boundedness behavior of the Poisson inte-
gral B and of the Hilbert transform $), we get immediately the following two
results on the boundedness of the conjugate Poisson integral. We start again
with the classical result on LP-spaces:

Theorem 5.13. Let f € LP with 1 < p < oo and set F,(e?) := (Qf)(rel?).
Then there exists a constant C(p) which only depends on p such that

|Frlly < C@Ifllp  forall0<r<1.
Proof. Since F,.(e?) = (Bf)(re'?), Theorem 5.3 and 5.6 imply that

1Ev]lp < 1fllp < Co) 1f [l
for every f € IP and all0 <r < 1. O

Since the Hilbert transform is unbounded in the case of p = 1 and p = oo
also the conjugate Poisson integral is unbounded in these cases. For the same
reason, £) is an unbounded operator on C(T). However, for the subspace C, (T)
of smooth functions on the unit circle, we have sufficient conditions for the
boundedness of the conjugate Poisson integral.

Corollary 5.14. Let w be a regular majorant. Then the conjugate Poisson
integral Q : C,(T) — Cu (D) is bounded, i.e. there exists a constant C' = C(w)
such that

19, < C@) Ifleury  forall f€CuT).  (5.28)

Proof. The statement follows from Theorem 5.4 and 5.11. Because if w is weak
regular of type 1 and type 2 then there exist two constants Cy(w) and Cs(w)
which depend only on the majorant w such that

19 e 5 = 197l 5) < o) | Fllewry < Ca(e) Cs () I ey
for all f € C,(T). O

Thus, if w is weak regular of type 1 and 2, the conjugate Poisson integral
is bounded on C,(T). Thereby, the weak regularity of type 2 of the majorant
w guarantees the boundedness of the Poisson integral, whereas the weak regu-
larity of type 1 is additionally necessary to guarantee the boundedness of the
Hilbert transform.

Notes

Textbooks related to this section include [1, 41, 48, 70, 92], among many
others. Some of the results concerning the C,, spaces appeared in [20].
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Appendix — An Auxiliary Result

Proposition 5.15. Let {a(k)}>, be a real and convexr sequence with
lim,—.oo a(k) = 0. Then the series

(o)
ao
5 + ; a(k) cos(kT) (5.29)

converges for all T € [—m, ) except T = 0 to a nonnegative function ¢ € L*
with Fourier series (5.29).

Remark 5.16. The convexity of the series {a(k)}}2, means that for all k the
following always holds

a(k +1) < 3 [a(k) + a(k +2)] .

Proof. Let Aay = a(k + 1) — a(k) and A%a, = A(Aay). Then the convexity
of {a(k)} implies that A%a; = Aapy1 — Aax > 0 which shows that Aay is
a monotone increasing sequence. Since a(k) — 0 also Aap — 0. Therefore
Aap <0 for all k.

Let Sy(1) = 9 + Zszl a(k) cos(k7) be the N-th partial sum of (5.29).
Two successive summations by parts give

N—

l\')

1
5 AQCLk k + 1 f ( )
k=0
— 2 Aan_1 NFy_1(1) + 3 a(N)Dy(r) (5.30)

in which Dy and Fy are the Dirichlet and Fejér kernel given by (2.10) and
(2.16), respectively. Let € > 0 arbitrary and set I. := (—¢,¢€). The Dy (1) as
well as N Fy_1(7) are obviously uniformly bounded for every 7 ¢ I., and
since a(k) — 0 as well as Aap, — 0 as k — o0, the last two terms in (5.30)
vanish as N — oo. Consequently Sy (7) tends to

s(t) = % Yoo A%ay (k+1) Fo(r) .

Since (k + 1) F,(7) is uniformly bounded for every 7 ¢ I. and since
Zé\;o A%ap = Aayyy — Aag — —Aag > 0, the series of s(T) converges uni-
formly for every 7 ¢ I.. Therefore, s(7) represents a non-negative continuous
function for every T # 0. Moreover, s is integrable on [—m, 7], because

1 [" 1 T 1 —
by |s(m)|dr = EZAQGIC (k+1) Fn(r)dr = §ZA2ak (k+1)
- k=0 k=0

—T

using the approximate identity property of the Fejér kernel (cf. Proposi-
tion 2.3), and it remains to show that the last sum converges. To this end, we
consider the equation
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a(n+1) — a(0) = Aag + Aay + -+ + Aa,
n+1
=" (n+1)A%y + (n+ 1) Aa,
k=0

where the second line was obtained by partial summation. Now we let n —
oo and obtain ZZié(n + 1)A2%a;, = a(0) < oo using that a(k) — 0, that
Aa, — 0, and that nAa, — 0. The later statement follows from Abel’s
classical theorem and from the fact that the sequence Aay, is non-positive and
monotone increasing. O
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Causal Projections

Let B C L' be a Banach space. Then to every f € B the Fourier coefficients
{f(k)}32_, exist, and one can define the causal subspace

By :={feB:f(k)=0forall k <0} (6.1)
and the anticausal subspace
_:={feB: f(k)=0forall k >0}

of B. In this chapter, we consider the decomposition of a transfer function
f € B into its causal part f. and its anti-causal part f,., given by

fo=300o f(k)e™  and =Yt o k) (6.2)

respectively. It is clear that f is the algebraic sum of its causal and anti-
causal part: f = f. + fqc. However, it is not clear at the outset whether this
decomposition defines two functions f. and f,. which belong again to B, i.e.
it is not clear whether the sums in (6.2) converge in the norm of B for each
f € B. This depends strongly on the space B. For illustration, we consider
two examples.

Example 6.1. Let B = L?, the space of all square integrable functions on the
unit circle T. Let f € L? be an arbitrary element of L? with its Fourier series
F(e9) =322 f(k)e*®. By Parseval’s identity it follows immediately that

-1

Y IF®E <l

k=—o0

[ fell2 = D B2 <|flle and | facl2 =

which shows that f € L? always implies that f. € L? and f,. € L?.

Ezample 6.2. Let B = C(T) the set of all continuous functions on the unit
circle and consider the function

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 6, (© Springer-Verlag Berlin Heidelberg 2009
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i sin(k6
Fe?) =, er . fel-mm).

This series converges uniformly for all § € [—7,7) (by Theorem 1.3 in Chap-
ter V of [92]), and therefore f € C(T). It causal part is obviously given by

fel€¥) = s 0 ls wgr @™, 0€[-mm).

As it was already shown in Example 5.9, this series diverges at 6§ = 0, and
therefore, the causal part f. of a continuous function f is not necessarily a
continuous functions on T.

This chapter characterizes Banach spaces B on which every f € B can
be decomposed into its causal and anticausal part such that f. € By and
fac € B_. The question whether or not such a decomposition is always possible
is equivalent to the question whether the projection f — f. is bounded. This
relation is discussed at the beginning in Section 6.1. Then Section 6.2 considers
the decomposition of L? spaces with 1 < p < oco. The situation we shall
discuss in more detail is that in which B is a subset of C(T). Example 6.2
already showed that C(T) itself cannot be decomposed into a direct sum of
C(T)4 and C(T)_. Section 6.3 will give necessary and sufficient conditions on
the smoothness of the functions in C(T) such that such a decomposition is
possible.

6.1 Complemented Subspaces and Projections

Definition 6.3. Let B be a Banach space and let M be a closed subspace of
B. A closed subspace N of B is called the direct complement of M in B if

B=M+N and  MNN ={0}.

In this case, we say that M is complemented in B and that B is the direct
sum of M and N, which is written as

B=MaoN.

In the above definition, it is important that the two subspaces M and N
are closed in B. It should be noted that the direct complement of a closed
subspace is not uniquely defined, in general. Moreover, not every closed sub-
space of a Banach spaces possesses a direct complement. Lindenstrauss and
Tzafiri [58] even showed that in every Banach space which is not isomorphic
to a Hilbert space there always exist closed subspaces which have no direct
complement. Later we will see several examples of closed subspaces which can
not be complemented. At the moment, we start with an important example
of subspaces which always have a direct complement.

Theorem 6.4. Let B be a Banach space and let M be a finite-dimensional
subspace of B. Then M is complemented in B.
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Proof. Assume that the dimension of M is N. Then there exists a basis
{dk}Y_, € M and a system of biorthonormal bounded linear functionals
{ex}i_, € B* such that every f € M can be written as

f=0 ) én (6.3)
Define the subspace
N={feB:c(f)=0forall k=1,2,...,N}.

It is easily verified that N is closed in B and that M NN = {0}. Indeed,
assume that f € M NN is given by (6.3), then

en(f) =0 en(f) en(dr) = cn(f) =0 foreveryn=1,2,...,N

by the biorthonormality of {¢y}~_, and {c,}i_,. But this implies f = 0.
Finally, for an arbitrary f € B, define

f=Se el or  and  foi=f—Sn elf) on

It is clear that f; € M, and since ¢, (f2) = ¢, (f) — Z,ivzl ck(f) en(@r) = 0 for
alln=1,2,---, N, it follows that f» € M. This proves that B= M eN. O

There exists a close relation between complemented subspaces and projec-
tions. This relation is considered next:

Definition 6.5. Let X be a vector space. A linear mapping P : X — X is
called a projection if

PRBS)=Pf  Sforall feX.

It is easily verified that if 3 is a projection on X then the operator Q =
J—B is also a projection on X. The projection 9 is called the complementary
projection of P. The following lemma collects some properties of the range
and null space of projections and complementary projections.

Lemma 6.6. Let X be a vector space, let P be a projection on X, and let
0 =T — B be the complementary projection. Then

(@) ZF)=A4(Q) ={fcX:Bf=[}
b) A (P)=2(Q)
() ZB)NA(P)={0} and Z(F)+ A4 (P)=2X

The simple verification of the statements is left as an exercise. Note that the
above lemma only assumes that X" is a vector space which need not be normed.
Point (¢) of Lemma 6.6 states that X is the algebraic sum of the range and
the null space of the projection 3. However, if one considers projections on
a Banach space B, the subspaces Z () and 4 (P) need not be closed, in
general, such that B is not necessarily the direct sum of Z() and A (B).
The next theorem gives a sufficient condition on the projection B in order for
the range and kernel to be closed.
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Theorem 6.7. Let P be a projection on a Banach space B. If B is continuous
on B then
B=2%(P)® N (P).

Proof. The algebraic part of the statement is equivalent to part (¢) of
Lemma 6.6. The null space A4 () is closed by Theorem 1.15 and since by
part (a) of Lemma 6.6 Z(B) = A (T — PB), and since the operator T — P is
linear and bounded whenever B is linear and bounded, Theorem 1.15 implies
also that Z(P) is closed. O

Conversely, assume that the Banach space B is the direct sum of two closed
subspaces M and N, and let f = f; + fo with f{ € M and fo € N be an
arbitrary element of B. Define the operator B on B by the equation P f = f;
for all f € B. It is easy to see that Z() = M, that A4 (P) = N and that
PB(BS) = Pf for every f € B. Thus, P is a projection of B onto M with null
space . Moreover, since the direct sum of Z () and .4 () is the whole B,
it follows that the so defined projection 8 is even continuous. This is shown
by the next theorem.

Theorem 6.8. Let B = M ® N be a Banach space which is the direct sum
of two closed subspaces M and N'. Then the projection B with range M and
null space N is continuous.

Proof. The theorem is proved with the aid of the closed graph theorem. Let
{fn}nen be a sequence in B with f,, — f and Pf, — g. Since Pf,, € M for
all n € N and since M is assumed to be closed, one has that g € M. Similarly,
since fr, — Pfrn = (T —PB)fn € N for all n € N and since N is closed, we have
that f — g € N. It follows that Bf = Pg = g. Therefore, the graph of P is
closed in B and by the closed graph theorem 3 is continuous. 0O

As a consequence of the previous two theorems, we have

Corollary 6.9. A closed subspace M of a Banach space B is complemented
in B if and only if M is the range of a bounded linear projection P : X — M.

As a first application of this corollary we prove that in a Hilbert space every
closed subspace is complemented.

Theorem 6.10. Let H be a Hilbert space and M be a closed subspace of 'H.
Then M is complemented in H with H = M & M*.

Proof. Since M is a closed subspace of H, there exists an orthonormal basis
& = {Pr}72, of M and there exists an orthonormal basis S of H which
contains @ as a subset: S = & U {5} . Thus, every f € H can be written
as

F=> e andr+ 2 pey bkt -

By Parseval’s identity, || f[|3, = >, lax]® + Y re; |bx|? and the linear oper-
ator B : H — M defined by B : f — 220:1 ar ¢y, is obviously a projection
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with Z(P) = M and A (P) = M*. Since [PSfIl5, = 357, lanl® < [ fI5;
the projection B is bounded and the statement of the theorem follows from
Corollary 6.9. O

6.2 Projections from LP to H?

The Banach spaces LP with 1 < p < 0o, p # 2 are not Hilbert spaces. By a
result of Lindenstrauss and Tzafiri [58] there always exist closed subspaces of
LP, p # 2 which are not complemented in L?. For our applications, the causal
subspace HP = Lﬁ is of particular interest. Therefore, we ask in the following
whether this particular subspace is complemented in LP. By Corollary 6.9,
this is equivalent to the question whether there is a bounded projection ¥ :
LP — HP.

We start by deriving a result, which allows us to consider only the "natu-
ral" projection from LP — HP. For f € LP, one possible projection LP — HP
is the natural projection 3, which is defined formally by

Poi Y fe 3 (ke (6:4)
k=0

k=—o0

and which is called Riesz projection. Inserting the Fourier coefficients (2.1) of
f into the sum of the right hand side of (6.4) gives a closed form expression
for the Riesz projection

B0 = 57 [ 9= L [ e Far, zep. 69

Among all bounded projections LP — HP, the Riesz projection has the re-
markable property that it is the projection with the least operator norm. This
will be proved in the next theorem. Therein, we use the following notation. If
f is an arbitrary function on the unit circle T and A € R, then f, will denote
the right-shifted (or rotated) function defined by fy(e't) = f(e!t=V).

Theorem 6.11. Let 1 < p < 0o and let € : LP — HP be an arbitrary bounded
projection, i.e. Tf = f for all f € HP and ||Tf], < C| fllp for all f € L?

with a positive constant C. Then

(B0 = 5 [ (ST (6.
and
PRI (67

Proof. First, consider for a fixed f € LP the mapping A\ — f) from the unit
circle T into LP. This mapping is continuous. To see this, we use that C(T) is
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dense in LP for all 1 < p < oo, i.e. to every € > 0 there exists a g € C(T) such
that || f — g|lp < €/2. Therewith, one obtains

LF = Fally < 1F = gllp + lg = gallp + [lgx = fallp < [lg = galloo + €

Since ¢ is continuous, there exists a constant C' such that ||g — gallcc < C'A
which finally proves the continuity of the mapping A — f) on LP. Moreover,
since ¥ is assumed to be continuous, the mapping A — (T fy)—_, is continuous
as well. This shows that the integral on the right hand side of (6.6) is well
defined.

Next, we prove the identity (6.6). Let ¢x(¢) = ¢, ¢ € T. Since ¥ is a
projection LP — HP_ it holds that T¢p = ¢y for all £ > 0. For k < 0 we set
gr = T ¢. Of course g, € HP. Consider the function f € L? given by

FO) =20 el =30 _candn(C), zeT.

Applying the projection T onto the function fy(e'*) := f(el(*-*)), one obtains
at z = pel™tN) 0 < p < 1 the HP-function

(TH)(pe ™) Z cp e FA g (pel V) + Z cp pel®

k=—o00 k=0

This term is integrated with respect to A\, which gives

1 —1
o | (Tf,\)(pe (THNYdx = chpe””—k Z ok 5 / ger(pe?) e FAdN

where gy, (pe) i= gi(pei7 V) with gi., € HP and |lgy.||, = llgs, Since
the functions gy , are analytic in D, the Cauchy integral theorem shows that
the integrals in the last sum are equal to zero for all £ < 0. But the first term
is the Riesz projection of f such that (6.6) is obtained.

Relation (6.7) follows immediately from representation (6.6), noting that
¥ is bounded and that the rotation f +— f) does not change the LP norm.
Therefore, for every fixed A, one has ||[(Tfa)=allp < |IZller—mr || f]lp- Using
this in (6.6), one obtains (6.7). O

Thus, the Riesz projection has the least operator norm among all bounded
projection LP — HP. Therefore, to investigate whether H? is a complemented
subspace in LP, we only have to investigate the boundedness of the Riesz
projection P . Because, if ‘B, is bounded, then Corollary 6.9 implies that
H? is a complemented subspace. If on the other hand, B, is unbounded, the
previous theorem shows that there exist no other bounded projector LP — HP,
and so HP would not complemented in this case.

Thus, we have to investigate the Riesz projection 4 on the spaces LP.
We note at the beginning that B is closely related to the Herglotz-Riesz
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transform R defined in Section 5.1. Comparing the definition (5.1) of Rf
with the definition of the Riesz projections (6.4) shows that

(B+N)() = 3 [(RN) + f0)]
—i[@nE@ri@nE+fo] . ep. ©68)

Theorem 6.12 (M. Riesz). Let f € L? for 1 < p < oo be a function on the
unit circle. Then there exists a constant K(p) such that

1B+ fllar < K(p) || flle
where the constant K (p) depends only on p, but not on f.

Proof. For an arbitrary 0 < r < 1 define the function F,(el?) := (P f)(re'?),
F.(e'%) := (Qf)(re'?), and G,(e?) := (P f)(re?). Therewith relation (6.8)
becomes

Gr(e?) =1 FT(eif’)Hﬁr(eie)Jrf(o)} . fel-mm).

By the definition (2.1) of the Fourier coefficient f(0), it is clear that | f(0)| <
I Il < |l fll, and since, according to Theorem 5.4 and 5.13, the Poisson and
the conjugate Poisson integrals are bounded on LP, one obtains

1Go e < 5[ ze + [ Frllze +1£(0)]]
< 5[l +C@ Il + 115]

with the boundedness constant C'(p) of the conjugate Poisson integral, which
only depends on p. Therewith, one obtains finally

B+ fllar = sup [|Grlle < K(p) [ f]lp
0<r<1

with the constant K(p) =1+ 5 C(p). O

We still have to consider the cases p = 1 and p = co. In both cases, it is no
longer true the the Riesz projection B, is bounded. Consequently, we have

Theorem 6.13. There is no bounded causal projection of L' onto H' and
there is no bounded causal projection of L> onto H.

Proof. The unboundedness of P, is proved with the same counter examples
as used in Example 5.7 and 5.8: In the case p = 1 consider the function

ir oo cos(kT . . . . iT oo exp(ikT
feT) =370, lo(gk) and its Riesz projection (P f)(e7) =D 1o, llZ)(gk ).
It was shown in Example 5.8 that f € L' but that B, f ¢ H'.
In the case p = oo one considers g(e'™) = 237, w with its Riesz pro-

jection (P1g)(e') = L 2;022 %, and its was shown in Example 5.7 that
llgllco < 0o whereas (P1g)(e'™) is unbounded at 7 =0. O
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6.3 Projections in Spaces of Smooth Functions

We saw that there exists no bounded projection of L>° onto H*°. In other
words, given an energy stable (non-causal) transfer function f € L™ of the
form

f(eiT) = Z;ozfoo f(k) etk ) TE [_ﬂ-’ 7T>

with impulse response { f (k)}22 _ ., then a simple truncation of the noncausal
part of f by f. = P f yields a causal but in general not a stable transfer
function f..

The space L*°, and in particular the causal subspace H°°, contains quite
complicated functions, such that it may not be surprising at first glance that
there exist some problems with the boundedness of the Riesz projection on
L™ — maybe just these complicated functions cause the unboundedness of
the Riesz projection. In the following, we investigate the Riesz projection
on subspaces of L> with smooth function. The first subspace which we will
consider is the set of all continuous functions C(T) C H* on the unit circle.

Theorem 6.14. There exists no bounded causal projection C(T) onto A(D).
Equivalently, A(D) is not complemented in C(T).

Proof. Tt is clear that Theorem 6.11 holds also for projections from C(T) to
A(D). The proof is even much more direct. Therefore, it remains to show that
the Riesz projection P is unbounded on C(T), but this follows already from
the counter example given in Example 5.9. O

Next, we consider causal projections on the spaces C,(T) C C(T) of smooth
functions and derive necessary and sufficient conditions on the majorant w
such that there exists a bounded causal projection of C, (T) onto A, (D). Our
approach is similar as for the L? spaces. At the beginning, it is shown that the
Riesz projection B has the least operator norm among all bounded causal
projections ¥ from C,(T) onto A, (D). Afterwards, necessary and sufficient
condition on w are derived such that . is a bounded projection C,(T) —
A,(D).

Theorem 6.15. Let w be a majorant and let ¥ be an arbitrary bounded pro-
gection T : Cy(T) — A,(D). Then P4 can be written as in (6.6) and

18+ e i) < IE ey o) - (6.9)

Proof. The representation (6.6) of the Riesz projection is verified in the same
way as it was done in the proof of Theorem 6.11.
Let f € C,(T), then by (6.6) and by the linearity of T, one obtains
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(BN~ (BN < 5 [

27 J_,

fgf)\(ei(7'1+)\)) _ Tf)\(ei(7—2+>\)) dx

IA

1 ™
3 | IEAlaslin = nhax

IN

1€lle., 1y — 4., @) I flle, my w(mi — 72l) -

Therein fy is defined by fy(e'™) = f(el"=V), and for the last line it was
used that f € Cy(T) such that fx € Co(T) with | fllc_ ) = [Ifallc(r)- The
above inequality shows that || B fllc ) < [ISllc,m)—a,m) flle,m for all
f € Cu(T) which is equivalent to (6.9). O

It remains to investigate the boundedness of the Riesz projection B,. By
Theorem 6.14, B is unbounded on C(T). However, by restricting the domain
of the operator to a certain subset of C(T), P+ may become continuous on
this subset. This is shown by the following theorem. It gives necessary and
sufficient condition on the smoothness of the functions in C(T) such that the
Riesz projection is always bounded and consequently continuous.

Theorem 6.16 (Boundedness of the Riesz projection). Let w be a ma-
jorant. Then P is a bounded projection from C,,(T) onto A, (D) if and only
if w is a reqular majorant. Thus, there exists a constant C = C(w) such that

1B+ flle, @ < Clw) [fllc,(xy for all f € Cu(T) if and only if w is a regular
magorant.

Proof. According to (6.8), the Riesz projection B can be expressed in terms

of the Herglotz-Riesz transform R given by (5.1). By the definition of the norm
in the C,-spaces (1.9), it is clear that [fo| < | fllee < [ fllc,(r)- Therefore,

the Riesz projection B is continuous if and only if the HR-transform fR is
continuous, because

19+ flle,m) < 3 (1fol + 1R le, ) < 3 0+C) Ifleuen
and conversely

195 le. @) < 1Fol + 218+ Flle @) < (L +2C2) [ Flleucn -

Therein, C7 and C5 are the continuity constants of & and P, respectively.
Therefore, it remains to prove that R : C,(T) — C, (D) is bounded if and only
if w is a regular majorant.

1) Sufficiency: The first part will show that if w is regular then R is con-
tinuous. To this end, let Rf = Pf +1Qf be the decomposition of R into its
real and imaginary parts as in (5.7). By Theorem 5.4 there exists a constant
C5 such that (5.12) holds for all f € C,(T), and by Theorem 5.14 there exists

a constant Cy such that (5.28) holds for all f € C,(T). Consequently

195 e < 1B le @) + 19Fllem) < (Cs+Co) flleun
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for all f € C,(T) which shows that R is continuous.

2) Necessity: We show that if R : C,(T) — C,(D) is continuous then
w is a regular majorant. Assume that there exists a constant Cj5 such that
||5Rf||cw®) <C(Cs ||f||cw(1r) for all f € C,(T). Since

1B e, @ < IBf+iQfllc, @) = RS lle, @) < Cs £l

it follows that also P is continuous, and from a similar inequality follows that
1] is continuous. Theorem 5.4 shows then that w is weak regular of type 2.

It remains to show that w is also weak regular of type 1. To this end, we
consider the odd function defined by

—w(7/2) sin(T) T/2<1T<m
. —w(7) 0<7<m/2
fa(e”) = w(—7) —7m/2<71<0
w(r/2) sin(—7) —nw<7<—7/2

and study the conjugate Poisson integral (Qf2)(re) = 5= [T fo(el™) Q. (t —
7)dr. Since fo and Q, are odd functions, Qfo can be written at t = 0 as

(Qf2)(r /f2 Y Q,(—7)dr . (6.10)

Using the properties of a majorant, it can be verified that the function f;
belongs to C,(T). Since 9 is also continuous it follows that there exists a
constant Cg such that

[(Qf2)(r) = (Qf2) ()] < Cew(l —7) . (6.11)

Next we consider (Qf2)(1). For this term holds

1 [ . —sinT 4 [T w(r
(2f2)(1) > ;/0 fg(e”)m dr > ﬁ/o ¥d7’ (6.12)
where the first inequality is a consequence of the positivity of the integrand
and the second inequality follows from the relations sin 7 > 2 =Z7and 1—cosT <
5 L 72 for all 0 < 7 < 7 and from the definition of fa. Note that the term on
the right hand side is equivalent to the definition of a weak regular majorant
of type 1. Therewith, it remains to show that there exists a constant C7 such
that the middle term in (6.12) is upper bounded by C7w(1 — r). To this end,

the middle term in (6.12) is written as

1

T e e

™

S’ / fa(€) Qi(—=7)dr — (Qf2)(r)| +

‘(sz)( ) — ; fz( ) Qi(—7)dr| . (6.13)

1—r
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Because of (6.10), the first term on the right hand side is equal to
[(Qf2)(1) = (Qf2)(r)| which is upper bounded by Cgw(1 —r) as (6.11) shows.
It remains to investigate the second term on the right hand side, which will
be denoted by Tp. In it, the integral which belongs to (Qf2)(r) is split up into
an integration over [0,1 — 7] and an integration over [1 — r,7]. This gives

1-r
mi<|t [ A e-nar

H2 [T pen @-n) - @il ar

1—r
(6.14)
The two terms on the right hand side are denoted by 77 and 75 and in-
vestigated separately. First, T 1 s considered. It should be noted that it can
be written as %I‘qu ng( ™) Q,(—7)dr. Since Q,(7) is an odd function,
an arbitrary constant can be added to fo without changing the value of the
integral. Therefore, the following chain of upper bounds for 7} is obtained

(a) 1 .
\T1|<—/ £2(67) = Fa€®)] 1Qu(—r)] dr
Irl<1—r

— 27

®) 1 o iT i0
Slhley [ wle™ =) |0 (=) dr

1=r rsinT

(¢) 2
SHlelcwmr)cv(lfr)*/ — 5 dr
™ Jo

1—2rcost + r?

(d)
<4l falle,(ryw(l —7)

In it, the triangle inequality was used to obtain (a), and (b) follows from
f2 € Cu(T). For (c), it was used that |e!” — ¢°| < |7/, that w is non-decreasing,
and that 7 < 1—r. To obtain (d), observe that sin 7 is a monotonic increasing
function on [0,1 — r] such that sin(7) < sin(1 —r) < 1 — r. Therewith, the
numerator of the integrand can be upper bounded by rsin7 < 7(1—7) < 1—r2,
such that the integrand becomes the Poisson kernel. This shows that the
integral is always smaller that 2.

Next, we consider the second term |T5| on the right hand side of (6.14).
Plugging in the kernels Q, and Q; and applying triangle inequality gives

(1 —r)?sint

1
=1 [ 15 dr

[1 —cosT][l —2rcosT + 12

The second bracket in the denominator may be written as (1 — )% + 2r(1 —
cosT). Next, the inequality 3 7%(1 — 15 72) < 1 — cosT is used. Since 7 < T,
it follows that % 72 < 1 — cosT with the constant ¢y = 1 — 7{—; Using this
inequality in the above equation for |T3| gives

2 (1 —7)2sinT
T < — el dr . 1
s 2 [0 e e (a9
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Now, we distinguish two cases. First we assume that r > Ry > 0 for an
arbitrary Ry < 1. Then we use that (1—7)2+cor72 > ¢or 72, that sint < 7,
and that 7 > 1 — r. Therewith, |T5| can be upper bounded by

7 < gt [ ECUIp

cgRom T2

-r

Now, we use the definition of f, and split up the integral into an integration
from 1 —r to m/2 and an integration from /2 to 7. By the definition of fs,
the integration over [—m/2, 7] will only give a certain constant Cg. Therefore,

we obtain
/2 o(r
(1—7«)/1 (2)d7+08(1—r)] .

T3] <

Ry T

It was already shown in the first step of this proof that the majorant w is
weak regular of type 2. Therefore, the first term in the brackets is upper
bounded by Cyw(l — r). Moreover, since w(7)/7 is non-increasing it holds
that (1 —r) < w(l — r)/w(1). Altogether, we get that |Tz| < Ciow(l —r)
with a certain constant Cqg. It remains to consider the case that r < Ry < 1.
To this end we use the following obvious relations in (6.15): sinT < 1 and
(1 —=7)2+corr? > (1—r7)2 This yields the upper bound

|T2| < 2 1—r / |f2(e )| dr
1

Co T l—Ro 7'2

-Tr

Now we can proceed as in the case r > Rp > 0 and also obtain |T3| <
C11 w(1 —r) with a certain constant C1;.

Collecting the upper bounds for |T5|, |T1|, and |Tp| and substitute them in
(6.13) and (6.12) shows that there exists a constant Ci2 such that

/1_T @ dr < Ciaw(l—r1)
0

-
which proves that w is weak regular of type 1. O

Since the Riesz projection simply truncates the left side of the Fourier se-
ries, the theorem implies that the truncation error || f — B4 f|lc, (r) is bounded
for all f € C,(T), because

1F=B+flleom < I llcom+1B+Flleom < (1 + [1B+llesmy—anm) £l

where the last inequality is a consequence of the continuity of B .

Note that Theorem 6.16 does not say that f; =B, f becomes necessarily
unbounded if f € C,(T) with a non-regular majorant w. If w is not regular,
it is only no longer possible to control the modulus of continuity of f. For
instance, if f € C,o(T) with a weak regular majorant w of type 1, then
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an analysis of the proof of Theorem 6.16 shows that f, is always bounded
(IIfllec < o0) and therefore an element of A(D), but fy does not belong to
A, (D), in general. However, if f is assumed to be only continuous then f,
may become unbounded. It can be shown [8] that to every set E C [—m,7) of
measure zero there exists a function f € C(T) such that

1irq |fi(re)| =00 forallT € E . (6.16)

According to a classical result of Kolmogorov [55], it holds for every f € L(T)
that the set £ C T for which (6.16) holds is of measure zero. Thus, with re-
gard to the divergence behavior toward T, the Riesz projection of continuous
functions behaves as bad as for L'-functions. Even if f is absolute continuous,
no improvement of this divergence behavior can be observed [11]. This bad
convergence behavior of f; has important consequences for several applica-
tions. In the determination of the Wiener filter, for instance, this divergence
of f+ may result in an unbounded (i.e. unstable) Wiener filter if the given
spectrum is only continuous [11]. All this emphasizes again the importance of
the spaces C,(T) of smooth functions in which such a complicated behavior
of the causal projections does not occur.

6.4 Inner-Outer Factorization on Subspaces of H*°

As an application of the previous results, this section considers the inner-outer
factorization in subspaces of H>. Every f € H® possesses a unique (up to a
unitary constant) inner-outer factorization f = fr fo into an inner function
fr and an outer function fo which both belong again to H™ (cf. Sec. 2.2).
However, if one considers subspaces of A C H®, this result may no longer
hold. Of course any f € A C H* has an inner-outer factorization in H>°
but the factors f; and fo do not belong to A, in general. For example, if
f € A(D) C H*, its outer functions fo may not belong to the disk algebra
A(D). In this section, we characterize subspaces A C H* such that the inner
and outer factors of every f € A belong again to A.

6.4.1 Scalar Case

The subspaces of H* on which the inner-outer factorization exists, will be
characterized in terms of two properties of certain Banach algebras which are
formulated using Toeplitz operators. Given a function ¢ € L, the Toeplitz
operator T, associated with ¢ is defined by

_ 1 (e Qf©)
(To) () = 3 [ LT ac = B () (617)
for all f € H' and z € D, where 3, is again the orthogonal Riesz-
projection (6.5) from L? to H?.
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Definition 6.17 (I-property). A subalgebra A € H™ is said to have the
I-property if all f € A which are invertible in H* are also invertible in A,
i.e. if from f~1 € H>® always follows that f~! € A.

Definition 6.18 (K-property). A subalgebra A C H™ is said to have the
K-property if for all ¢ € H> hold that T5(A) C A. It is said that A has the
strong K-property if in addition there exists a constant C such that

1Tz flls < C llelloo [1F1]a - (6.18)

The next two theorems show under which conditions on the majorant w,
the spaces A, (D) posses the I- and the K-property, respectively.

Theorem 6.19. Let w be an arbitrary majorant. Then A, (D) has the I-
property.
Theorem 6.20. Let w be a reqular majorant. Then A, (D) has the strong K-
property, i.e. for all o € H* and f € A, (D) holds

1T sy < C ol 1F1a o - (6.19)

Proof (Theorem 6.19). We assume f € A, (D) and f~! € H®. This means
that sup|,|<1 ‘f‘l(z)| < 00, which shows that there exists a constant § > 0
such that |f(2z)] > § for all z € D. It follows that there exists a constant C
such that for all 21,20 € D
‘ 1 1
f(z1)  f(z2)
using that f € A, (D). This shows that indeed f~! € A, (D). O

< 5 (1) = £(z2)| < Cu (1 = 2a)

Theorem 6.20, concerning the K-property of A, (D), will be proved using
a technique which is called pseudoanalytic extension. To this end, we need
some further notations. In what follows, D_ = C \ D denotes the outside of
the closed unit disk. Furthermore, let z = z+iy be a complex number, then we
write z* := 1/Z for all z € C\ {0}. The Cauchy-Riemann differential operator
is defined, as usual, by 0 := £(0/8z + i 0/8y), and C*(D_) is the set of all
continuously differentiable functions on D_.

The following lemma gives a characterization of the functions in A, (D),
in terms of the existence of a so called pseudoanalytic extension of f onto the
outside of the unit disk D_. The proof of this lemma is omitted here but it
can be found in [32, Lemma 7].

Lemma 6.21 (Pseudoanalytic extension). Let w be a regular majorant
and f € H*®. Then f € A,(D) if and only if there exists a function F €
CYD_)N L* and a constant C' such that

zemljfnz—( F(z) = f(C) , ae (€T (6.20)
|5F(z)| <C wizl=1) , forall ze D_ . (6.21)

T -1
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Remark 6.22. By (6.20) F is an extension of the function f given on T to
the outside of the unit disk. However, by (6.21) this extended function F' is
not (quite) analytic in D_ since OF # 0. This is the reason for the notion
of "‘pseudoanalytic extension"’. Such pseudoanalytic extensions also exist for
other classes of smooth functions (see e.g. [34]).

With the help of the pseudoanalytic extension, we are able to prove the
strong K-property of A, (D).

Proof (Theorem 6.20). Set g := T f. It has to be shown that g € A, (D) for
any f € A, (D). Since g is the orthogonal projection of f onto H?, g can be
written as

g=%f—h, aeonT (6.22)

where h € H? with h(0) = 0. Now let F' be the pseudoanalytic extension of
f according to Lemma 6.21, and define by ®(z) := ¢(z*) and H(z) := h(z*)
two analytic functions for z € D_. Finally set

G(z):=F(2)®(z) —H(z) forallzeD_.

We show that G is a pseudoanalytic extension of g according to Lemma 6.21.
Clearly, G is continuously differentiable in D_ and by the properties of the
Riesz-projector PB4, G is bounded in D_(R) = {z € C: |z| > R} forall R > 1.
Thus, G € C}(D_) N L>*(D_(R)) and because of (6.22) and the definitions of
F, ®, and H it holds that G|y = g|r. Since ® and H are analytic in D_, it
follows that G = ® - OF and therefore

w(lz] - 1)

‘EG(Z)‘ < ||(I)||H°0(]D> ‘QF ‘ hS 1|Z|7*1

(6.23)
for all z € D_ and with a certain constant c;, where it was used that F
satisfies (6.21). Thus, G satisfies the conditions of Lemma 6.21 which shows
that g € A, (D).

It remains to show that for g = 7 f the upper bound (6.19) exists. It
follows from (6.23) that ¢’(z) < [|¢llge |f'(2)| for all z € D, using that
|0G(2)| = |/ (z")| - |2*|*. Now, we define

1—|z|
w(l —12])

Therewith, it is clear that ||g||pe < [|¢]| oo ||f]lpe. Moreover, it is clear that
19(0)] < |||l g |£(0)]. Therefore, it is sufficient to consider the case |g(0)| =
|£(0)] = 0. It remains to show that for this case ||f|| 4 p) < co || f[lpe for all
f € A,(D) and with a constant ¢y which is independent on f. Assume that
f € A,(D) is given with || f||5e < oo, then it holds

LF' ()] < I fllpe ( |Z||) , forall zeD. (6.24)

1fllpe = sup [£'()|
|z|<1
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Now, we consider two points z; = et and zo = €'%2 on the unit circle with
|z1 — 22| < ¢ and define 75 := 1 — §. For these two points holds

’f(ewl) _f 102 ‘ ’f 161 —f(7“§ei01)|+
+ | f(rse®) — f(rse®)| + | f(rse’®) — f()] . (6.25)

Using that f satisfies (6.24) one gets for the first term on the right hand side

' . 1 ) Lw( -
|f(elel) —f(T’(selal)| < /Té |f/(pe101)|d,0 < ||f||'pg /n; (1_pp) d,0

<o ||f||7>gw(1 —7r5) =co ||fH7>g w(0)

where for the second line the weak regularity (1.12) of w was used. The con-
stant co depends only on the majorant w. Of course, the same relations holds
also for the last term in (6.25). Similarly, for the middle term on the right
side of (6.25) one gets

01 . _
5r56) = 1(r56®)| < [ 17 rse)| 00 < e S5 02— 04

2

<3 |[fllpe w(d) -

using (6.24) and the inequality |02 — 01| < 2= |e192 —elf| < 2 5 Altogether,

we get | (') — f(e'2)] < cp || f]lpe w(0) Wlth a constant ¢ 1ndependent of
f, which shovvs that indeed || f|lpe < collflla,m)- O

The next theorem will show that the I- and the K-property are sufficient
conditions for the existens of an inner-outer factorization on a certain Banach
algebra A.

Theorem 6.23. Let A C H*® be a Banach algebra which has the I- and K-
properties and let f € A. Then f has an inner-outer factorization f = fr fo
with fo, fr € A. If A also has the strong K-property, then there exists a
constant C such that || foll 4 < C || f|l 4-

Proof. Since A C H™, there exists an inner-outer factorization with fr, fo €
H®°. From the properties of these factors follows that fo(¢) = f1(¢) f(¢) for
almost all ¢ € T and that P, (fo) = fo. Therewith, we get

fo=%+ (1 f)=T5f . (6.26)

Since f € A and because of the K-property of A this shows that fo € A. The
I-property shows that f51 € A and since f; = f51 - f, it follows that f; € A.
The upper bound for || fo| 4 follows directly from (6.26) using that A has the
strong K-property (6.18) and that || f;]|,, =1. O

This result shows in particular that the mapping f — fo is bounded on
every Banach algebra with the I- and the K-property.
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6.4.2 Matrix functions

In the previous subsection we characterized sub-algebras A of H* such that
the inner and outer factor of an arbitrary function f € A belongs again to
A. These investigation should now be extended to matrix valued functions
H € H>®(CM*N). Throughout this section, we use the notations introduced
in Section 2.3 and 2.4.

First, we recall the general notion of inner- and outer functions for bounded
analytic functions with values in the space %(H1,Hsz) of bounded operators
from a Hilbert space H; into a Hilbert space Hs, as introduced in the previous
section.

Definition 6.24 (Inner and outer functions). Let Hi, Ha be separable
Hilbert spaces, and let H € H*®(H1,Hs) be a bounded analytic function with
values in B(H1,Hs). Then H is called

(a) inner, if O is an isometry from H*(Hy) into H*(Hz).
(b) outer, if the image of Oy on H2(Hy) is dense in H*(Hz), i.e. if

Of; H2(H1) = H*(H2).

The definition of an inner function can be based directly on the analytic
function H rather than on Oy.

Proposition 6.25. The bounded analytic function H € H>®(H1,Ha) is an
inner function if and only if H({) is an isometry from Hy into Ha, i.e.

H*(()H(C) =1y, for almost all ( € T . (6.27)

Proof. We have to show that OF; is an isometry H?(H;) — H?(H,) if and
only if (6.27) holds. The “if part” is trivial. To prove the “only if part”, we
note first that if OIJ_FI is an isometry, also Og will be an isometry. To see this,
let

( ) Zk N P ( ) k0 — o—iN10 ZN1+N2 A(k Nl) 1k9:e—iN10pc(eiG)

with p(k) € H; for all k, be a trigonometric polynomial in L?(H;). Then
it is clear that p. € H?(H1) and that ||pc||m2(,) = |PllL2(3,)- An obvious
calculation gives

HOHPHL2 (H2) — ||OHPCHL2(H2 = HOHP(:HHQ(HQ) ||PHL2(H1

Since the trigonometric polynomials are dense in L?(H;) this holds for all
f € L3(Hy).

Next, we choose the special function f = x; 44(0) g with g € H; arbitrary,
and where x| -4 is the indicator function of the interval [r,7 + ¢]. For this
function, one obtains
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+5 ;
5 )7 gl 49 = [lglF,

which implies for § — 0 that [|[H(c!?)g||3,, = llg||3,, for almost all 6 € [, ).
Therefore, H(() is an isometry for almost all ( € T. O

We start with the inner-outer factorization result in H>(CM*N) ie. in

the space of M x N matrices with entries from H*°. For this space, it follows
in particular from the above definition that every H; € H>®(CN*¥) is an
inner function if

H;(OH;(() =1In for almost all ( € T .
Moreover, it is clear that every outer function Ho € H>(CN*N) is invertible
in H>°(CN*N), which means that there exists an Hy' € H>(CVN*Y) such
that Hy'(2) Ho(2) = Ho(2) Hy' () = Iy for all z € D.

Theorem 6.26. Let H € H®(CM*N) and assume that there exists a § > 0
such that
H*(2)H(z) > 6’1y forallzeD. (6.28)

Then there ezists an inner function Hy € H®(CM*N) and an outer function

Ho € H>®(CN*N) such that
H(z) =H;(2)Ho(z) forall zeD.

Moreover, let H € H®(CM*N) and assume that there exists a § > 0 such
that
H(2)H*(2) > 6*Iy forallzeD. (6.29)

CNXM)

Then there exists an inner function Hy € H>( and an outer function

Hp € H>(CM*M) sych that
H(z) =Hop(2)H;(2) forall zeD.
These factorizations are unique up to a constant unitary matriz.

Note that M > N is a necessary requirement for (6.28) to hold. Similarly,
(6.29) can be satisfied only if N < M. Subsequently, we consider only the
case that M > N, but it will always be clear how the argumentation has to
be changed for the case M < N.

What happens, if the entries of the matrix H belongs to a certain subalge-
bra A C H*7 By the previous theorem, it is clear that there exists an inner-
outer factorization of H with Hy € H>(CM*¥) and with Hp € H®°(CN*N).
But do the entries of the inner and outer functions belong again to A € H>?
In general, the answer will be negative. However, there exist subspaces A of
H such that all entries of the inner and outer factors belong again to .A.
We will show in the following that Banach algebras A with the I and the K
properties (cf. Def. 6.17 and 6.18) are such subspaces of H>. Matrices of the
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size M x N with entries of a certain algebra A will be denoted in the following
by AMXN “With this notations, it is clear that (H°°)M*N = froo(CM*N),

As a preparation, we present an auxiliary lemma, which shows that for
subalgebras A C H>™ with the I-property every quadratic matrix H € AM*M
which is invertible in H* is also invertible in .A.

Lemma 6.27. Let A be a subalgebra of H™ which has the I-property and let
Hec AVN [fH ! ¢ (H®)V*N then H' € ANXN for all N > 1.

Proof. Assume that the matrix H € AN*¥ is invertible in (H>)V*¥ then its
inverse can be written as H™! = (det H) ™! H,q;. It is clear that for the adjunct

matrix holds H,g; € ANXN gince the entries of H.q; are products and sums

of functions from A. Because H™! € (H*)V*N we have (det H)~! € H*®
and from the I-property of A follows that (det H)~! € A. Altogether we have
H e ANN O

Next we state the result on the inner-outer factorization in subalgebras of
H*° with the I- and the (strong) K-property.

Theorem 6.28. Let A be a subalgebra of H> which has the I- and the K-
property. Then for all H € AM*N for which there exists an 6 > 0 such that

H*(2)H(z) > 6* Iy, forallz €D (6.30)

there exists a (left) inner-outer factorization H = Hy Hp in A which is unique
up to a constant unitary matriz, with the inner factor Hy € AMXN and the
outer factor Ho € ANXN . If A has additionally the strong K -property, then
there exists a constant C' such that

H [Ho]m,n ||A <C-: 22/1:1 || [H]kn HA (6'31)
forallm=1,2,...,M and alln=1,2,...,N.

Proof. Since A C H™ the matrix H belongs to (H>®)M*N and therefore
there exists an inner-outer factorization H = H; Hp with H; € (H>)M*xN
for which H}(()H;(¢) = Icn a.e. ¢ € T, and with the matrix Hp € (H>)N*N
which is invertible in H°°. Since this factorization is unique in H* (up to a
constant unitary matrix), it is unique (if it exists) in every subalgebra of H*°.
For ¢ € T follows Hp(¢) = H}(¢) H(¢), or in more detail

N *
[Ho]m,n = Zk:l [HI]qu [H]km ) 1 S m,n S N .

By the properties of the outer function holds [Holm,n = P+ ([Holm,n) and
therefore follows that

[Ho]m,n = ij:l m‘i‘ <[H7]m,k¢ [H]k,n)

= S Ty (M) - (6.32)
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Since all [H], ,, € A and since A has the K-property, it follows that [Ho],, ,, €
A and therefore Ho € AV*YN. Since Hp is invertible in H>, Lemma 6.27
shows that H(_)1 € ANXN Since H; = HH(_)1 it follows finally that H; €
AM>< N.

Using that ||[[Hz]m,n|,, = 1 for all m,n and applying Def. 6.18 of the strong
K-property, the upper bound (6.31) follows at once from (6.32). O

Note that the previous theorem states in particular that the mapping
H — Hy is bounded (if it exists) in every Banach algebra with the I- and
the strong K —property. It was proved in Theorem 6.19 and Theorem 6.19
that the spaces A, (D) of smooth and analytic functions in D possesses the
I as well as the strong K-property, provided that the majorant w is regular.
Therefore, Theorem 6.28 holds in particular for A = A, (D) with a regular
majorant w.

Notes

The result of M. Riesz on the boundedness of the Riesz projection on LP
can be found e.g. in [48, 92]. Theorem 6.11 is a variant of results for poly-
nomial operations (see e.g. [54, Chapter VII]). Equation (6.6) is a variant of
the Zygmund-Martsinkevich-Berman identity for polynomial operations which
was proved in [6] and the related result to (6.7) was established in [59].

More on the pseudoanalytic extension, used in Subsection 6.4 can be found
in [34]. Lemma 6.21 is due to Dyakonov [32].
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7

Disk Algebra Bases

This chapter considers the approximation of the transfer function of a linear
system in terms of a causal filter bank. Assume that f(e') with 6 € [—7,7)
is the transfer function of an arbitrary discrete-time linear system £, and let
O = {pr}72, be a set of transfer functions of an orthonormal filterbank. It is
assumed that f as well as all ¢ are elements of a certain Banach algebra B
which characterizes the system theoretical properties of £ and of the filterbank
®. Moreover, since f as well as {¢}32; should represent causal systems, these
transfer functions have to belong to the causal subspace By of B. Then, it is
desirable to obtain an approximation of f in this filterbank of the form

N
@Anf)) =D el o), 0e[-mm) (7.1)
k=1

with constants ¢k (f) which are uniquely determined by f. From this approxi-
mation, we require that Ay f € B represents the transfer function of a causal
and stable linear system, and we wish that every causal and stable transfer
function f € B, can be approximated arbitrarily well in the filterbank &, i.e.

If —Anflls =0 as N —oco. (7.2)

If such a system ® = {p,}72, of functions in B exists such that (7.2) holds
for every f € By, one says that ® is a basis in B;..

Here, we consider almost exclusively the approximation of causal and en-
ergy stable linear systems, i.e. the case B = H*>°. However, since H*® is not a
separable space it is clear that no basis exists in H*°. Therefore we consider
the disk algebra A(D) C H* which is equal to the closure of all polynomials
in H*°-norm and which is separable.

This chapter considers three problems connected with bases in the disk
algebra. First, the question of the existence of a disk algebra basis is discussed,
then the robustness of such basis expansions with respect to errors in the
given data is analyzed, and finally the existence of uniformly stable bases is
discussed.

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 7, (© Springer-Verlag Berlin Heidelberg 2009
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7.1 On the Existence of Disk Algebra Bases

Definition 7.1 (Schauder Base). Let B be an arbitrary Banach space. A
sequence {@i 52, of elements of B is called a (Schauder) basis for B if for
every f € B there exists a unique sequence {n;}72, of complex numbers such
that

= Z Mk P (7.3)
k=1

where the equality sign means that the sum converges to f in the norm of the
Banach space B.

The coefficients 7 in the basis representation (7.3) are given by bounded
linear functionals ¢y : f — 7. This important property of Schauder bases is
proved in the following proposition.

Proposition 7.2. Let {pr}72, be a Schauder basis in a Banach space B.
Then the coefficients ny, in the basis representation (7.3) are given by

e =ck(f), k=1,2,... andforal feB

where ¢, € B* , k= 1,2,... are bounded linear functionals on B. Moreover
the sequences {c;}72, and {pr}72, are biorthogonal, which means that

aten)={0 fam - (74)

Proof. Denote by S the set of all sequences 1 = {n;}7>, for which the series
(7.3) converges in B, and define by

N
nlls = Supn>1 | Zk:l M eklls

anorm in S. It is easily verified that S is complete with respect to this norm.
Consider now the linear mapping M : & — B defined by Mn = Y .2, nkpk
for every n € S. By the definition of a Schauder base and the set S, the
mapping M is one-to-one and onto, and by the definition of the norm || - ||s,
it is clear that | Mn|z < |nlls, i.-e. M is bounded. Consequently, the open
mapping theorem shows that also the inverse M~! : B — S is a bounded
linear operator.
Now for an arbitrary k£ € N the linear functional ¢, on B defined by

cu(f) :=mp  where f =37 e on

is considered. Since 0, ¢ = f — 3y 4, Mk ¢ it follows easily that |7, ¢nlls <
21 fllg < 2]n|ls. Therewith, one gets

[ enlls _ 2lnlls _ 2[M~1
len ()] = lm| = < < £l
lenlls = llenlls = llenlls

(7.5)



7.1 On the Existence of Disk Algebra Bases 123

which shows that the linear functionals {cx}5, are bounded. Thus, we have

f=> e c(f)pr foralfeB (7.6)

where the sequence {c;}32, of bounded linear functionals of B is obviously
uniquely determined. Because of the uniqueness of the representation (7.6), it
follows from ¢, (f) = > pe; ¢k (f) cn(pk) that (7.4) holds. O

Ezample 7.3 (Classical Fourier series). Let B = LP with 1 < p < oo the
set of all Lebesgue integrable functions on the unit circle. The sequence of
functions ¢y, (el?) = \/%eike with &£ = 0,+1,+2,... forms a basis of B and
the biorthogonal coeflicient functionals ¢, € B* are given by

cr(f) =5z [T, f(@%)e*0dg .

Whereas the classical Fourier series of the previous example is a basis for
many function spaces, it is not a basis for some other important spaces, e.g.
L'. The Fourier series is also not a basis for C(T), because it is well known
that there exist continuous functions on T for which the classical Fourier series
fails to converge at some points on the unit circle.

Ezample 7.4 (Faber-Schauder system). Define the continuous functions

1+ Z, T € [-m,0)
¢o(r) =49 1—Z, T € [0, 7]
0, otherwise

On(T) = Po(2" T), n=1,2,....
Therewith, one defines Faber-Schauder system {&,}52,
fo(e”) =1
En(e¥) i=¢p (0 — 7+ 2 7m)  withn=2"+1

where k =0,1,2,... and 0 < I < 2F. It is well known that this Faber-Schauder
system {&,}52 , is a basis for C(T). In fact, the Faber-Schauder system was the
first example of a basis for the space of continuous functions [36, 79]. Note that
the definition given above is just one possible way to define a Faber-Schauder
system.

Every function ¢ € C(T) defines by

o) = [ {9 2@ d8  forall f € C(T) (7.7)

~ o o

a linear functional on C(T). A basis {¢,}52; in C(T) is called an orthogonal
basis in C(T) if the basis functions {¢, } define by (7.7) a sequence of coeflicient
functionals ¢, (f) = (f, pn) such that



124 7 Disk Algebra Bases

f=3021{fen) on  forallf eC(T). (7.8)

Since the sequence of coefficient functionals {¢,}nen is biorthogonal to the
sequence of basis functions {®, }nen, it holds for every orthonormal basis in
C(T) that

1 n=k
<‘pn7¢k>—{0 n#k

Ezample 7.5 (Franklin system). Take the Faber-Schauder system {&,}52 , de-
fined in Example 7.4 and apply the Gram-Schmidt orthogonalization to this
system. This gives the orthogonal system {t,,}5,, where

o(e) = &o(e)
(e [€n+1 > £n+1a¢k>wk] [V En+1,€n1) -
k=0

The so defined Franklin system U = {1,,}°°, is an orthogonal basis for C(T)
[39], and it is the basis for the following considerations in this section.

For an arbitrary Banach space B, it is generally not easy to determine
whether or not there exists a basis for B. Here, we consider the special case
B = A(D), i.e. we consider bases in the disk algebra A(D). The question
whether there exists a basis in the disk algebra was posed by Banach [5]
and an affirmative answer was given by Bockarev [23| forty years later. Since
A(D) C C(T), it is not surprising that the basis in A(ID) can be constructed
from the basis in C(T) by an analytic continuation inside the unit disk.

7.2 Robust Approximation in Disk Algebra Bases

As mentioned at the end of the previous section, there exist orthogonal bases
in the disk algebra A(ID). Given such a basis ® = {pr}32,, it is possible to
approximate every f € A(D) by the partial sum

@ANS)(2) = Tpy (F %) 91(2),  z€D (7.9)

such that the approximation error |y f — f|lo can be made arbitrary small
by increasing the approximation degree N. In this section, we investigate the
robustness behavior of such basis expansions in A(D). However, first we will
discuss some general properties of such basis approximations, which will be
needed subsequently.
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Properties of basis expansions in A(D)

1. Let ® = {px}2, be an arbitrary orthonormal basis in A(ID). Since for
every f € A(D) it always holds that || f|l2 < || f|lcc. It follows that {¢x}32
is orthogonal sequence in H?2. Moreover, since A(D) is dense in H? it
follows that ® is a complete orthonormal sequence in H?. Thus ® is also
a base for H2.

2. Let f be an arbitrary function in L? and let f = f, + f_ with f, = B, f
its decomposition into its causal and anticausal part. We already know
that the Riesz projection P, : f — f, is a bounded operator from L?
onto H? (cf. Theorem 6.12). Moreover, a simple calculation shows that 9
is a selfadjoint operator on L?, i.e. (B4 f,9)y = (f, B+g), forall f,g € L2.

3. Let ® = {¢r}32, be an orthogonal base in A(ID), then the approximation
operator 2y is an orthogonal projection from L? onto the subspace of
A(D) which is spanned by ¢1, - ,@n. Since this subspace is contained
in the range of B (which is equal to H?), the relation P, Ay f = An f
holds for all f € L?. Moreover, because B is selfadjoint, one gets

(f+:0r)0 = (B Sy or)e = ([ Brwr)y = (fror)s -

Using this relation in the representation (7.9) of 2y f and 2y fy one
obtains also that Ax f = ANP, f for all f € L2 Thus, altogether

PoANf =ANPLf =Ayf  forall fe L?. (7.10)

Note that this relation implies immediately that Ay f_ = 0 for all f € L2

4. A function in H2 need not belong to H>, in general. However, all functions
in H? are bounded on any disk with a radius smaller than 1. This follows
from the following inequality which holds for all f € H?.

1/l

EE for |z < 1. (7.11)

IF(2)] <

To see this, write f as its Fourier series f(z) = > p, f(k) z*. Applying
the Cauchy-Schwartz inequality and the Parseval’s identity yields

o N 2 o 1
) < (Z]fk\ ) (Zﬂ) =13y foralllel <.
k=0 k=0

Robustness behavior

Assume that the actual function f € A(ID) is disturbed by an error g € C(T)
such that only the function f = f + g is known. Then for the approximation
error holds

125 F = flloo > [12nglloo = 125 f = flloo | - (7.12)
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The second term can be made as small as desired since ® = {p,}>2 is a
basis in A(D) whereas the first term, due to the disturbance g, will remain
larger than zero as long as g # 0. The question, we want to investigate in the
following is whether the residual error |2y g||co remains bounded for every
g € C(T), i.e. whether 2y satisfies

sup [|An glloo < 00 for all g € C(T) . (7.13)
NeN

If this condition is satisfied, we will say that the basis ® allows a robust
approximation of any f € A(D). Otherwise the approximation error (7.12)
might get unbounded for some disturbances g € C(T). By the theorem of
Banach-Steinhaus condition (7.13) is satisfied if and only if the operators
Ay : C(T) — A(D) are uniformly bounded, i.e. if there is a constant C' < oo
such that

HmNHC(’]l‘)HA(D) = sup HQ{N g||OO <C for all N € N.
g€C(T)
llglloo <1

Thus we have to analyze the norm of the approximation operators Ax. To
this end, the coefficient functionals (7.7) are inserted in the definition (7.9) of

the approximation operators. This gives the following integral representation
of the approximation operators

1 (" ; :
R_An f(z) = by (') Kn(el?,2)de (7.14)
with the kernel N
En(¢G2) =Y ¢r(2) er(C) (7.15)
k=1
corresponding to the given disk algebra basis ® = {¢x}72 ;. The numbers
1 (" :
Ly := sup (2/ |KN(e“97z)| d9> = sup ||Kn(-,2)|1 , NeN.
|z]<1 T J—m |z|<1

are the so-called Lebesgue constants of the basis ®. These Lebesgue constants
play an important role in our considerations because of the following result.

Proposition 7.6. The operator norm ||UAn|lc(r)—am) of the basis expansion
(7.9) is given by the Lebesgue constant of the basis ®, i.e.

12N llem—am) = ﬂlpl KN (s 2)[h -
z|<

Proof. From the integral representation (7.14) of the approximation operator
follows at once that
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IAnller)—am) = sup  sup [(™An f)(2)]
|z]<1 fecC(T)
Iflles <1

1 [7 :
< sup (2ﬂ_]f |1(N(eﬁ,z)|d9> (7.16)

|z|<1

= sup [|[Kn(2)]1
|z|<1

To see that there exists an f € C(T) with || f|l1 <1 for which equality holds,
write the kernel as Ky (e'?, z) = }KN (e, z)| e'?(%2) and set f(el?) = e19(0:2),
Since all basis function ¢j, are continuous, also the kernel Ky and the
above defined f are continuous in 6 for every z € D. Using this f one gets
|(An f)(2)] = 5= [ |Kn (e, z)| d6 which shows that equality holds in (7.16).
O

Thus to assess whether a certain basis ® = {¢;}%2, allows a robust ap-
proximation in the form (7.9), one has to investigate its Lebesgue constants.
The next theorem will show that the Lebesgue constants Ly of every arbitrary
orthogonal basis in A(D) diverge as N tends to infinity.

Theorem 7.7. Let ® = {pi},—, be an arbitrary orthogonal basis in A(D)
with the kernel Ky given by (7.15), then

lim sup ||Kn(2)]1 = 0. (7.17)

Ngvoo‘z|<1

Proof. The theorem is proved by contradiction in three steps.

1) Contrary to the statement of the theorem, it is assumed that (7.17)
does not hold. Thus, by going to a subsequence if necessary, we may suppose
without loss of generality that there exists a constant C; such that

us

1 .
sup — ’KN(e“g,z)’ dé < 4 (7.18)

lz|<1 27 J_

for all N € N. Then Proposition 7.6 implies that the norms of the operators
Ay : C(T) — A(D) are uniformly bounded by Ci: [|n|l¢(r)—am) < C1.

2) Let f be an arbitrary function in L2. Since {¢y }ren is a basis in H?
the sequence Ayx f1 = ANP, f converges to fi = P, f in H?. Because of
(7.10), the relation Ay f = 2Ax f+ holds such that

[y f = fell, =0

lim
N—o0

Define the sequence gy := 2y f — f1 in H? which converges to zero (in H?)
as N tends to infinity. Let 0 < R < 1, then (7.11) shows that

lgn |l

sup |gn(2)| £ ——==
‘Z‘SRI (2)] T
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and since [[gn ||, converges to zero, it follows limn .o sup|,|<g lgn(2)] = 0
which finally shows that

]\;im AN [)(z) = f4(z) forall |z] <1. (7.19)
Thus for every f € L?, the approximation (y f)(z) converges to the causal
part f4(z) at all points z inside the unit disk.

3) In particular (7.19) holds for all f € C(T) C L? and implies for every
z € D that

Fe(a)l = Jim @&y )(2)]
< limsup [Axller-a@) Ifll < Cllf e (7:20)

using that the norms ||2Ay||¢c(r)—am) are upper bounded by C1, because of
assumption (7.18). Inequality (7.20) shows that the causal part f(z) of every
f € C(T) is upper bounded by C1 || f]|eo inside the unit disk. However Theo-
rem 6.14 implies that there exist functions f € C(T) with || f|lcc < 1 such that
the causal part fi = P, f is unbounded, i.e. to every constant C > 0 there
exists a function f € C(T) with | f|lcc < 1 such that sup, 1 [f+(2)] > Co.
This is contradictory to (7.20), and it follows that the initial assumption (7.18)

was wrong. [O

Taking into account Proposition 7.6, the previous theorem implies that the
norms ||An |l¢(r)—a() are unbounded as N — oo for every orthogonal basis
® in A(D). As an immediate consequence, we have

Corollary 7.8. Let ® = {pr}ro, be an arbitrary orthogonal basis in A(D).
Then there are continuous functions g € C(T) with ||gllcc < 1 such that
Jim [l = o0
This result is a consequence of the theorem of Banach Steinhaus, which implies
also that the set of continuous functions for which this corollary holds is of
second category (a "nonmeager set", see e.g. [72]). In turn, this corollary

implies that there is no orthogonal basis in A(D) for which the approximation
operator (7.9) is robust against disturbances of continuous functions.

Corollary 7.9. Let ® = {p;};—, be an arbitrary orthogonal basis in A(D).
To every f € A(D) there are disturbances g € C(T) with ||g]lcc < 1 such that

for the approximation error of f = f + 6 - ¢ holds
Jim [~ fll = o0

for every number § > 0.
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Of course, this corollary follows immediately from inequality (7.12) and
Corollary 7.8. It shows that it is not possible to control the approximation er-
ror by means of the degree N of the approximation operator 25, because even
though an increase in N reduces the second term of the approximation error
in (7.12), there always exist disturbances g € C(T) such that an increasing of
N increases the whole approximation error |2y f — f|loo-

7.3 Bases in Spaces of Smooth Functions

We saw in the previous section that there exists no basis in A(ID) such that
the approximation (7.9) is robust against disturbances of continuous func-
tions. The question arises for which kind of disturbances it will be possible
to control the approximation error by means of the approximation degree N7
Of course, since ® = {¢y},-, is assumed to be a basis in A(D), it would be
sufficient that the disturbance ¢ is an element of A(D) in order that the term
12 g]loo in (7.12) remains always bounded. However, this would imply that
the disturbance g has to be an analytic function in D.

In this section we characterize subspaces of C(T) such that for all distur-
bances from these subspaces, the approximation error can be controlled by
the approximation degree N. This characterization is done in terms of the
smoothness of the functions. It will turn out that it is sufficient that the
disturbance f belongs to C,(T) with a regular majorant w (cf. Section 1.3).

Bases in C,(T)

Throughout this section we consider a special set of orthonormal functions
on T, the so-called Franklin system. The functions of this system are always
denoted as ¥ with £k =0,1,2,... and the construction of 1 is given in the
following example.

Ezample 7.10 (Franklin system). For an integer k = 2"+, withn =0,1,2, ...
and 0 <[ < 2" define 7, = 27 Slﬂ and put 79 = 0. Then, the Franklin system
on T is the orthonormal set of real valued, continuous, and piecewise linear
functions {1y }r, such that ¢, has nodes at {e};<y.

At the beginning, it will be shown that this Franklin system is a basis for
the space C,(T) afterward it will be shown that there exists a basis in A4, (D)
which can easily be obtained from the Franklin system. We consider functions
f given on the unit circle T. The generalized Fourier coeflicients with respect
to the Franklin system {1, }22 , are always denoted by cx(f) = (f, ¥x). The
first theorem gives necessary and sufficient conditions on the coefficients ¢ (f)
such that f belongs to the space C,(T) with a regular majorant w.

Theorem 7.11. Let w be a reqular majorant. A function f given on T belongs
to Cy,(T) if and only if there exists a constant C such that
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() < oS wly) - (7.21)

forallk=0,1,2,.... A function f belongs to C, o(T) if and only if
Vk+1

Tim [ex(f)] 0. (7.22)

This theorem gives a characterization of all functions f € C,(T) with a
regular majorant w. If the coefficients ¢k (f) = (f,¥x) of a function f with
respect to the Franklin system are known then it can be ascertained by the
above theorem whether f belongs to C,(T) or C, o(T). Note that such a simple
characterization of f is in general not possible if f belongs only to C(T).

The following proof of Theorem 7.11 follows closely the proof of Theo-
rem 27 in [90, IIL.D]. There spaces of Lipschitz continuous functions were
considered whereas Theorem 7.11 makes a statement on general smoothness
classes C,, (T). However, we will need the following auxiliary lemma.

Lemma 7.12. Let w be a regular majorant. Then there exist two constants
C1 and Cqy such that

1 < w(1/2%)

on Z 1/2k < Crw( % and Z 2k+1 ) < Co W(Q%) . (7.23)
k=0

Proof. We start with the inequality on the left hand side of (7.23). Writing

the sum on the left hand side in a slightly different form, one obtains

1 Gw(1/2)  w() ii w(1/2%) 1
an e~ 1/2F ~2n e~ 1/2F 2

w(1) w(1/2%) /W dr
< —. .24
- 9n 2n 1 Z 1/2k 1 (7 )

/2k+1 T

The second line follows from the fact that the last integral is equal to log2
which is larger than 1/2. Recall that the function w(7)/7 is non-increasing.
Therefore it follows

b b
@/ﬂg/@w for all 0<a<bdb<l1.
b Jo. T . T2

Using this inequality in (7.24), one gets

m k
1 Gw(1/29) < (1)+ 1 XL:/”Q w(T) dr
2” k=0 ]./Qk - 277' 2’”‘71 h—1 1/2k'+1 T2
w(1) 1 V2 u(r) w(1) N
= on o /1/2n+1 = dr < S~ +6Cw(1/2")
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For the last inequality it was used that w is a regular majorant and satisfies
(1.13) with a certain constant C' and that w(7/2) < (3/2)w(7) (cf. Sec. 1.3).
Next the right inequality in (7.23) is proved. One easily verifies that

- prly = w(1/2k) 1 1
> w(1/2 )—ZW oF 3R ) - (7.25)
k=n k=n
Since w(7)/7 is a non-increasing function, it follows that
Jreqr > @@ v gr— 2@ g gy forall0<a<b<l.

Set a = 1/2%+1 and b = 1/2* and using it in (7.25), one gets
s 1/2% )

> w(1/2k) < Z/ _/01/2” W(TT) dr .

2k+1

Since w is a regular majorant and satisfies (1.12), one obtains finally that the
last term is smaller or equal than Cs w(1/2™) with a certain constant Cy. O

Proof (Theorem 7.11). For the "only if" part, it can be shown as in [90, III.D]
that

Py _ﬂf(e ) Yi(e') dr| < Co Hf||cw(qr)ﬁw(r}r1)

with a certain constant Cy. But this is equivalent to (7.21). The second state-
ment (7.22) follows from (7.21) by standard arguments using that the poly-
nomials are dense C,, o(T).

It remains to show that for every sequence of coefficients {cy(f)}72, with
property (7.21) the corresponding function f belongs to C,(T). To this end
we write f as

o0

F(e") = covbo(€®) + ) Fr(e") (7.26)

k=0

ok+1l_1

with the functions Fy(e'") = >0 0" ¢n(f) ¢n(e'?). Moreover, as in [90], there
exists a constant C' such that

ok+1l_1
[Fr(e)] < Y7 lea()] |n(e)] < Cw(sk) (7.27)
n=2k
and such that
|Fiu(e™) = Fi(e™)] < Cw(gr) 28 el — e . (7.28)

Let t1,t3 € [-m,7) and choose N such that 1/2V+1 < |eltr — eitz| < 1/2V.
Now one gets from (7.26)
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N 00
() = f(€2)] < |eol [ —e2[+> " |F(e™) = Fr(e™)[+2 Y [1Fill
k=0 k=N+1

where the first term on the right hand side follows from the special properties
of the functions vy, of the Franklin system. Next the relations (7.27) and (7.28)
are used in the above inequality. This gives

[£(e™) = f(*2)] < Jeol \em et
JrCZ Lk 2k+1|eit17 1t2|+20 Z Lk
k=N+1

To get an upper bound for the second and third term, Lemma 7.12 is used.
This finally gives

| F(e) = f(e")] < leof et — €| + (C1 + C2) w(1/27)

which shows that there exists a constant Cs such that |f(el) — f(el2)]| <
Csw(|e'* — e'*2|). This proves that f € C,(T). O

Based on these preparations, we will show in the next theorem that for
every regular majorant w all function f € C,o(T) can be approximated
uniformly in the Franklin system {1¢4}72,. It follows in particular that the
Franklin system is a basis for C, o(T).

Theorem 7.13. Let w be a reqular majorant. Then there exists a constant C
such that

| extr) v

(T) Cw) 1 flle, (m

for all N € N. For all f € C, o(T) holds

Cu(T)

limy_ oo Hf - Z]kvzo ce(f) Y

Corollary 7.14. Let w be a regular majorant, then the Franklin system
{Yr}32, is a basis in C, o(T).

Proof (Theorem 7.13). From the proof of Theorem 7.11 we already know that

lee(H < Co [ flle, \/klﬁw(ki«lﬂ) :

Therewith (7.27) and (7.28) show that

1F: ()] < C1 Iflle, zy w(5F)

IFilty) = Filta)] < Co I lle, m) wlge) 257 el —ei®2]
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Therewith, one gets similar to the proof of [90, III.D.27] that

1570 e nlle ey < Cs [ £l my -

This is the statement of the theorem only for a subsequence of the generalized
Fourier sequence. For the general case n = 2¥ +m a longer extension is needed,
which is left as an exercise. O

Bases in A, (D)

Next we investigate the existence of a basis in the spaces A, (D) = [C,(T)]+
and A, o(D) = [Cu,o(T)]+ of all smooth and analytic functions inside the
unit disk D. It turns out that a basis in A, (D) can be obtained by an
analytic extension of the Franklin system {4 }7°, inside the unit disk by
means of the Heglotz-Riesz transform, R, defined in (5.1). To this end we set
for k=0,1,2...

ee(2) = Re)(z), z€D.

Then it can be shown that ® = {¢;}72 is a basis in A, o(D). This follows
easily from the result of the previous paragraph and from the fact that the
Riesz projection, and consequently the Herglotz-Riesz transform, is a contin-
uous operator on C,(T) — A, (D) provided that w is a regular majorant (cf.
Theorem 6.16). For this reason, we left the technical details as an exercise and
state only the results.

Similar to the previous paragraph, we give first a characterization of the
functions in A, (D) in terms of the generalized Fourier coefficients ci(f) =
(f,or) with respect to the orthonormal system ® = {¢@r}52,.

Theorem 7.15. Let w be a regular majorant. The sequence {c}5, of com-
plex numbers is a series of Fourier coefficients of a function f € A, (D) with
respect to the orthonormal system {@i}32, if and only if there exists a con-
stant C' such that

lek] < ¢ w< L >
VE+1l \k+1

The sequence {ci}52, represents the Fourier coefficients of a function f €
A 0(D) with respect to the orthonormal system {@i}72, if and only if

k+1
lim |cg| 7? =0.
k—oo w(7k+1)

This theorem is equivalent to Theorem 7.11 for C,,(T). Based on the prop-
erties of the coefficients cx(f) = (f, k), the above theorem allows us to decide
whether f belongs to A, (D) or A, o(D). Note that without the requirement
that w is regular, this will not be possible. Based on this characterization of
the functions in A, o(ID), it can be shown that {¢;}32, is a basis in A, o(D).
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Theorem 7.16. Let w be a regular majorant, then the sequence ® = {pr}72,
is a (Schauder) basis for the space A, (D), i.e. for all f € A, o(D) holds

. N
limy oo || f = ko cr(f) ‘PkHAw(D) =0
with ¢, (f) = ([, pr), and the representation

fR) =0l en(z),  z€D

of f in the basis ® is unique.

Remark 7.17. By a simple normalization @ := vk + 1 ¢y, it can be achieved
that all @) are uniformly bounded by a common constant ||@x|lec < C for all
k. Then {@k}32, is said to be a uniformly stable basis in A, o(ID). Such bases
are considered in more detail in the next chapter.

7.4 Uniformly Stable Basis Representations

We saw in Section 7.1 that there exists bases ® = {¢x}72, in A(D) such that
the partial sums Zi\;l (f, vr) ¢r converges uniformly to f for all f € A(D).
Since @ is a basis in A(D), it is clear that ¢, € A(ID) for all k and consequently
that ||¢k|leoc < oo for all basis functions . Thus, the stability norm of all
individual filters ¢y is bounded such that every ¢, represents the transfer
function of a causal and stable filter by itself. Next, we ask whether or not it
is possible to upper bound the stability norm of the individual filters ¢y by
a universal constant Cj, i.e. does there exists a constant Cy < oo such that
loklloo < Co for all k € N? If such a constant Cj exists, we will speak of a
uniformly stable basis ®. However, the next theorem shows that there exists
no uniformly stable basis in A(DD).

Theorem 7.18. Let ® = {pr}ren be a system of orthogonal functions in
A(D) and assume that there exists a constant Co < oo such that ||k < Co
for all k € N. Then there always exists a function f € A(D) such that

limsupy o [| £ = S0 (f:x) ]| o =0 - (7.29)

Thus, if the elements of the orthonormal system ® are uniformly bounded
then ® can not be a basis in A(ID) since the above theorem shows that there
always exists an f € A(D) such that its generalized Fourier series (with respect
to @) does not converge to f in A(D).

Proof. Let ® = {¢}72, be a fixed orthogonal system in A(D) and consider
the partial sum (7.9) of an arbitrary function f € A(D) in its integral repre-
sentation (7.14) with the kernel (7.15). For a fixed z € D, the approximation
operator 2y defines a linear functional on A(D) with norm given by
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supj gy <1 QAN = KN (5 2) ] ) (7.30)

and wherein A(D)* is the dual space of the disk algebra A(D).
Now a result of Bourgain [24, Theorem in Section 0] is used. It states that
for a fixed N € N there exists a z € D such that

N ~
N Lon=1 [ K (2l oy~ > ¢(Co) log N .

with a constant ¢(Cp) which depends only on the upper bound Cy of the
stability norms of the basis functions ¢g. It follows that for every N € N
there exists an n such that

HKn('vg)HA(]D))* > C(Co) 10gN.

Using (7.30), it follows that there exists an f, € A(D) with [|f.||,, < 1 such
that

max |20, full oo > ¢(Co) log N . (7.31)
Let {€,}nen be a monotone decreasing sequence with lim, €, = 0 and
lim,, o0 €5, logn = 00. Then (7.31) shows that

lim sup

Nooo €n log N 123%XN [ fill oo = 00 (7.32)

and in particular that ||y f.||, — o0 as N — oo.
Since |1f. — Uy .l > | 19w folloe — Ifel.o | and because [I£.] < 1, it fol-
lows from (7.32) that f, satiesfies (7.29). O

The previous theorem proved that there exists no uniformly stable basis
in A(D). However, if subsets of A(ID) are considered, a uniformly stable basis
may exist. As an example, we consider again bases in the space A, (D) of
analytic functions in D of which the modulus of continuity is upper bounded
by a regular majorant w. For this subset the following result is obtained.

Theorem 7.19. Consider the orthonormal system ® = {pi(2) = 2K}, in
A(D) and let w be a regular majorant. Then

limy oo || f = Xheo (fron) erll =0 forall f € Auo(D).

It is clear that the basis functions ¢y (2) = 2" in this theorem are uniformly
bounded by ||¢k|lcc < 1 for all k£ and the above theorem shows that every
sufficiently smooth function in A(ID) can be approximated arbitrary well (with
respect to the stability norm || - ||o) in this system @ of orthogonal functions.
However, ® is not a basis of A(D).

A proof of this result for the special case of Holder continuous functions,
i.e. for majorants of the form w(7) = 7* with 0 < a < 1 can be found in [92,
Chapter I1, Sect. 10]. The extension to regular majorants is merely a technical
exercise. Therefore the proof of Theorem 7.19 is left out.
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Notes

Textbooks related to this section include [5, 90, 91, 92]. The proofs in Sec-
tion 7.3 and 7.4 use mainly ideas from Wojtaszczyk’s book [90]. The existence
of a basis in the disk algebra was first shown by Bockarev [23]. The classical
references to the Faber-Schauder and Franklin system, used extensive in this
chapter, are [36, 79] and [39], respectively. The interest of the authors [9, 1§]
for this topic was inspired by some works of Akcay e.g. [2, 3].
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Causal Approximations

The previous chapter considered the approximation of causal transfer func-
tions in bases of the disk algebra in the form (7.1). There, it was important
that the coefficients n; = cx(f) depend only on the given function f which
should be approximated, but not on the approximation degree N.

The present chapter considers the causal approzimations of causal transfer
functions by means of a sequence {¢}72, of the form

QAn)2) =0 can(f)en(z), z€D (8.1)

with certain numbers ¢, n(f) which are uniquely determined by the given
function f. In contrast to a basis expansion, the coefficients ¢,, y depend now,
in general, on the approximation degree N. Thus, the approximation method
(8.1) is more general than the basis expansion. However, we still will require
that the coefficient functionals depend linearly on the given function f.

In Section 7.1, it was shown that there exist bases in the disk algebra A(D),
which implies of course, that there exist sequences ® = {¢,}°2; in A(D) such
that the approximation (8.1) converges uniformly to f for all f € A(D).
However, it was shown in Section 7.2 that there exists no disk algebra basis
which is robust against errors in the given data f. In this section, we want
to investigate whether the more general approximation method (8.1) allows a
robust approximation of functions in A(D). We require that the approximation
method (8.1) has the following three natural properties.

(A) Robustness: The approximation error ||g — Ang|lco should decrease as
the approximation degree N increases, and sup ey [|[2ng||oo ought to be
bounded for all g € C(T).

(B) Causality: The approximation 2y f should represent a causal transfer
function. This is certainly achieved if all individual transfer functions ¢,,
are causal.

(C) Linearity: The calculation of the coefficients ¢, (f, V) should be sufficiently
simple. Therefore, we require that the coefficients depend linearly on f.

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 8, (© Springer-Verlag Berlin Heidelberg 2009
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Since the functions f are assumed to be continuous, the Riesz representa-
tion theorem (see e.g. [70]) implies that the coefficient functionals ¢,, have
the following general form

en(f,N / F(e?) dpan n () (8.2)

with unique Borel measures p, ny which depend on the approximation
degree N, in general. We will distinguish between two cases. In the first
place, it is assumed that all measures p,, n are absolute continuous (with
respect to the Lebesgue measure on T). In this case, there exist functions
Yn,N € L1 such that the coefficient functionals (8.2) can be written as
en(fyN) = f_ ) 4,.n (') df. This case is of interest for filterbank
and Wavelet apphcatlons There, the two systems of functions {p}3°
and {7}22; are biorthonormal to each other and they are usually called
synthesis and analysis filterbank, respectively.

Secondly, we consider the case where the measures p,, n are concentrated
on finite sets 7,, x = {e?1("N) ei%2(n.N) ... 6l (mN)Y of discrete points
on the unit circle. This is certainly the practically relevant case since in
applications the function f is only known at discrete points (samples)
and the calculation of the coefficients ¢, (f, N) has to be based on these
samples only.

Of course, for any causal approximation 2y in A(D), one wants to have that
Jm[[f = 2Anfllee =0 forall f € A(D). (8.3)

Thus, it should be possible to approximate every causal function f arbitrarily
close by 2 f. A necessary condition for (8.3) to hold is the following property
of the approximation method.

Definition 8.1 (M—property). We say that an approximation method Ay
possesses the M—property if for all polynomials of the form pp,(z) = 2™ holds

lim ||pm — AN Pmllec =0 forall m=0,1,2,....
N—oo

In the following, we only require that the approximation methods possess
this M—property but we do not require explicitly (8.3). Thus the class of ap-
proximation methods under consideration is somewhat larger than necessary.
Nevertheless, we are going to show that even in this larger class there exists
no approximation operator on A(D) which possesses all three properties (A),
(B), and (C). Consequently, there is also no robust, causal, and linear approx-
imation method of the form (8.1) which satisfies (8.3). Before we are going to
prove this, we show that there exists approximation methods with only two
out of the three properties (4), (B), (C).
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8.1 Non-linear and Causal Approximations

For f € C(T), we look for a causal and stable transfer function g € H*>
which approximates f as closely as possible. Moreover, if we require that the
approximative transfer function g is also continuous, we have to look for an
optimal g in the disk algebra A(D). It is known [41] that
EULA®) = int [1f =gl = inf I — gl = EU.H]

in which E[f, A(D)] and E[f, H*] are called the best approzimation of f in
A(D) and H®°, respectively [92]. Thus, the best approximation is equal in
A(D) and H®°, which means that the residual approximation error ||f — ¢/c
coincides in both spaces. However, it was shown in Chapter 6 that A(D) is
not complemented in C(T) (cf. Theorem 6.14). This implies that the optimal
g, for which the best approximation is attained, belongs only to H°° but not

to A(D), in general. Thus, to every f € C(T) there exists a unique function
g°Pt € H* such that

B[f, AD)] = E[f, H*] = ||f = g |loc -

But this g°P! is not a continuous function on T, in general. To ascertain that
the best causal approximation ¢g°! is again continuous on T, one has to con-
sider the approximation problem on subspaces of C(T). For example, it follows
from Theorem 6.16 that A(ID) is complemented in the space of smooth func-
tions C,,(T) if w is a regular majorant. Consequently, if f is assumed to belong
to C,(T), the best causal approximation g°?! will belong to A(D) (actually, it
even belongs to A4, (D)).

In the following, we proceed from the assumption that the given function f
belongs to such a subset of C,,(T) C C(T) for which the optimal approximation
g°Pt belongs to A(D). How does g°P! depend on the given f and does there
exist a linear mapping M% " . f — g¢°"' which gives to every f € C,(T)
the optimal approximation g°P* € A(ID)? The general relation between f and
g°Pt is quite complicated. However, it is known [41, Section IV] that to every
f € C(T) C L there exists an F' € H} such that f — g°P* = E[f, A(D)] ‘TF|
Consequently, the causal and stable transfer function, which approximates the
given f best, can be written as

g = MP'f = |~ B[f, A(D))] e 5

with a certain function F' € Hg. This last relation shows that 1) M =7
whenever f € A(D) and 2) that the mapping M5’ " is non-linear, in general.

Similarly, one can consider the approximation of f € C(T) by polynomials
of a certain maximal degree N. Then the best approximation by a (causal)
polynomial in Py is given by

Bo(f,N] = inf [If = plloe = 1 =PIl (8.4)
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where the best approximation E[f, N] is always attained by a polynomial
p%' € Py. The mapping MiptN . f > p%' is unique but again MiptN is a
non-linear operator, in general. We summarize this without a formal proof in

the following lemma.

Lemma 8.2. There exists an approzimation method MiptN : C(T) — Py

which maps every f € C(T) onto a unique causal polynomial p?\’,’t € Pn which
satisfies (8.4). This method has the properties (A) and (B) but it is non-linear.

Consequently, there exist non-linear approximation methods which have
the desired properties (A) and (B). In particular it holds for the FIR approx-
imation (8.4) that the residual approximation error decreases with increasing
approximation degree N and that imy_, E4[f, N| = E[f, A(D)]. However,
we note again that the optimal causal polynomial approximation p%" only
converges to a function g°?* € H* as N — oo, in general.

8.2 Non-causal, Linear Approximations

Next we consider linear approximations of the form
@AY )(z) = o _yw/N) fn)z",  zeD (8.5)

where f(n) are the usual Fourier coefficients (2.1) of f, and w(z) is a window
function defined for —1 < z < 1 and with w(z) = 0 for all |z| > 1. Since the
above approximation Q[E:,U) f contains non-zero negative Fourier coeflicients, it
is clear that this approximation is non-causal. It is obvious that the coefficients
en(f,N) = w(n/N) f(n) depend linearly on f. Therefore, the approximation
(8.5) has property (C).

As discussed in Section 2.1, there exist several window functions w such
that ng\l,u) f converges uniformly to f as N — oo for all z € D, i.e. there exists

windows such that limy_,o || f — ng}")fﬂoo =0 for all f € C(T). Examples are
the Fejér or the de la Vallée-Poussin window. This shows that the approxi-
mation method (8.5) also possesses property (A). We summarize this in the
following lemma.

Lemma 8.3. There exist approzimation methods Q[gf,”) : C(T) — A(D) which
are stable (A) and linear (C) but which are non-causal.

Given an approximation method (8.5) with property (A) and (C), it seems
to be reasonable to cut off the non-causal part of the series to obtain a method
which also has property (B) (i.e. causality). However, if this is done, the
approximation series will no longer be stable. This is shown in the next section.
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8.3 Behavior of Causal Approximations

This section investigates approximation methods of the form (8.1) with prop-
erties (B) and (C). Thus, we assume that the functions {¢,}52 in (8.1) rep-
resent the transfer functions of causal and stable linear systems (p,, € A(D)
for all n € N) and that the coefficients ¢, (f, N) are of the form (8.2). More-
over, if not mentioned otherwise, it is always assume that the approximation
methods (8.1) have the M—property defined Def. 8.1.

Absolute continuous measures

In the first part of this section, we investigate the case that all measures
tn, N in the coefficient functionals (8.2) are absolute continuous. Then, by the
Radon-Nikodym theorem, the coefficients ¢, (f, N) can always be written as

1

en(fiN) =5 [ () v () d0 . (8:6)

with functions v, y € L' which are uniquely defined by the measures i, .
If these coefficients are plugged into the definition (8.1) of the approximation
operator, an integral representation of 2y is obtained:
1 [ - .
@RAnf)(2) == | [f(e)Kn(e? z)d0, zeD (8.7)

T o -
with the reproducing kernel

N

Kn(e 2) = Z on(2) Yn(el?) . (8.8)

n=1

Ezample 8.4. Approximation methods with coefficients of the form (8.6) and
with property (B) and (C), can easily be derived from the non-causal linear
approximation methods considered in Section 8.2, simply by truncating the
anti-causal part in these series (8.5). As a concrete example, we consider the
causal Fejér means: Let the basis function ¢j and the functions v, x in the
coefficient functionals (8.6) be given by

pn(z) =" and () = (1 )

respectively, for n = 0,1,2,..., N — 1. It is clear that all ¢, € A(D) and all
YN € L'. Therewith, the integral representation (8.7) of the approximation
operator has the kernel

Kn(e2) =5 (1= %) (ze7)" .

Since A(D) C C(T), it is clear from the behavior of the non-causal Fejér mean
as discussed in Section 8.2 that limy_,o ||f — An flleo = 0 for all f € A(D).
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This shows in particular that this approximation method has property M.
Thus, the causal Fejér mean is a perfect approximation method for all f €
A(D). However, in order that 2y also has property (A) (i.e. stability) this
should hold for all f € C(T).

By the above definition of the approximation method, it possesses the
property (B) and (C) and it remains to investigate whether this method has
also property (A), i.e. whether it is robust. To do this, we follow the approach
of Section 7.2 and investigate the Lebesgue constant of the approximation
method . The question is whether sup ycy [/ f|loo < 00 for all f € C(T).
By the wuniform boundedness principle (Theorem of Banach-Steinhaus) this
will be satisfied if and only if the operators 2y : C(T) — A(D) are uniformly
bounded (see e.g. [70]), i.e. if there exists a constant C' < co such that

||91N||C(T)HA(]D)) = sup ||91Nf||oo <(C forall NeN.
fec(T)
Ifllo<1

As in the case of the basis expansion (cf. Proposition 7.6), the norm of the
approximation operators Ay : C(T) — A(D) is equal to its Lebesgue constant:

1 g :
AN lle(r)—a@) = sup (*/ |KN(ele,z)|d9) = sup Ly(2) . (8.9)
l2l<1 N 2T J_p l2]<1

=:Ln(z)

In order to decide whether the approximation method 2y : C(T) — A(D)
is robust, we investigate the uniform boundedness of the Lebesgue constant.
As a preparation, we give an auxiliary proposition on a relation between the
Fourier coefficients ¢, (k) of the basis functions ¢,, and the Fourier coefficients
An.N (k) of the functions v, n in the coefficient functionals (8.6). This relation
is a direct consequence of the required property M of the approximation
method, and will be needed for the proof of Theorem 8.7 below.

Proposition 8.5. Let Ay be an approximation method of the form (8.1) with
on € A(D) for all n and in which the coefficients c,(f, N) are given by the
functionals (8.6) with v, n € L' for alln =1,2,...,N. If2y has property M,
then it holds that

. - Dianim =14y friom 510
Ngnoo;%()%wm)— 0 forl#m ~ ®

Proof. For a fixed integer m > 0, we consider the approximation (Anp,,)(z) =
25:1 ¢n(pm) ©n(z) of the polynomial p,,(z) = z™. According to (8.6), the
coefficients ¢, (pm, N) are given by

1 T - —
cn(pm, N) = % / elm9 ’Yn,N(ele) do = 'Yn,N(m) (8'11)



8.3 Behavior of Causal Approximations 143

where the right hand side is the conjugate complex of the m-th Fourier coeffi-
cient of v, n. Since all basis functions ¢, belong to A(ID), they can be written
as on(2) = Y100 Pn(l) 2. Using this representation in (8.1) and taking into
account (8.11), one gets

N 00 N
(Anpm)( Z (Pms N) on(2) = Z (Z @n(l) ’AYn,N(m)> 2.

n=1 =0 \n=1

Since Ay possesses the M—property, it holds that limy_ o (Anpm)(2) = 2™,
which gives (8.10). O

Example 8.6. Consider the causal Fejér means given in Example 8.4. This ap-
proximation method possesses property M and consequently, it has to satisfy
(8.10). Indeed, it is easy to verify that for this example holds

. ~ ~ 7 N o . ~ ~ 7 N _ . _n _
Jim Y2 6u () dnn(m) = Jim Gi(l) Fmn(m) = lim (1-F)=1.

After these preparations, we are able to show that every approximation
method (8.1) with coefficient functionals ¢, (f, N) of the form (8.6) will be
non-robust against continuous errors in the given data.

Theorem 8.7. For every approximation method Ay : C(T) — A(D) of the
form (8.1) with ¢, € A(D) and with coefficients c,(f,N) of the form (8.6)
there exist functions f € C(T) such that supyey ||UnN flloo = 00 and such that
limsupy oo [1f = An flloo = o0

Proof. We have to show that the operator norms ||y||c(r)— a(p) are not uni-
formly bounded. To this end, the Lebesgue constant sup,|.; Ln(z), with
Ln(z) = 5= 7 Kn(e?,2)df and with the kernel (8.8) is considered. But
first, the expression

1 T ) 1 T s ) )
%/ |LN(pe”)|dT:ﬁ/ / |Kn (e, pel™)| d7 df (8.12)

with 0 < p < 1 is investigated, where in the last term the order of integra-
tion has been interchanged. First, the inner integral is analysed. Inserting the
expression (8.8) for the kernel and replacing the basis functions by its Taylor

series @ (2) = Y10, Pn(l) 2* gives
1 T ; : 1 g
- K i6 i dr = —
5 | e ey ar = 5 [

—T

dr .

i {ﬁ:%,N(eiQ) @n(l)}pl oilT
1=0 n=1

The integrand of the last expression is an H'-function. Therefore, we can
apply Hardy’s inequality (2.40) and obtain
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1
~ | Ik § ‘E o () ’
5 | N( , pel™ )| dr > l—|—1 YN (€19) & (1)

Using this result in (8.12) and interchanging integration and summation, one
obtains

1 [ 4 1= o
- L I dr > = £ -
o 7ﬂ| ~(pe' )] T_Wz:o” o

'y Yo (€19) G (1) eiw‘ do

where we introduced an additional term e’ in the integrand, which certainly
does not change the value of the integral. Next, the operation of taking the
modulus is pulled out of the integral. In this way, the value of the integration
becomes smaller or remains unchanged. Afterwards, the inner summation is
interchanged with the integration, which finally yields

1 o N 1 T
_ ~ = 10\ Ail0
oo [ mstntar = 12 S G o [T @ e

l Ol+1 n=1

1 oo P N ) _

Now, we take the limit inferior of the last expression and apply Proposition 8.5.
This gives

1 1 1
liminf — L dr > — = —log ——
}\?33027r/ |N(pe Jdr 2 IZ;Z 7rp0g1—p
for all 0 < p < 1. It is clear that
1 [ .
sup |Ly(z)| > sup |Ln(2)] > —/ |Ln(pe'™)|dr . (8.13)
|z]<1 |z|<p 2 ) _x
Together with (8.9) one obtains therefore
hmlnf”gl]\]”(j('ﬁ‘)_,A(]D)) = hmlnf sup KN(eie,z) dﬂ‘ =
=0 |z|<1 271'

which shows that the operators 2y : C(T) — A(D) are not uniformly
bounded, and by the uniform boundedness principle this implies that
supyen [|UN flloo = oo for all f belonging to a dense subset of C(T). O

It follows in particular, that to every such approximation operator 2y,
characterized in Theorem 8.7, there exist continuous functions f € C(T) such
that the approximation error ||f — Ay f]|co increases as the approximation
degree N is increased. In conclusion, Theorem 8.7 shows that there exists no
robust, causal and linear approximation method on C(T).
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Discrete measures

As in the previous paragraph, we consider approximation methods (8.1) with
property (B), (C), and with the M—property. But now, it is assumed that
every measure i, y in the coefficient functionals (8.2) is discrete, i.e. every
in,N is concentrated on a finite sampling set

,];L N = {ei01(n,N)7eiGQ(n,N)7 . ,eiGM(n,N)}

of points on the unit circle. Note that both the sampling points 6,,(n, N)
as well as the number of sampling points M (n, N) may be different for ev-
ery measure ji, y and for different degrees N. With these assumptions, the
coefficient functionals (8.2) become

M(n,N)

en(f,N) = Y @MY w, n(m) (8.14)

=0

i0m, (7"7N))

in which v,(n,N) = ppn(e denotes the measure of the point

elgm, ("L7N) .

First, we derive a representation of the approximation operator 25 which
is similar to the integral representation (8.7) in the case of absolute continuous
measures. To this end, we plug the coefficients (8.14) into the approximation
(8.1). This gives

N
@Anf)(2) = FE Ny n(m) @n(2) - (8.15)

In this representation, there may exist sampling points which appear several
times in the above double sum. Thus, there may exist indices m; # mgy #
.-+ # my and indices n; # ng # --- # ng but such that 6,,,(n1,N) =
Om, (N2, N) = --+ = Oy, (ng, N) for some ¢ > 1. Of course, also the indi-
vidual measures v, y(m) are different in this case for different indices, i.e.
Uni N(m1) # Vpy, N(m2) # -+ # Un, n(Mmyg), in general. For such indices
n,m for which the sampling points 6,,(n, N) are equal, we define 0;(N) :=
Om,(n1, N) = -+ = O, (ng, N) in which the index k = 1,2,--- , K(N) num-
bers all distinguished sampling points 0 (N), such that now 6, (N) # 0y, (N)
whenever ki # ko. Moreover, we define the new kernel functions

Kk, N (2) i= Vny N(M1) Pny (2) + Vny N(M2) @y (2) + -+ Vg N (M) P, (2)

for k=1,2,---, K(N). With these kernel functions, the approximation oper-
ator (8.15) can be rewritten with only one summation over all distinguished
sampling points as

@Anf)(2) = Sl F( M) ky n(2) - (8.16)
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Note that the kernel functions sy y are elements of the disk algebra A(D)
since they are linear combinations of the basis functions ¢, € A(D). More-
over, from (8.16) follows at once that Ay f1 = A f2 for all functions f; and
f2 which coincide on all sampling points e*(N) k = 1,2,...  K(N). The
representation (8.16) of 2y, which is the discrete equivalent of the integral
representation (8.7), will be used subsequently.

Ezample 8.8. Discrete operators of the form (8.16) arise naturally in practical
applications from the continuous case (8.7), due to the numerical integration of
(8.7) on digital computers. For example, assume that a certain approximation
method of the form (8.7) with a corresponding kernel (8.8) is given (e.g. the
method in Example 8.4). Then, the integral in (8.7) may be approximated

by its Riemann sum at the equidistant sampling points 0 (N) := 2?@&1 with
k=0,1,2,--- ,2N. Therewith, an approximation
1 X i "
~ i 27 i 27
(Q[Nf)(z) = T—H kz_:of(e INF1 ) KN(G INF1 ,Z)
of (8.7) is obtained. With rg n(2) := Wl—s-l I(J\;(eiﬁ\ﬂfl,z)7 this operator has

exactly the form (8.16). It is clear that by increasing the number of sampling
points, the error due to the numerical integration can be made as small as
desired, and one would expect that if the continuous operator (8.7) converges
to f, than also the discrete operator Ay f converges to f as N — oo (at most
with finite approximation error limy_o || f — An foo )-

As in the case of the absolute continuous measures in the coefficient func-
tionals, we present at the beginning a consequence of the required M—property
of the approximation method Ay .

Proposition 8.9. Let Ayn be a discrete approximation operator of the form
(8.16). If An satisfies the property M then it holds for the Fourier coefficients
Ri,n (1) of the kernel functions in (8.16) that

K(N)

. . ; . 1 forl=m
10 (N)-m _
]\}gnoo ; R (D)e - {0 forl#m

Proof. Since the kernel functions xi, n are elements of A(D), they can be
written as a Taylor series ry n(2) = > o fr,n (1) 2. Now, for a fixed integer
m > 0, we apply (8.16) to the polynomial p,, = 2™, and replace the kernel
functions sy n by the corresponding Taylor series. This yields

() ‘
3 /%k,N(l)elek(N)‘m>zl (8.17)

=1

[e'e) K
@npm)(z) =Y (
=0 k

Since 2y satisfies the M-property, it holds that limy_ . Anpm(z) = 2
Therewith the statement of the proposition follows from (8.17). O
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The following theorem is the discrete equivalent to Theorem 8.7. It will
show that every discrete approximation operator (8.16) with property (B) and
(C) will not be robust, i.e. it will not have property (A).

Theorem 8.10. To every discrete approzimation operator Ay : C(T) — A(D)
of the form (8.16) there exist functions f € C(T) such that sup yey |2n flloo =
oo and such that limsupy_, o [|f — AN [l = o0.

Proof. The operator norm of Ay : C(T) — A(D) is given as

K(N)

I2nllem)—am) = sup [[™Anflloe = sup sup | Y f( M) ry n(2)| .
fFec(T) rec(ry fo<1 | =
[Iflleo<1 Iflleo<1

Write the kernel functions as kg v (2) = |kx v (2)] €' 285~ ()] and choose for
an arbitrary z € D the function f € C(T) for which holds that f(el® (V) =
exp(—iarg[kr, n(2)]) and which is continuous between the the sampling points
e!?+(N)_ For this function holds obviously that f € C(T) and that || f|e < 1.
Using this function in the above relation for the operator norm, one sees that

K(N)
12y llemyam) = sup (D I (2)]) = sup Ly(2) .
lz]<1 ™ 3 |z|<1

i:LN(Z)
Instead of the infinity norm, we consider first the L'-norm of Ly (p'7):

K(N)

1 " iT 1 " it
a3 | Vvteenlar =30 50 [ (el

Since all ki n belong to the disk algebra, we can apply Hardy’s inequality to
obtain a lower bound on the L!'-norm of Ly (pel™) for any fixed 0 < p < 1.
This gives

1" : W& g
5 | Vleenlar = 37 23 i)
k=1 =0
> li pl Kz(l:\[) i0x ()
Z - 2 l+1‘ 2 fFrn(l)e

To obtain the second line, we first interchanged the order of the summations,
than we insert the term e inside the modulus operation, which does not
change the value of the expression. Finally, the triangle inequality was applied
in reverse direction. Now, we proceed exactly as in the proof of Theorem 8.7.
Applying Proposition 8.9 and using the relation (8.13) one finally obtains
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K(N)

hmlnf %N lle(my—am) > hmlnf lst Z |k N (2)] | =00
<1

Together with the uniform boundedness principle, this proves the theorem.
O

Thus, the discrete operators 2y : C(T) — A(D) of the form (8.16) show
the same behavior as the operators (8.7) which correspond to an absolute
continuous measure. In particular, to every discrete operator there exist func-
tions f € C(T) (in fact a whole dense subset of functions in C(T)) such that
the approximation error ||f — 2y f||co tends to infinity as the approximation
degree is increased. However, the discrete approximation operators show an
even worse behavior than the operators of the form (8.7). This is because
in the latter case, there exist approximation methods of the form (8.7) with
property (B) and (C) which are stable as operators from A(D) — A(D). This
means that there exist linear and causal approximation methods 20y of the
form (8.7) such that limy o ||f — AN flloc = 0 for all f € A(D) C C(T). In
the discrete case however, all approximation operators 2y of the form (8.16)
with property (B) and (C) are unstable, even if they are restricted to the
disk algebra A(D). This is a straight forward consequence of the previous re-
sult and of the fact that the approximation operator is defined on a set (the
sampling set) of measure zero.

Corollary 8.11 (Somorjai). For every discrete approzimation operator Ay :
A(D) — A(D) of the form (8.16) there exist functions f € A(D) such that
supyen 1N flloo = 00 and such that limsupy_, o || f — An flloo = 0.

Proof (Corollary 8.11). The operators 2y are defined only on the sampling
sets Ty = Uszl 7,,~n- These sets are of (Lebesgue) measure zero and closed.
Moreover, since every function which is defined on a discrete set is continuous
there, we can apply a theorem of Rudin [71], which states that for every
continuous function defined on a compact subset 7y C T of measure zero,
there exists a function F' € A(D) with F(z) = f(z) for all z € Ty and
with ||[F||cc = sup,er, |f(2)]. Since f and F coincide on the sampling sets
Tn, it holds that Ay F = An f, and consequently ||AnF|loc = [|ANflloo <
||QLN||A(]D))HA(]D)) HF”oo = ||91N||A(1DJ)HA(1DJ) ||f||oo Therewith, one obtains on
the one hand that

1N ller)—am) = fSUp A flloo

IIfH<1

< sup [[An]am)—am)llfllo = U8 | a@)—amD) -
fec(T)
IflI<1

On the other hand, because A(D) C C(T), it is clear that
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[2Anllcm—am) = sup [™Anfllec = sup [[Anflloo = [IAn]la@)—am) -
fec(m) fEA(D)
IFlI<1 IflI<1

Altogether [|”An||amy—am) = [|An~]lc(r)—am) and the corollary follows from
Theorem 8.10. O

If the previous proof (together with the proofs of Theorem 8.7 and 8.10) is
carefully analyzed, one sees that we even have a lower bound on the maximum
amplitude of the approximation 2y f inside the unit disk

1
liminf sup sup |(Anf)(z)] > — log
e Hffe\lA(E)1 = " L

forall 0 < p< 1.

Theorem 8.7 showed that the approximation operators ||2x||c(r)—am) of
the form (8.7) are always unbounded as N — oco. However, this does not in
general mean that the operator norms |||l am)—a(m) are also always un-
bounded. Quite the contrary, Example 8.4 for instance gave an example of an
approximation operator for which sup ey || || a@)—am) < oo

Corollary 8.11 shows now that in the discrete case also the norms of the
approximation operators 2y : A(D) — A(D) are always unbounded. This
means that there exists no discrete linear, causal, and stable approximation
method for all f € A(D) C C(T).

Note that especially the discrete approximation operators are of practical
importance because even if there exists an approximation method of the form
(8.7) for which supyey [Nl Am)—am) is bounded, a numerical integration
method has to be applied to calculate (8.7). If this numerical integration is
done on a digital computer, one ends up with a discrete approximation opera-
tor (cf. Example 8.8) for which sup ey [|%n || 4m)—a() is always unbounded,
according to the above corollary.

Finally (and without any proof), we remark that if one requires addition-
ally that for all polynomials p € Pjs(n) with a degree of at most M(N) the
approximation method is perfect, i.e. if one requires that Ayp = p for all
P € Py, then one can even derive a lower bound on the growth behavior
of the operator norms [22], namely that

2N a@)y—am) > = log M(N) .

Theorems 8.7 and 8.10 show that one cannot have all three desired prop-
erties (robustness, causality, and linearity) for the approximation methods
(8.1). However, the discussions in Section 8.1 show that there always exist ro-
bust and causal, but non linear approximation methods, whereas Section 8.2
showed that one can always have linear, and causal, but non robust methods.
We summarize this observation by the following corollary.



150 8 Causal Approximations

Corollary 8.12. There exists no linear, causal, and robust approximation
method of the form (8.1) and with coefficients of the form (8.2). If one of
the three constraints is relaxed, an approrimation method with the remaining
two properties always exits.

8.4 Causal Approximations for Smooth Functions

It was shown in the last section that for all linear and causal approximation
methods Ay : C(T) — A(D) of the form (8.1) there exist continuous functions
g € C(T) such that supyey ||2nglloc = oo. This implies that the approxi-
mation operator is not robust against errors in the given data. To see this,
assume that f € A(D) is a causal function which should be approximated
as Ay f. However, due to disturbances only f = f + g with a disturbance
g € C(T) is known. Therefore, the approximation error |2y f — fllco is lower
bounded by (7.12) which shows that the approximation error may become
infinite due to the first term on the right hand side of (7.12). This implies in
particular that the approximation error cannot be controlled by the size of
the disturbance ||g||so. Even for very small values of ||g||c0, the term [|2xg]| oo
may get arbitrarily large.

To ensure that the error term [|2ygl|o remains bounded, the disturbance
¢ has to be from a subset of C(T). The following result shows that under the
assumption g € C,(T) with a regular majorant w, the error ||2xgl||c remains
always bounded for every linear and causal approximation operator.

Theorem 8.13. Let w be a regular magjorant. Then there exist approrimation
methods Ay : Cy,(T) — A, (D) of the form (8.2) with property (B) and (C)
such that

12An glloo < 1N gllc,(r) <00 for all g € Cy(T) .
Proof. Let g € C,(T) and consider the non-causal approximation gx in terms

of the Fejér means (cf. Section 2.1.2) given by

s

o) = Frg)(e) = 5- / 9(e ™7 Fn(r)dr

where Fy is the Fejér kernel defined in (2.16). Using that Fu is an approxi-
mate identity (Prop. 2.3) it follows for arbitrary 61,602 € [—m, 7) that

1 s
2 J_ .

lgllc., () w(|61 — 0O2]) .

lgn (1) — g (ei®)] < (=) — g(l 7)) Fy(r) dr

IN

This shows that [|Fngllc, ) < ll9lle, (r) for every g € C,(T). Next, we consider
the causal operator defined by
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Ang)(€?) = (B Fn9)(€?),  0¢€[-mm)

with the Riesz projection *B.. Using Theorem 6.16 on the boundedness of the
Riesz projection on C,(T), one obtains

1nglle, ) < NIB+lle,m—com IS8l < Cw)lglle, ()

with a certain constant C(w), dependent only on the majorant w. Since C, (T)
is continuously embedded in C(T), one has therefore ||2ng|lcc < oo for all
g € Cu(T). By the construction of 2y, it has obviously properties (B) and
(C) as well as the M—property. O

Note that by the properties of the Fejér means, the approximation operator
An used in the previous proof satisfies also (8.3). Thus there exist linear
and causal approximation methods which are robust with respect to smooth
functions in C,(T) with a regular majorant w.

Notes

Some of the results of this section can also be found in in the book of Part-
ington [64]. Corollary 8.11 is due to Somorjai [82].
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On Algorithms for Calculating the Hilbert
Transform

Corollary 8.11 of the previous chapter shows that there exists no robust lin-
ear approximation method for causal and stable transfer functions f € A(D)
which are defined only on a finite set of discrete sampling points. It was dis-
cussed that these convergence problems of the approximation methods are a
consequence of the fact that the approximation operator is only defined on
a finite, discrete sampling set. However, the sampling of the given data is
essential in practical applications, since nowadays numerical calculations are
(almost) exclusively carried out on digital computers and such digital com-
puters can process only a finite number of input data. For these reasons, the
present chapter will discuss the consequences of the sampling of the given data
for the behavior of certain numerical algorithms, a little bit more. Thereby,
we will mainly focus on the calculation of the Hilbert transform from sampled
data. However, these results carry over directly to algorithms for the calcula-
tion of the spectral factorization, Wiener filter or any other algorithm which
involves explicitly or implicitly the determination of the algebraic conjugate
of a given function.

_ Thus, we investigate algorithms which determine the Hilbert transform
f = 9f of a function f given on the unit circle!. Since both f and f are defined
only on T, we will write f(6) instead of f(e!?) with § € [, 7], throughout this
chapter, to simplify the notations. Moreover, T will now stand for the interval
[—7,m) of the real axis R and C(T) denotes the set of all continuous functions
f on T with f(—7) = f(n) or equivalently for all continuous, 2m-periodic
functions on R.

We consider linear operators ¥ which determine an approximation of the
Hilbert transform f = §f from the values f(7) of the given function f on a
finite set S = {r, € T: k =1,2,--- N} of sampling points 7%, only. Denote
by ¥ such a linear operator which approximates the Hilbert transform based
on a sampling set S of cardinality N. Then we say that a sequence {¥n } yen of
such operators approximates the conjugate function f of f € C (T) arbitrarily

! See Section 5.3 for the definition of the Hilbert transform.

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2_ 9, (© Springer-Verlag Berlin Heidelberg 2009
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well (in the norm of C(T)), if
Jim [F -5l -

In the following it is assumed that the operators ¥ have the following two
natural properties.

Definition 9.1 (Property I). We say that an operator T has the property 1
if it is linear, i.e.

Tfr+fo)=Ffr+Tfe and T(Nf) = IE(f)

for all A € C, and if T is concentrated on the set S of sampling points, i.e.
if two functions fi and fo coincide on the sampling point fi(1i) = fa(7k) for
all 7, € S then (Tf1)(t) = (Tf2)(t) for allt € T.

This property requires the linearity of the operator ¥ and the concentra-
tion of the operator on the finite set S, i.e. if two functions f; and f; coincide
on the sampling set S, the operator ¥ will give the same result for both func-
tions. It is immediately clear that all practical algorithms for the calculation
of the conjugate function f from f which can be implemented on a digital
computer, have to satisfy this property since generally only a finite number of
values can be taken into account during the calculation on such a computer.
Therefore, this property is practically no limitation on the linear operators
under consideration.

Ezxample 9.2. The conjugate Shannon sampling series, given by

COS 2N+1 (t— 2?\;rf1) — COs 5 (t - 27‘_11:1)

sin 3 (t —

(©3)0) = 5 Zf (22)

2mk )
2N+1
is one example of such an operator. It calculates an approximation of the

conjugate function f based on the function f given only at the points of the
sampling set S = {7, =27k/(2N+1): k=0,1,...,2N}.

Example 5.9 shows that there exist continuous functions f € C(T) such
that the conjugate f: $ f is not continuous on T. For this reason, it cannot be
expected that a linear operator ¥ approximates the Hilbert transform of such
functions arbitrary well, in general. Therefore the operators ¥ are considered
only on the set B of all continuous functions which have a continuous Hilbert
transform:

B:={feC(T): f=9nfeC(T)}
The norm in B is defined by ||f||5 := max(||f|lsc, ||f]loc). Thus, the Hilbert
transform § maps every function f € B onto the continuous function f = 9 f

which shows that § : B — C(T) is a continuous mapping with [|9]|5_ ) < 1.
Note, that if a function f € B is approximated by a trigonometric polynomial
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Py f of degree N, then the Hilbert transform P;‘/f of this trigonometric poly-
nomial is an approximation of the conjugate function f. This property of the
set B is used later.

Thus we consider operators ¥ : B — C(T) with property I and which map
every function f € B to a continuous function Tf € C(T). The corresponding
operator norm is defined, as usual, by

[E24[E%
1f1ls

1%l B—c(T) : Sup

In particular sequences {Tx }3_; of such linear operators are considered. For
these sequences of operators, we will require the following property II.

Definition 9.3 (Property II). We say that a sequence {Tn}3%_, of linear
operators has the property 11 if there exists a dense subsets M C B such that

Jim |f—<nfll, =0, forallfeM.

This property requires the desired approximation behavior of the sequence
of operators for a dense subset of B. Clearly, this is no restriction on the
operators since this behavior should hold for the whole set B and therefore
also at least for a dense subset.

Ezample 9.4. Let f € C(T) and let

(Vx ) () = 2N+1Zf(ﬁvz’fl) w (- o3

with the de la Vallée-Poussin kernel V given in (2 25), be the de la Vallée-
Poussin series of f. Then Unf = H(Vnf) = %Nf defines an operator
sequence {Q] N}, in which every single operator T ~ has property 1. More-

over, if Py denotes the set of all trigonometric polynomials with a degree of
at most NN, then it holds Uy f = f for all f € Py/p. This shows that this

sequence has also property II since it approximates the conjugate function f
arbitrarily well for every polynomial in B, and since this set of polynomials is
a dense subset of B.

Ezample 9.5. Let pn(7) := max(1 — w , 0) and define by

2N

(N ) = F(5E) en(t — o3fy) (9-1)

k=0

an operator which linearly interpolates the function f between the sampling
points {(27k)/(2N + 1)}2Y,. It is clear that the Hilbert transform of £y f
always exists. Therefore,
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Enfi=9(Enf)=Enf

defines a sequence of linear operators with property I. To show that this
operator sequence has also property II is more complicated to show. This will
be done later.

Continuous functions

First we investigate whether it is always possible to calculate the conjugate
function f arbitrarily well for all f € B from a finite set of sampled values
{f(m)}_, by a linear method. That this is actually not possible is a direct
consequence of the following theorem.

Theorem 9.6. Let {Tn}ycy be a sequence of operators with property I and
11, then the set of all f € B for which

lim sup [Ty £, = o0
N—o00

is of second category (a non-meager set) and dense in B.

Thus even though the sequence {Tn}ycy approximates the conjugate
function for a dense subset of B (as assumed by property II), it fails to con-
verge for all functions f in another dense subset B. Two direct consequences of
this result with respect to the operator norms of {¥} and the approximation
behavior of the conjugate function are formulated in the next two corollaries.

Corollary 9.7. Let {Tn} oy be a sequence of operators with property I and
II. Then limy— oo [|[ TN [l 5c(my = 00

Corollary 9.8. Let {Tn} vy be a sequence of operators with property I. Then
there exists a dense subset £ of B such that

lim sup ||f— TNfHOO >0
N—oo

forall f € €.

Now we prove the above results. To this end, the following auxiliary lemma
is needed. It shows that to every continuous function f there exists a function
o € B such that f and ¢ coincide at the finite sampling set S and such that
the norm of ¢ is at most twice the norm of f.

Lemma 9.9. Let {7}, be an arbitrary finite set of sampling points in T.
Then to every function f € C(T) there exists a function ¢ € B such that
o(t) = f(mi) for all k =1,2,...,N and with ||¢|z < 2| f]l -

The main problem in finding such a function ¢ is that not only the behavior
of ¢ but also the behavior of the conjugate @ has to be controlled so that ||¢]|s
does not become larger than 2|| f|| .
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Proof. For a given function f € C(T), we construct an f,, € B which satisfies
the lemma. For an arbitrary 0 < 7 < 1 consider the function

gn(T) = max (1— % , 0) , T€E[-m,m).

This function can also be written as a Fourier series

gn(r) = 24+ 50 a(n) cos(kr)

with ag = 1 and
ax(n) = ﬁ[l—cos(nkﬂ)] , k=1,2,....

Note that all Fourier coefficients ax(n) are non-negative. Moreover, it holds

that ||g,|l,, = 1 because ||gn||é1 = ao/2 + Y psq lax(n)] = g,(0) = 1, using
that all a; are non-negative. The conjugate function g, is then

() = 32521 an(n) sin(kT) .

It follows that

190 ()] < 3221 law(m)] = 1= (9-2)

for all 7 € [—m, m), where the last inequality follows from | g,||» = 1.
Consider now the function f, (1) = Z,Ij:l f(m%) gn(T — T) with the corre-
sponding conjugate function given by

Falm) = S0, F () G — 7)) - (9.3)

It is clear that for sufficiently small n (n7m < ming |7g41 — 7%|) it can be
achieved that [|f,|/cc < ||f|loc- Since g,(7) is zero for |7| > nm, the conjugate
functions g, can be written as

wr) = o= [ " go(s) tan~t (557) ds

27 —n
provided that |7| > n7. A straight forward calculation gives

m ds 1 sin (W)

1
|§n<7)‘§*/ —— = —log ——%
27 J—yr tan (—MQ_S> T sin (L;"”)

for all 7 with |7| > 7, where the first inequality follows from /g, ||, <1 by
(9.2). From this, it becomes clear that for a fixed § > n 7 and for an arbitrary
€ > 0 there exists an 79 = (e, d) such that

|90 (T)| < €/N (9-4)
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for all § < |7] < 7 and all 0 < 5 < 7. Now choose &y such that for all k # [
[Tk — 0, Tk + 0] N [11 — b0, 71 + 00] = 0. (9.5)

For this dyp and an arbitrary € > 0 choose 19 = (e, Jp) such that (9.4) holds.

Finally, we consider |f,,(7)| and ’]7,70(7)‘ at an arbitrary 7 € [—m, 7).
Because of (9.5), there exists at most one 7, such that 7 € [r, — do, 7% + o],
and from (9.3) follows

o (M) < 1o Smey 1m0 (7 = 70 (9.6)

and a similar inequality holds also for | f,,) (7)|. From the inequality for | f,, (7)]

follows at once that || fy, |l < [If]l., but for ‘fno ()| we have to distinguish
two cases: First 7 € [1; — 0g, 71 + g for a certain I. Then (9.6) becomes

N
Fao @] < fllse (2 107 = 70l + [ (7 = 7)1 )

k=1,k+l
Sl [FOV =D +1=m] <2[fll
using (9.2) and (9.4). In the second case, T ¢ [1; — do, 71 + o] for every [ =

1,2,...,N. Then (9.6) together with (9.4) show that | f,,(7)| < € || f]|.. This
proves that ||ﬁ70 lloo < 2||flloc and gives the statement of the lemma. O

With these preparations we prove Theorem 9.6.

Proof (Theorem 9.6). The theorem is proved by contradiction. Assume that
there exists a set By C B of second category which is dense in B and a constant
Cp < oo such that

limsup o0 [ITN flloo < Co (9.7)

for all f € By. The norm [Ty f||, is finite for finite V. Therefore, it follows
from (9.7) that there exists a constant C; < oo such that supycy |Tn fll o <
Cy for all f € By, and from the uniform boundedness principle (theorem of
Banach-Steinhaus, see e.g. [54]) follows that the operator norms are uniformly
bounded, i.e. there exists a constant C'; < oo such that

”gN”B—»C(T) <Gy (9.8)

for all N € N. Next it is shown that from the uniform boundedness of the
operators Ty and from property II follows that the conjugate function f of
every f € B can be approximated arbitrarily well by €y f. To this end let
f € B and g € M arbitrary, where M is a dense subset of B. Then it holds

17 =55 < 17 =l + 7= 9l + [Exlo = Dl 49
<1+ ) ||f —gllg+ 7 - Tyl
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using (9.8) and the obvious relation || f — §lse < ||f — g|l5. Let € > 0 arbitrary
and choose g € M such that ||f — g[|z < e. Then it follows from (9.9) that

lim sup y_, o Hf ENfH < (14 C%)-€ using that {Tn} has property II. Since
the left hand side is 1ndependent of €, and € was chosen arbitrary, we have

limy oo || f = Tnf]|, =0 forall feB. (9.10)

Lemma 9.9 shows that to every f € C(T) there exists a ¢ € B with
lellg < 2] fllo such that o(7) = f(mx) for all K = 1,2,---,N. Since the
sequence {¥y} has property I it follows that Ty = T f. Therewith, we get

1T llem-cy = sup %5 Sl < sup [Txeloe < 21 Tlscr -
fec(T)
1l o<1 HsaHB<2

Since B C C(T) and using (9.8), we thus have |Tn|/5_c1) < TN llem—em <
2C5. Since ¢ € B also ¢ € B and it holds

12l < 1= Tvello + 1Tl e 12l
<8 -Twell, +2Cel
Because of (9.10) we get for N — oo that
12l <2C]l¢ll., - (9-11)

Finally, we consider for an arbitrary N € N a special function ¢ € B and its
conjugate function @y given by

SDN( Zk 15111(k7') and LPN( ) Zk 1c05(k7‘)

respectively. It is well known [92, Chapter I1.9 | that ||on|, < 1 and for the

modulus of $x holds at 7 = 0 the inequality |px(0)] = L Zk L >LlogN.
This gives together with (9.11) the inequality

LlogN < H@NHoo <20 [Nl £2C3.
But this is a contradiction for sufficiently large N > exp(2xC3). O

Proof (Corollary 9.7). It was already shown in the proof of Theorem 9.6 that
1T~ < 2 TNl s—c(r)- Assume now (in contradiction to the statement of
the corollary) that there exists a constant Co such that

limy oo ||3N||Bécmr) <Gy (9.12)

Then it follows that liminfy .o ||Tx|]; < 2C5. But this means that there
exists a sequence Ny, such that Ty, ||, < 2C; for all k € N. Now, we can

proceed with this sequence {¥n, } as in the proof of Theorem 9.6. Again, this
results in a contradiction which shows that assumption (9.12) was wrong. 0O
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Proof (Corollary 9.8). This corollary was proved implicitly in the proof of
Theorem 9.6. Because if we assume that the statement of the corollary is
wrong, equation (9.10) holds. Following the above proof, starting with (9.10),
shows that this assumption yields a contradiction for all {¥ y} with property I
This shows that the assumption was wrong and proves the statement of the
corollary. 0O

Smooth functions

Assume that w is a regular majorant and let f € C,(T). Since the Hilbert
transform is a continuous operator on C,(T) (cf. Section 6) it is clear that
C.(T) as well as C,, o(T) are subsets of B. For the later, the following positive
result is obtained.

Theorem 9.10. Let w be a regular majorant and let {EN} be the sequence of
operators defined in Example 9.5. Then there exists a constant C' such that

H’ENchw(qr) < Cllflle, (my (9.13)

and for all f € C, o(T), and it holds
A}Enoo Hf - SNfHC_,(T) =0 (9-14)

for all f € C,o(T).

This result shows that for functions f which are sufficiently smooth, the
corresponding conjugate function f can always be approximated arbitrarily
well from the values f(7) at the N sampling points {7 } by means of the linear
operator [y ~ which was given in Example 9.5. The theorem is proved using an
auxiliary lemma which characterizes the behavior of the linear interpolation
operator £y defined in Example 9.5, Equation (9.1).

Lemma 9.11. Let w be an arbitrary majorant and let £y be the interpolation
operator defined by (9.1). Then there exists a constant C such that

1€ Fflle,my < C I1flle,m (9.15)
for all f € C,(T). Moreover, for all f € Cy, o(T) holds
Nhinoo If - QNf“cw(T) =0. (9.16)

Proof (Lemma 9.11). Let § > 0 arbitrary and consider two points ¢1,to € T
with ¢; < t2 and with |t; — t2] = J. The function (£x f)(¢) is piecewise linear
on certain disjoint intervals T, C T. Two cases have to be distinguished: 1)
t1 and ¢ belong to the same interval Ty or 2) ¢; and t5 belong to different
intervals.
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1) Assume that t1,t2 € T = [t},t%] belong to the same interval T'. Since
L f is linear over T, it follows at once that

Y _ u
(ExF)(0) — (Enf)(t2)] = W 6 — ta] < |£(85) — F(E)

<N flleyery @ (6 —t5]) (9.17)

where for the second line it was used that f € C,(T). Because t1,to € T
there exists a constant K > 1 such that |th — t&| = K |t — t»], and since w
is a majorant, the function w(z)/z is not increasing, from which follows that
w(K z) < Kw(x) provided that K > 1. Allowing for these relations, it follows
from (9.17)

[(Enf)(t) = (En ) () < K | flle, oy w ([t1 = t2]) < K ([flle, () w (6) -
(9.18)

2) Next it is assumed that t; € Ty = [t},t%] and ¢, € Tp = [t}, t%] belong
to disjoint intervals. Then it follows

[(Enf)(t1) = (En ) ()] < [(EnS)(t) — (S| +
(SN )Y — (EnH)E)| + [(EnFEL) — (Enf)(t2)| - (9.19)

Next, we consider the three terms on the right hand side. For the first and
third term, we can proceed as under point 1) since ¢1,t% € T} and to, ) € T.
This will give an inequality as in (9.18) for both terms but with different
constants K1 and K3, respectively. For the second term on the right hand
side of (9.19), it is used that the operator £,, is concentrated on the boundary
points of the intervals Ty. It follows

[(ENF(EY) = (EnF)(E5)] = [ F(E) = F(t5)]
< flleuemyw (|6 =15]) < W flley @ (8) -

Altogether, (9.19) becomes |[(Enf)(t1) — (Enf)(t2)] < (K1 + 1 +
K3)[[flle, ryw (0). This together with (9.18) shows that there exists a con-
stant C such that (9.15) holds for all f € C,(T).

It remains to show (9.16). To this end, let f € C, o(T) fixed and € > 0
arbitrary. Then there exists a polynomial p such that || f — p|| Coo(m < € The
triangular inequality gives now

1f = Enflle, ey < I =Dlle, oy + I = Lnplle, yory + 1€8E = Hlle,, o) -
(9.20)

By the choice of p, the first term on the right hand side is smaller than or equal
to €, and the third term is smaller than or equal to C'[|f|l¢_ 1) €, using (9.15).
Furthermore, there exists an Ny € N such that the second term on the right
hand side of (9.20) becomes smaller than € for all N > Ny. Altogether, (9.20)
becomes [|f — Ln fl¢, (p) < (24 C)e for all N > No which proves (9.16). O
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Proof (Theorem 9.10). Theorem 5.11 shows that there exists a constant ¢
such that [|fllc ) < eillflle,(my for all f € C,(T) provided that w is a
regular majorant. Therewith and together with Lemma 9.11 follows

||ENfHCW(’I[‘) = Hchw(T) sa ”SNfHCW(’]I‘) scac HfHCw(T)

which proves (9.13). Similarly, the second statement of the theorem follows
from

||J?* ENchu(T) = Hf* 51;?||cw(1r) s Hf o ENfHCw(T) ‘

The right hand side of this inequality goes to zero as N — oo by Lemma 9.11
which proves (9.14). O

Notes

The results in this section was discussed in [12]| by the authors.
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Spectral Factorization

Spectral factorization is an important tool in the theory of stochastic pro-
cesses, in information theory, signal processing, control theory and many other
fields. This operation factorizes a given function into a causal and an anti-
causal part. In signal processing it is necessary for example, for the determi-
nation of the causal Wiener filter. Despite a clear and simple derivation of the
spectral factorization operator, it shows a quite complicated analytic behavior.
The main reason behind this complicated behavior is the non-linearity of the
spectral factorization operator. It implies in particular that the boundedness
of the spectral factorization operator does not imply its continuity and vice
versa. In this chapter, we will investigate the relation between boundedness
and continuity of the spectral factorization mapping in detail. It turns out
that continuity and boundedness are alternative properties, i.e. the spectral
factorization mapping is either bounded or continuous, but never both, at
least on the function spaces considered in this chapter.

10.1 Regularity of Stochastic Sequences

As the name indicates, the spectral factorization is an operation usually ap-
plied to spectral densities of stochastic processes. This subsection shortly re-
views some results from the theory of stationary stochastic sequences, as far
as they will be needed. Thereby, we are especially interested in the relation
between the so called regularity of the stochastic sequence and the smoothness
of its spectral density which will get important in Subsection 10.5 and 10.6.

Let (Q, F,v) be a probability space, i.e. () is the sample space of elementary
events, F is a o-algebra of subsets of {2, and v is a probability measure on
F. A random variable is an F-measurable (real or complex) function on €.
The expectation (or the mean) and the variance of a random variable = are
defined by

Elx] == /Qa:(w) dv(w) and Viz] := & [(z — E[2])?]

V. Pohl, H. Boche, Advanced Topics in System and Signal Theory, Foundations
in Signal Processing, Communications and Networking 4,
DOI 10.1007/978-3-642-03639-2 10, (© Springer-Verlag Berlin Heidelberg 2009
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respectively, and the covariance of a pair x,y of random variables is

covlz,y] =& [(z - E[z]) (y — E[y])] -

Two random variables z,y are said to be uncorrelated if cov(z,y] = 0. If
the variance of both random variables is nonzero, one may normalize the
covariance of x and y to obtain the so called correlation coefficient

corle. ol e COV[T Y]
k= R Vi

of x and y.
If not mentioned otherwise, we will always consider complex random vari-
ables © with zero mean &[z] = 0 and with finite second moments, i.e. with

£llf?] = /Q (@) dv(w) < 0o .

The set of all such random variables is denoted by £2 = L£2(€, F,v). If one
defines for arbitrary elements x,y € £2 an inner product on £? by

() g2 = / () 9(@) dv(w) = E[z7]

then £2 becomes a Hilbert space. Note that since the mean of every random
variable in £? is zero, one has that V[z] = ||z|%. = (z,z) . and one obtains
particular simple realtions for the covariance and for the correlation coefficient
of two random variables z,y € £

covlz,y] = (z,y) 2 and cor[z,y] = @yl .

]l 22 llyll 2
In particular, two random variables x,y € £? are uncorrelated if and only if
they are orthogonal.

A set X = {z(k)}rez of random variables in £? is called a stochastic
process with discrete time or a stochastic sequence. Such a stochastic sequence
X is called stationary (in the wide sense) if the covariance cov[z(m),x(n)]
of two of its elements depends only on the difference m — n but not on the
absolute position n in the sequence, i.e. if cov[z(n+k), z(n)] = cov]z(k), 2(0)]
for all £k € Z and every arbitrary n € Z. Thus, the covariance function of
a stationary stochastic sequence X is given by rx(m — n) = E[z(m)x(n)]
for all m,n € Z. The following classical result due to Herglotz gives the so
called spectral representation of the covariance function of stationary random
sequences.

Theorem 10.1 (Herglotz). Let X be a stationary (wide sense) random se-
quence with zero mean, and let rx be its covariance function. Then there exists
a unique positive probability measure ux on T such that for every k € Z

rx (k) = /W e dpx (e) . (10.1)

—T
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The measure px corresponding to the stochastic sequence X is known
as the spectral measure of X. It is assumed subsequently that the spectral
measure is absolute continuous (with respect to Lebesgue measure)!. Then
by the Radon-Nikodym theorem there exists a function ¢x € L!(T) such that
(10.1) can be written as

™
rx (k) = dx (e % dg . (10.2)
—T
The function ¢x in this representation of the covariance function is the Radon-
Nikodym derivative of pux with respect to the Lebesgue measure on T, and it
is called the spectral density of the random sequence X.
Let X = {z(k)}rez be a stochastic sequence in L2 i.e. every element z (k)
is an element of the Hilbert space £2. Then X spans the subspace

L3(X) :=span{z(k) : k € Z}

of £2 wherein span denotes the closed linear span. Moreover, every collection
{x(k)}kes from a certain index set I spans a subspace of £2(X). A large part
of the analysis of stationary stochastic sequences is based on the fact that
L£2(X) can be identified with the Hilbert space L?(ux) of complex functions
on the unit circle with the inner product

Ut = | T () (103)

Lemma 10.2. Let X = {z(k)}rez be a stationary (in the wide sense) stochas-
tic sequence with spectral measure px. Then L£2(X) is isometricly isomorphic
to L2 (,U'X)-

Proof. We construct a Hilbert space isomorphism A : £2(X) — L%(ux) by
setting

Ax(k) =ep, keZ
where ey (e'?) = e*? with § € [~7, 7). The mapping A has to be linear.
Therefore for finite linear combinations of the basis vectors, one has

AL yowa(k)] =2, oner -

It is clear that A is one-to-one in the sense that Zk aier = 0 almost ev-
erywhere with respect to px if and only if ), ar (k) = 0 almost surely.
Moreover, A preserves the inner product, since by (10.3) and (10.1) one has

(Aw(k), Ax(m)) paguey = (6 em) g2y = [ =m0 ()
=rx(k—m) = (x(k),z(m)) -

! The singular part of the spectral measure px can be associated with the so called
deterministic part of the random sequence X (see eg. [81, §VL.5]). This part is of
no importance in the following considerations and therefore omitted.
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and by the linearity of the inner product, this holds also for finite linear
combinations of the basis vectors.

Up to now we defined A only for finite linear combinations of the basis
vectors {x(k)}rez. However, since the closure of {z(k)}rez in £2 and the
closure of {eg }rez in L?(ux ) are dense in £2(X) and L?(ux ), respectively, and
because A is continuous, it can be extended to a Hilbert space isomorphism
on the whole £2(X). In fact, let € £2(X) be arbitrary. Then there exists
a sequence {ny}nen in L2(X) of the form ny = S0\ aj (k) such that
lnn —nllzc2 — 0 as N — oo. In particular {nx}ney is a Cauchy sequence. Set
fN = A’I]N for all N € N. Then HfN — fMHLZ(,ux) = HA(’ON — ’mw)HLz(#X) =
N — narl|z2 since A is an isometry. Thus { fn} nen is a Cauchy sequence in
L?(ux) which converges to a unique (up to equivalences almost everywhere)
f € L*(ux). Setting f := An gives the desired extension of A to £L2(X). O

By the previous Lemma, it is clear that not only £2(X), spanned by the whole
stochastic sequence X, can be identified with L?(ux) but also every subspace
span{z(k) : k € I'} of £?(X) spanned by a certain collection of elements from
the sequence X can be identified with the subspace

{feL?(ux): f(k)=0forall k ¢ I}

of L2(pux), wherein f(k) = J7_ f(e?) e * 0 dpx () denotes the k-th Fourier
coefficients of f in L?(ux). In particular, the future of the sequence X, i.e. the
subspace span{x(k) : k > 0}, can be identified with the Hardy space H?(ux).
These identifications of the different subspaces allows one to use powerful
methods from complex analysis to study several properties of stochastic se-
quences. One example where this was successfully applied is the following
characterization of completely regular stochastic sequences.

Let X be a stationary stochastic sequence, let m € N be an arbitrary
positive integer, and consider the two subspaces of £2(X) defined by

Py :=span{z(k) : k < 0} and Fm = span{z(k) : k > m} . (10.4)

The first subspace Py is usually called the "past" of the sequence X whereas
Fm is said to be the "future" of X. How does the future of the stochastic
sequence X depends on its past? This question is of considerable interest in
several applications. For example, in detection and estimation or in financial
mathematics it is desired to predict future values of X from already observed
values of X. If there is a strong correlation between the past and the future,
the error of such a prediction can be made smaller (by an appropriated pre-
diction method) than if their correlation is low. If, on the other hand, the
future is almost independent of the past, it will not be possible to make any
useful prediction of future values of X. So it seems natural to measure the de-
pendency between the two subspaces Py and F,,, by the maximal correlation
between pairs of vectors from each subspace, i.e. by the expression



10.1 Regularity of Stochastic Sequences 167

pm(X):= sup corl¢,n]=  sup & ma| (10.5)

£€Py NEF cePo meFm €Nz 1nllc2

This maximal correlation coefficient between the two subspaces Py and F,, is
also known as regularity coefficient of X or as the angle between Py and F,,.
The last name is obviously motivated by the right hand side expression of the
last equation®. Now let 3¢ and §,, be the orthogonal projection from £2(X)
onto Py and F,,, respectively. Therewith the angle p,,(X) between the past
and future of the stochastic sequence X can be expressed as

pm(X) = sup (Poz,8m y>32(x) = sup <$aq303:mx>52(x)
z,yeL?(X) z€L2(X) ,|lz]I<1
lz]I<1,[lylI<1

= [[Bo Smllc2x)—rc2(x)

where it was only used that every projection is self adjoint. Thus the angle
between past and future of the stochastic sequence X is given by the operator
norm of Po Fr,- It is clear from the definition that p,,, (X) = 0 if both subspaces
are disjoint and that for a fixed Py the angle p,,, (X) is maximized if F,,, = Py.
Based on the angle between past and future, one classifies stochastic sequences
as follows.

Definition 10.3 (Completely Regular Stochastic Sequences). Let X
be a stationary (in the wide sense) stochastic sequence and let p,,(X) be its
reqularity coefficient (10.5). Then X is called completely regular (or strong
mixing) if lim,—c0 pm(X) = 0, and it is called completely regular of order «
(fast mixing) if there exists a constant C' such that

pm(X) <Cm™, a>0.

Thus the order « of a completely regular sequence characterizes how fast the
correlation between past and future p,,(ux) approaches zero as m — cc.

It is natural to ask whether it is possible to characterize the completely
regular sequences in terms of their spectral densities. Such a characterization
was obtained by Ibragimov [49] for fast mixing sequences and by Helson and
Sarason [46, 77| for strong mixing sequences. The results are given (without
proof) in the following theorem.

Theorem 10.4. Let X be a stationary stochastic sequence with density ¢x .

(a) X is completely regular if and only ¢x admits a representation of the form
ox =Ip*e! (10.6)

with a polynomial p which has zeros only on T and with f € VMO.

2 Of course, strictly speaking it is the cosine of the angle between Py and F,.



168 10 Spectral Factorization

(b) X is completely regular of order o if and only if ¢x admits a representation
of the form (10.6) with a polynomial p with zeros on T and with a real
function f € Ag.

Therein, VMO is the space of vanishing mean oscillation. Since part (a)
of the above theorem will not be needed subsequently, we only refer to cor-
responding textbooks (e.g. [41]) for a definition of this space. The Holder-
Zygmund class A, appearing in part (b) of the theorem was defined at the
end of Section 1.3.

In some cases, the spectral density ¢x is assumed to have no zeros on the
unit circle. For example, assuming that ¢ x has no zeros on T is sufficient (not
necessary) to guaranty the existence of the spectral factorization of ¢x (cf.
also the discussion in Section 10.2 below). Then the polynomial p in (10.6)
is a constant function and part (b) (and likewise part (a)) of Theorem 10.4
states that X is completely regular of order « if and only if ¢px € A,.

10.2 Definition and Basic Properties

In this subsection, we collect the main definitions and properties of the spectral
factorization mapping. Let A C L' be a Banach algebra of integrable functions
on the unit circle T with unity e. Then for every ¢ € A the Fourier coefficients
{p(k)}3>___ exist and we define the causal and the anti-causal subspaces A
and A_ of A, respectively, by

Ay ={pe A:¢(k) =0 for all k <0}

A_={pe A:¢(k)=0for all kK >0} .

Note? that the intersection A}, N .A_ contains all constant functions of A. In
the particular case of A = LP, 1 < p < oo the causal subspace Lﬁ_ coincides
with the Hardy space HP and if A = C(T) then C(T)y = A(D) is the disk
algebra. Note that every function ¢4 € A, and ¢_ € A_ can be identified
with the function

b+ (2) = E;O:O é(k) 2k and ¢—(z) = 2120:0 q@(—k) z7F

which is analytic for all z € D and all z € C\D, respectively. Moreover, the
natural projection A — A, is the Riesz projection 3 which was studied in
detail in Section 6.

Definition 10.5 (Spectral factorization). Let A C L' be a Banach algebra
of functions on T, and let ¢ € A be a real valued function. Then ¢ is said to

possess a spectral factorization if theres exists a ¢ € Ay with ¢, (z) # 0 for
allz€D and a p_ € A_ with ¢_(2) # 0 for all z € C\D such that

3 Note also that this definition of the subspaces A+ and A_ differs slightly from
the definition given at the beginning of Section 6.
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P(CQ) =0+ (Q)o-(¢)  forall  (CeT.

Every ¢ € A which possesses a spectral factorization is said to be a spectral
density and the functions ¢4 and ¢_ are called the spectral factors of ¢. The
mapping S : ¢ — ¢4 is the spectral factorization mapping.

Remark 10.6. It is clear that the above definition specifies the spectral factors
¢+ and ¢_ (if they exist) only up to a unitary constant because ¢, and ¢_
may be multiplied by certain factors €0 and e=1% respectively. To make the
factorization unique, one often considers the canonical spectral factorization
which requires additionally that ¢ (0) is real and positive.

Which elements of a Banach algebra A posses a spectral factorization and
how can we obtain the spectral factors for a given spectral density? To get a
first idea, we consider the special case that the given function ¢ is a trigono-
metric polynomial of a certain degree N. Then the spectral factorization is
equivalent to the following celebrated result of L. Fejér and M. Riesz.

Theorem 10.7 (Theorem of Fejér-Riesz). Let ¢ € Ppos(N) be a nonnega-
tive trigonometric polynomial. Then there exists a unique analytic polynomial
¢4+ € Pr(N) such that

o(Q) =lo+(QFF  forall (€T
and such that ¢4 (z) # 0 for all z € D.

Thus, every non-negative trigonometric polynomial ¢ € Ppos(N) possesses a
spectral factorization. One spectral factor is the polynomial

$1(2) = Yoo ar 2, zeD

with certain complex coefficients {aj}2_,. The second spectral factor ¢_ is
obtained as the parahermitian conjugate ¢} of ¢,:

$_(2) = ¢%(2) = 0+ (1/2) = S panz " (10.7)

Also for a non-polynomial function ¢, the spectral factorization can easily
be derived formally: Let ¢ € A and assume that log ¢ is again an element
of the algebra A. Then log ¢ can be written as a Fourier series log ¢(e?) =
S re o a(k)e*? with € [—7, 7) and with the Fourier coefficients

1 [7 . ,
a(k) */ log ¢(e') e *7 dr | keZ.

o o

Since log ¢ is a real valued function, the Fourier coefficients satisfy the relation
a(—k) = a(k) for all k =1,2,.... Next we define the functions

gr(2) = 29 4 3 (k) zF and go(z) = 22 4 T a(—k) 2.
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Assuming that g, and g_ are again elements of A, it is clear that g, € A,
and g_ = g5 € A_ and it holds log¢ = g, + g_. Taking the exponential
function of both sides, gives finally ¢ = exp(g+) exp(g-), which shows that
¢+ = exp(g+) and ¢_ = exp(g—) both of which are candidates for the spectral
factors of ¢. Inserting the Fourier coefficients ay into the series of gy gives
the following closed form formula for the spectral factorization mapping

1 s . it
d4+(2) = (6 ¢)(z) = exp (/ log ¢(e'") ¢tz d7'> , z€D (10.8)
am J_ . eT —z
and ¢_ is obtained from ¢ by (10.7). In order that (10.8) is well defined, ¢
has to satisfy the so called Paley- Wiener (or Szegd) condition

ST log () dr > —o0 . (10.9)

However, this condition guarantees only that (S¢)(z) exists for every z € D.
For an arbitrary ¢ € A which satisfies the Szeg6 condition, it is not necessarily
true that G¢ belongs again to the algebra A. Nevertheless, the above formal
derivation of the spectral factorization mapping shows immediately sufficient
conditions for the existence of the spectral factorization mapping in arbitrary
Banach algebras A C L'.

Lemma 10.8. Let A C L' be a Banach algebra on which the Riesz projection
PBir : A — AL is bounded. Then every real valued function ¢ € exp(A)
possesses a spectral factorization in A, and one spectral factor is given by

(10.8).

Proof. Assume ¢ € exp(A) is an arbitrary real valued function. Then there
exists a g € A such that ¢ = exp(g) and the spectral factorization mapping
(10.8) becomes

e = (5 [ o S 0r) e (J0)(2)

- e —z

with the the Herglotz-Riesz transform R, defined in (5.2), of g. Since g €
A C L' it is well defined. Using relation (6.8) between the Herglotz-Riesz
transform and the Riesz projection P, the spectral factorization mapping of
¢ can be written as

(6 ¢)(2) = exp (—5§(0)) exp [(P19)(2)] , z€D.

From which follows that [|& ¢4 < exp (—3lgll1) exp [|B+ gll.a < oo since P4
is assumed to be bounded and using (3.14). Consequently & ¢ € A for every
¢ €exp(A). O

Definition 10.9 (Decomposing Banach algebra). A Banach algebra A C
L' on which the Riesz projection By : A — A, is bounded is said to be
decomposing.
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The notation of a decomposing Banach algebra is motivated by the state-
ment of Theorem 6.7 which shows that A, is a complemented subspace in
every decomposing Banach algebra 4 and A = A; & A_ where A_ is the
complement of A, in A. In the context of spectral factorization, the decom-
posing property of an algebra A guarantees the existence of the spectral factor
(10.8) for every f € exp(A) by Lemma 10.8.

We saw in Section 6 that there exist important Banach algebras on which
the Riesz projection is unbounded. For these algebras, the above lemma cannot
be applied. However, for the important case of A = L* (on which, according
to Theorem 6.13, P, is unbounded) we have the following result

Lemma 10.10. Every real valued ¢ € L™ which satisfies the Paley-Wiener
condition (10.9) posseses a spectral factorization in L and one spectral factor
is given by (10.8).

Proof. Defining the spectral factor ¢4 by (10.8), it is clear that ¢4 is an
outer function (cf. Definition 2.22) which is well defined since log¢ € L.
Consequently ¢4 is analytic in D, and by Theorem 2.25, ¢, € H* and
|64 (e')]? = ¢(e'?) for all § € [—m, 7). Thus, ¢, is indeed the spectral factor
of p and ¢_(2) = ¢ (2). O

10.3 Factorization on Algebras of Continuous Functions

In this section, we investigate the boundedness and continuity of the spectral
factorization mapping. To obtain a quite general framework, we consider the
spectral factorization on a class of Banach algebras B C L' which are defined
by the following four axioms.

Definition 10.11 (S—algebra). A commutative Banach algebra B C L' is
called an S—algebra if

(B1) B is a Banach algebra with respect to pointwise multiplication.

(B2) If f € B, then f € B.

(B3) The set of all trigonometric polynomials is dense in B.

(B4) Every multiplicative functional on B coincides with a functional f +—
f(C) defined as the value of f at some point ¢ € T.

Remark 10.12. The above axioms are similar to the set of axioms introduced
by Peller and Khrushchev [66] in the context of best approximation of ana-
lytic functions®. Algebras satisfying the axioms of Peller and Khrushchev are
sometimes called decomposing Banach algebras [27, 52| (which should not be
confused with Def. 10.9), and Jacob and Partington [52] studied the spectral
factorization mapping on such algebras, in detail. The S-algebras as defined
above, contain the class of decomposing Banach algebras, but an S—algebras
needs not be decomposing in the sense of Def. 10.9.

4 There one requires additionally to (B1)—(B4) that f € B implies B f € B.



172 10 Spectral Factorization

Throughout this section, the symbol B will always stand for an S—algebra.
The four axioms (B1)—(B4) of an S—algebra imply certain properties on its
elements. Some of these properties are given in the following propositions.

Proposition 10.13. Let B be an S—algebra. Every ¢ € B with ¢(¢) # 0 for
all ¢ € T belongs to G(B), i.e. is invertible in B.

Proof. Let h be an arbitrary multiplicative functional on B. By axiom (B4)
there exists a ¢ € T such that h(¢) = ¢(¢) for all ¢ € B, and by (B1)

h@ ) = (09)(C) = ¢(Q) () = h(P) h(¢)  forall ¢ € B.

This shows that h is even a homomorphism on B and (B4) shows that all
homomorphisms on B are obtained in this way. Therefore the proposition
follows from Theorem 3.21. O

Proposition 10.14. Every S—algebra B is continuously embedded in C(T)
with [|¢llec < ||¢ll5 for all ¢ € B.

Proof. Let ¢ be an arbitrary element of B. By (B1) and (B4), to every ¢ € T
there exists an homomorphism h € I'(B) such that ¢(¢) = h(¢). Since the
norm of each complex homomorphism on B is upper bounded by 1 (see Part ¢
of Theorem 3.15), one obtains

[¢(O)] = ()] < IRl lI¢lls = ll9lls -

This relation holds for arbitrary ¢ € T. Therefore it implies ||¢]oc < ||¢]B
which shows that the embedding is continuous. It remains to show that ¢ €
C(T). By (B3), to every £ > 0 there exists a trigonometric polynomial
such that

¢ —Unlloo < ll¢—Unls <e

which shows that ¢ is continuous on T. O

The next proposition shows that the operation of taking the parahermitian
conjugate is a continuous operation on every S—algebra.

Proposition 10.15. Let B be an S—algebra, then there exists a constant my >
0 such that

o™l < m1|l¢lls forallp € B.

Proof. The elements of an S-algebra are functions defined on T. Therefore,
the parahermitian conjugate f* corresponds to a pointwise conjugate complex
of f: f*(¢) = f(¢) for every ¢ € T. It is easily verified that the operation
¢ +— ¢ is an involution on B (cf. Def. 3.23). Moreover, by axiom (B4), every
multiplicative functional he € I'(B) is defined by a point ¢ € T on the unit
circle, according to h¢(¢) := ¢(¢). The null space of such a homomorphisms
is obviously given by ker he = {¢ € B : ¢({) = 0}. Therefore, the intersection
of all null spaces contains only the zero function:
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(] kerhe=[){p€B:¢() =0} ={p=0}.

heel’(B) CeT

Thus, B is a semisimple commutative algebra and the continuity of the invo-
lution ¢ — ¢ follows form Theorem 3.26. 0O

Next we give some examples of S—algebras. More examples may be found
in [52] or [66].

Ezample 10.16 (Continuous functions on T). The set of all continuous func-
tions on T is obviously an S—algebra. However, it is not decomposing since
the Riesz projection is unbounded on C(T) (cf. Theorem 6.14).

Ezample 10.17 (Wiener algebra). The Wiener algebra (cf. Example 3.5) is an
S—algebra which is also decomposing.

Ezample 10.18 (Hélder continuous functions). For a certain 0 < oo < 1 denote
by A, the set of all Hélder continuous functions (cf. Section 1.3). This is a non-
separable space and therefore the axiom (B3) of S—algebras is not satisfied.
However, if A\, denotes the closure of all trigonometric polynomials under the
norm || - ||« of A, then this space satisfies axiom (B3) and one can verify that
also the other axioms of an S—algebra are satisfied. Moreover, it follows from
Theorem 6.16 that the Riesz projection is bounded on A, such that A\, is a
decomposing S algebra.

10.3.1 Continuity of the spectral factorization mapping

In this section, we want to characterize S—algebras on which the spectral
factorization mapping & is continuous. Since the trigonometric polynomials
are dense in every S—algebra B, we know from the theorem of Fejér-Riesz that
the spectral factorization exists at least for all non-negative trigonometric
polynomials in B and that one spectral factor is given by (10.8). However,
since we do not know whether & is continuous, it is not clear at the outset
whether the spectral factorization exists in B for non-polynomials. For this
reason, we will assume in the following that the spectral factorization exists
at least in a small neighborhood of the unity e(¢) = 1, for which the spectral
factorization is known. Then, it is shown that if the spectral factorization
mapping is continuous at e, it will exist for all real valued functions in exp(B)
and will be continuous there.

Since e € exp(B) and since exp(B) is open, there exists an € > 0 such that
the neighborhood Uc(e) := {¢p =¢9 : g € B, ||g|lg < €} of e is an open subset
of exp(B).

Definition 10.19. Let B be an S—algebra. The spectral factorization mapping
G is said to be continuous at e if there exists an € > 0 such that for every
sequence {¢ntnen C Uc(e) with ¢, — e in B the sequence {& ¢ptnen of
spectral factors exists in B and converges to Ge = e in B.
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Theorem 10.20. Let B be an S—algebra on which the spectral factorization
mapping S is continuous at e. Then the Riesz projection P, is a bounded
mapping B — B.

Proof. Since & is assumed to be continuous at e, there exists an ¢ > 0
such that the spectral factorization exists for each ¢ € U.(e), i.e. for each
¢ = e9 with ¢ € B and ||g||z < €. Let {gn}nen € B be an arbitrary se-
quence of real valued functions with ||g,|p < € and with lim,, o ||gn|lz = 0.
Then the continuity of the exponential function (cf. Lemma 3.12) implies that
lim,, . || exp(g.) — ¢l = 0 and the continuity of & at e implies

lim(expgn)s — ells = 0 (10.10)
n—oo
for every such sequence {g, }nen With ||gn||s < € and ||gn||z — 0.
We choose an arbitrary g € B and define g, := g with a positive real

number g € Ry with 4 < e. Obviously it holds that ||g,||zg — 0 as ¢ — 0. By
(10.10) to every 0 > 0 there exists a g > 0 such that

[(expgu)+ —ells <9 (10.11)
for all p < pg. Set ¢, := exp g, and consider

hy = Y0 E (64 — e

Then for all M > N and all u < pg, it holds

M
lhar —hnlls < > El(du)+ —ells
k=N+1
M
1 1 1
< ok < —
-~ N+1 Z T N+11-94

k=N+1

which shows that {hy} nen is a Cauchy sequence in B which converges to the
function log[(¢,)+] in B.

On the other hand, the spectral factor (¢,)+ exists and it is given by (10.8).
Therewith, one has

1 ™ . it
lox(6.)41(€) = 3= [ alen) S

with the Herglotz-Riesz transform g of g¢. Since we already saw that
log[(¢,)+] € B, this shows that Rg € B for every g € B. The Herglotz-
Riesz transform can also be written as (5.7) in terms of the Poisson and the
conjugate Poisson integral. On the unit circle T, this relation becomes (see
Section 5).

dr=5£ @), CeT

Rg)(€) =9(C) +i(H9)(C), (€T (10.12)
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with the Hilbert transform $¢g of g which is given by
(99)(Q) = X3l o —isgn(k) g(k)¢*, (€T

or which may be expressed as the principal value integral (5.19). Since RRg € B
for every g € B, (10.12) shows that $g € B whenever g € B. Moreover, since
NHg=—gforallg € By :={g € B:§(0) =0}, it is clear that to every f € By
there exists a g € By such that f = $g. Thus 9 : By — By is one-to-one and
onto which implies that the graph of §) is closed, and the closed graph theorem
shows that § : By — By is continuous, which in turn implies the continuity
of R by (10.12). The Herglotz-Riesz transform R can also be expressed in
terms of the Riesz projection (see (6.8)) (Rg)(¢) = 2 (P+9)(¢) — §(0) with the
zeroth Fourier coefficient §(0) of g. Since |§(0)] < ||g]lco < |lgllz and since R
is bounded on By, the Riesz projection B is bounded on B. O

We already saw in Lemma 10.8 that if the Riesz projection B is bounded
on an Banach algebras A C L! then the spectral factorization exists for every
¢ € exp(A). Therewith, the assumed continuity of & at e in the previous
theorem can be extended to the continuity of & at every point ¢ € exp(B).

Theorem 10.21. Let B be an S-algebra. If the spectral factorization mapping
& is continuous at e in B, then ¢, = S¢ exists for every real valued ¢ €
exp(B). Moreover, & is locally continuous on B, i.e. to every ¢ € exp(B)
there exist constants C(¢) and r(¢) such that

66 — &lls < C(o)|lo — s
for all ¢ € exp(B) with ||¢ — |5 < r(¢).

In particular, the theorem is satisfied by the constants

_189ls
C(¢)

Proof. By Theorem 10.20, the Riesz projection is bounded on B. Therefore

Lemma 10.8 implies that every real valued ¢ € exp(B) possesses a spectral
factorization ¢, = G¢ in B which is given by

(6¢)(2) = exp|(P log ¢)(2) — 5 (B log ¢)(0)] - (10.14)

Choose ¢1, ¢2 € exp(B) arbitrary, and denote the corresponding argument of
the exponential function in the representation (10.14) of the spectral factor
with ¢ and ¢q, respectively. Then Sy — Sé1 = exp(q1)[exp(ga — q1) — €] and
the continuity of the exponential function (cf. Lemma 3.12) implies

1692 — G1ls < |lexp a1l || exp(qz — 1) —els (10.15)
< 2|6¢1l5llaz — a1lls (10.16)

provided that ||g2 — ¢1]|s < 1. Next, we investigate the term ||gs — ¢1]|5. For
it holds obviously

C(@) =21+ 35 lels) B+ 107 5 16¢ls  and r(¢)

. (10.13)
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lgz — a1ll5 < [+ [log ¢2 — log ¢u]l|s — 5 B+ [log d2 — log ¢1](0)] [|els

using only the linearity of . To get an upper bound for the second term
on the right hand side, we note that |(B+f)(0)] < [|B+flleo < B+ Sl for
every f € B using the maximum modulus principle for analytic functions and
that B is continuously embedded in C(T). Therefore and together with the

boundedness of the Riesz projection one obtains

laz = aills < (1+ 3 llells) [1B+]/[/log d2 — log 615 (10.17)

where ||P4 | is the common operator norm of B : B — B,. Next, set f = ¢
and f—h = ¢2 in Lemma 3.13 on the continuity of the logarithm. This shows

Iog ¢2 —log ¢ |5 < [lé7 |15 |62 — 115 (10.18)

for all ¢1, ¢ € exp B with ||¢2— 1|5 < ||¢7 '[|5'. Combining (10.15), (10.17),
and (10.18) one obtains the statement of the theorem with the constants
(10.13). O

The previous proof implies in particular that the spectral factorization
mapping is continuous on every decomposing S—algebra.

Corollary 10.22. The spectral factorization mapping & is continuous on an
S—algebra B if and only if B is decomposing, i.e. if and only if Py : B — By
s bounded.

10.3.2 Boundedness of the Spectral Factorization mapping

Since & is a non-linear operator, the continuity of & does not imply the
boundedness of &. Therefore, the boundedness of the spectral factorization
mapping has to be investigated separately. This will be done in the present
section. In particular, we want to characterize S—algebras on which the spec-
tral factorization mapping & is bounded.

Let B be an arbitrary S—algebra. Since the trigonometric polynomials are
dense in B, the spectral factorization exists in B at least for all non-negative
trigonometric polynomials, and we define the boundedness of &, at the mo-
ment, only on the set P(NN) of trigonometric polynomials of degree N. To this
end, we define for every N € N the boundedness constant of & on P(N) by

C(N,B) := sup 1695 - (10.19)
‘peppos(N) ’ ”¢”B§1

By this definition, it is clear that C'(N 4 1,8) > C(N, B) for all N. Based
on these constants, we define the boundedness of the spectral factorization
mapping on B.

Definition 10.23. Let B be an S—algebra, then the spectral factorization map-
ping 6 is said to be p-bounded on B if

C(B) :=sup C(N,B) < 0. (10.20)
NeN
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Of course, the p-boundedness of & is a necessary requirement for the
boundedness of & on B. Obviously limy_..o C(N,B) = C(B), and by the
definition of C'(N, B), it is clear that

|6+15 = 186]ls < C(N,B)  for all ¢ € Ppos(N) with [[¢]ls < 1. (10.21)

Let ¢ € Ppos(IN) be arbitrary, set ¢ := ¢/||¢||g, and apply (10.21) to 3. This
shows that

o115 < C(N,B)? [|¢+ ¢ |15 (10.22)

for all spectral factors ¢ € F[P(N)] in PL(N). We define for every N € N
the constants
D, (N,B) := d Di(B):= lim D, (N,B).
+(N, B) o ef[P(N) o+ @418 an +(B) = lim D.(N,B)
lo+lls=1
By this definition, it is clear that the sequence D (N, B) is monotone decreas-
ing and in view of (10.22) one sees that
1 1

C(N,B) = ————— and CB)= —.
D, (N,B) D (B)

Therewith, the boundedness condition (10.20) can be stated also in terms of
D4 (B).

Lemma 10.24. The spectral factorization mapping & is p-bounded on B if
and only if D4 (B) > 0.

The difficulty in the definition of Dy (N, B) is that the infinium is taken
over the set F[P(N)] of all functions ¢, € Py(N) which are obtained by
a spectral factorization from a polynomial spectra ¢ € P(N), but this set
is unknown in general. However, we will show next that the p-boundedness
condition remains unchanged even if one takes the infimum over all analytic
polynomials ¢ € P, (NN) instead of F[P(N)]. To this end, we define the con-
stants

DN.B):= inf 665 and D(B):= inf [o0*lls.  (10:23)
llollz= 1 ll¢lls=1

It is immediately clear that D(N,B) < D, (N, B) and D(B) < D (B). More-
over D(B) = limy_ D(N, B).

Therewith, we are able to give necessary and sufficient conditions for the
p-boundedness of the spectral factorization mapping & on S—algebras in the
following proposition.

Proposition 10.25. Let B be an S—algebra. Then the spectral factorization
mapping S is p-bounded on B if and only if

D(B)=  inf “ls>0. 10.24
(B)= 5,0, 109715 (10.24)
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Proof. 1f (10.24) is satisfied, then D, (B) > D(B) > 0 and Lemma 10.24
implies the p-boundedness of &.

The necessity of (10.24) for the p-boundedness of & is shown by contra-
diction. We assume that & is p-bounded but that D(B) = 0. Let N € N be
a fixed degree and let D(N,B) be the constant defined by (10.23). Then to
every § > 0 there exists a ¢ € P, (N) with ||¢||g =1 and

¢ ¢*|ls < D(N,B) +0. (10.25)

Moreover, since |¢(¢) ¢(¢)| = |#(¢)|? for all ¢ € T, Proposition 10.14 implies
that [|¢]|2, = [|¢ ¢*]|eo < ||¢ #*||5. Together with (10.25) this gives

I¢lloc < v/D(N,B) +76 . (10.26)

Let 4 > 0 be arbitrary and define the function

g Ot et
* 6+ 10l + wlls

By this definition, it is clear that ¢, € P (), that ||¢,|lz = 1, and that
|¢,.(2)] > 0 for all z € D. Therefore ¢, € F[P(N)] is a spectral factor. For ¢,
it holds

6 &% |15 = 60" + (9]l + 1)(& + &) + (D]l + 1)1
e 16+ [16lloc + 1l

and since D (N, B) < [|¢, ¢};|/5, one gets

¢ 6*ll5 + (16l + ) (1 +ma)[[6ll5 + (I8lloc + 11)*[lells
16+ (1 6llos + 1)l

DJr(NvB) <

(10.27)
for every p > 0. Moreover, since

L=¢lls = I+ 8o = #llc [l5 <l ¢ + | Dlloc |5 + ]l ll€ll 5

one gets together with (10.26) that

¢+ 1¢llc Iz = 1= [¢lloc llells = 1= lells VDN, B) +4. (10.28)

Letting 4 — 0 in (10.27), using that ||¢||z = 1, and applying the bounds
(10.25), (10.26), and (10.28) one obtains from (10.27) that

(1 + llells)[D(N, B) + 6] + (1 + ma) /D(N, B) + 6
1—lells\/D(N,B) + ¢
for arbitrary § > 0. Since we assumed that D(B) = 0 and because

limy 00 D(N,B) = D(B), the right hand side of (10.29) converges to zero,
which shows that

D+(NvB) <

(10.29)
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Dy (B) = Nlim D,(N,B)=0. (10.30)
— 00

However, this contradicts the assumption that & is bounded since by
Lemma 10.24 the boundedness implies that D, (B) > 0. This proves that
the assumption D(B) = 0 was wrong and that D(B) > 0 whenever & is
bounded. 0O

Assume that B is an S—algebra on which the spectral factorization mapping
is p-bounded, let f € By be arbitrary, and define g := f/| f||g. For this
function obviously holds that g € B, and that ||g||z = 1. Since & is assumed to
be p-bounded, Proposition 10.25 implies ||g ¢* |5 = || fllz> IIf f*ls > D(B) >
0, which shows that

DB)|Ifll < If s forall f € By . (10.31)

Recall that an inner function is a ¢ € LS such that |p(¢)| = 1 for almost all
¢ € T, which implies that |©({)¢*(¢)| = |¢(Q)®(¢)] = 1 for almost all ¢ € T.
Assume that ¢ € B is an arbitrary inner function which belongs to B. Then it
is clear that ¢ € B4 and that ¢ ¢* = e. Since G is assumed to be p-bounded
on B, (10.31) implies that there exists a universal upper bound on the norm
for every inner function in B
lelle < /Bl = s

which depends only on the algebra B. Define for n = 0,1,2,--- the functions
$n(2) := 2™ in the complex plane. It is clear that s, € By for all n € N and
each s, is an inner function. Moreover, the functions s_,(z) := sk (z) = 27",
n € N belong to B and because of Proposition 10.15 one obtains a uniform
upper bound

Isnllz < my Cs foralln e Z (10.32)

for the norms of these particular inner functions on every S—algebra on which
G is bounded.

Lemma 10.26. Let B be an S—algebra on which & is p-bounded. Then there
exists a constant mg > 0 such that

me || flIE <IIf f*lls foralfeB (10.33)

or equivalently that

inf *llg = mg >0.
feB . flls=1 17771 6

Proof. Let f € B arbitrary. Since the trigonometric polynomials are dense
in B, there exists a sequence {p,}>2; of polynomials p, € P(n) such that
lim,, . || f — pnl|5. Consequently, to every € > 0 there exists an Ny such that
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1fllg —€<lpnllza <Ifllz+¢ for all n > Ny . (10.34)

Let s,,(2) = 2™ and define the function g, := s, pn. Then g,, € Py (2n) C By
and

[Pl = [Is7 snpnlls < IshliB lgnlls < m1 Csllgnlls - (10.35)
Since g, € By and G is p-bounded, Proposition 10.25 implies
D(B)lgalls < lgn gnlls = lIst gn - 50 gnlls = llpa P}l - (10.36)

Next we consider the expression f f — p,, p. With the triangle inequality and
together with Proposition 10.15 and relation (10.34), one obtains

I 1% = papplls < 1f7 M 1f = palls + llpnlls [1(f = Pa) s
< ma (Iflls + llpnlls) I1f = pulls
<mi (2| flls +€) If = palls -

Since the right hand side of the last inequality converges to 0 as n — oo, this
shows that for € > 0 there exists an N7 > Ny such that

e prlls < IIf frlls+e for all n > Ny . (10.37)
Putting together all the previous steps, one obtains for an arbitrary n > N;

2 ~2
m; C3

, (10-39) , (10.35) , (10.36) .
(Iflls =€) < lpnls < miCilgnlls <T@t llpnpnlls

(1037) 2 2
<TG (7 P ls+ o)

Since e was chosen arbitrary this shows that n?f(lé')g 1% < |If £l for all

f € B, which is equivalent to the statement of the lemma with the constant
me = D(B)/(m1 03)2 >0. O

The main result of this section is the following theorem, which shows that C(T)
is essentially the only S—algebra on which the spectral factorization mapping
G is bounded.

Theorem 10.27. Let B be an S—algebra. If the spectral factorization mapping
G is p-bounded on B then there exists a constant mo such that

[fllee < WIflls < malflle  forall feB. (10.38)
That is, B is isomorphic to C(T).

Proof. The lower bound in (10.38) is equivalent to Proposition 10.14. At the
beginning let h € B be a real valued function. Then by Lemma 10.26 it holds
that me ||h]|% < ||hh*||s = ||h?|5. Moreover, since hh € B, Lemma 10.26
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can be applied to h? which gives mg ||h?||% < ||h*||5. Together with the pre-

vious inequality, one gets mgm2 ||hl|5 < ||h*|5. Applying this upper bound
repeatedly, one obtains

Ihlls < Cs [|n*"

et /2"
2/2” with C5 == (H(m6)2k> = (m6)_% .

k=0

By the spectral radius formula (Theorem 3.10), the spectral radius of h is given
by 75 (h) = lim, ||h"||18/n, and property (B4) of an S—algebra implies that
Ih|loc = ro(h). Thus, for n — oo one obtains

12]l5 < 7= [1h]loo (10.39)

= mg

for every real valued h € B. Let now f = f; +1i fo be a complex function in
B with real functions fi, fo € B. Then it follows from (10.39) that ||f|lz <
m%} (I f1lloo + I f2]lo0) < m%s [l fllco which is the upper bound in (10.38). O

We know that the the Riesz projection is unbounded on C(T) (cf. The-
orem 6.14). This means that there exists a sequence {f,}52; C C(T) with
I fnlloo < 1forall m € N but such that [P fr]lcc — o0 as n — oo. Then Theo-
rem 10.27 implies %2 I fnllB < || fnllco which shows that {f, }nen is a uniformly
bounded sequence in every S—algebra B on which & is bounded. Moreover, by
the continuous embedding of B into C(T) one has that || By fullco < | B+ nlls

which shows that |4 fn|lz — oo as n — oo. Consequently, the Riesz projec-
tion P is also unbounded on B and we have the following corollaries.

Corollary 10.28. Let B be an S—algebra. If the spectral factorization mapping
G is bounded on B then the Riesz projection Py is unbounded on B.

Corollary 10.29. The spectral factorization mapping & is unbounded on ev-
ery decomposing S—algebra.

Proof. Let B be an S—algebra and assume that & is bounded on B. Then
G is p-bounded and Corollary 10.28 implies that B is unbounded on B,
which contradicts the decomposing assumption of B. Therefore, G cannot be
bounded on B. O

To recapitulate and summarize the continuity and boundedness behavior
of the spectral factorization mapping & on S-—algebras B, we see that G is
either bounded or continuous on every S—algebra but never both. Because a
necessary condition for the boundedness of & is the unboundedness of the
Riesz projection By on B. Conversely, the boundedness of P, is necessary
and sufficient for the continuity of the spectral factorization mapping. This
conclusion may be summarized as follows

Corollary 10.30. Let B be an S—algebra and let & be the spectral factoriza-
tion mapping on B. Then
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o if G is continuous on B then & is unbounded.
o if G is bounded on B then 6 is discontinuous.

The following two subsections consider the spectral factorization on two
particular examples of an S—algebra in more detail. On the first algebra & is
bounded on the second algebra & is continuous.

10.3.3 Example A — Factorization on C(T)

If the spectral factorization mapping should be bounded on an S—algebra B,
then B has to be isomorphic to C(T) (cf. Theorem 10.27). Therefore, C(T)
is in a sense the only S—algebra on which the spectral factorization mapping
is bounded. On the other hand, since the Riesz projection . is unbounded
on C(T), the spectral factorization mapping is discontinuous on C(T). In this
paragraph, it is shown that the continuity behavior of & is even worse on
C(T), in the sense that every non-negative function in C(T) is a discontinuity
point of the spectral factorization mapping.

Definition 10.31 (Continuity Point). Let B be an S—algebra and let ¢ €
Bpos. Then ¢ is called a continuity point of the spectral factorization mapping
S : C(T) — A(D) if for all € > 0 there exists a constant C = C(¢p, ) with
lim. .o C(¢,€) =0 such that

16¢ — &l < C(o,¢) . (10.40)

for all ¢ € Bpos and with ||¢ — ¢||g < €.

Conwversely, ¢ is called a discontinuity point of the spectral factorization
mapping if there exists a constant C > 0 such that for all 0 < € < 1 there
exists a P € Bpos with ||¢ — ¥||g < & such that ||G¢p — S| > C.

Of course, this notion of continuity is equivalent to the definition of conti-
nuity in terms of sequences, as it was used in Section 10.3.1 because if ¢ € Bpos
is a continuity point of the spectral factorization mapping and {¢, }nen is a
sequence of spectra which converges to ¢ in B, then the corresponding se-
quence {&¢, }nen of the spectral factors converges in B to the spectral fac-
tor ¢4 = G¢ of ¢. Note that in contrast to linear operators, the continuity
constant C(¢,e) depends on the actual spectrum ¢, in general. For a linear
operator, the continuity constant would be independent of ¢ and it would
linear in ¢, i.e. it would have the form C(e) = Cy e, with a universal constant
Cy equal to the operator norm of &.

Theorem 10.32. Let ¢ € Cpos(T) be a real valued continuous function on T
with ¢(¢) > 0 for all ¢ € T. Then ¢ is a discontinuity point of the spectral
factorization, i.e.

liminf  sup |l¢4 — 4|, >0. (10.41)
E70 e (T)
lp—lloo<e
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This theorem shows that every continuous and strictly positive function
¢ on T is a discontinuity point of the spectral factorization mapping on C(T).
This means that to every ¢ € Cpos(T) there exists a sequence {4, }nen of
positive spectra in Cpos(T) which converge to ¢

but for which the sequence {(¢,,)+ }nen of spectral factors does not converge
to ¢4 = G¢. Thus, there exists a constant € > 0 such that

limy, o0 [|f4 = (¥n) 4 lloc > €

The following proof of the theorem is constructive in the sense that it con-
structs a sequence {, }nen With those properties.

Proof. Let ¢ € Cpos(T) be an arbitrary function with ¢(¢) > 0 for all ¢ € T,
and denote by ¢pqs = maxcer ¢(¢) the maximum value of ¢. Without loss
of generality, we assume that ¢(1) = dpmaq-

1) In the first part, we assume that ¢, (rel’) converges as r — 1 for
all @ € [—m, 7). Let € > 0 be an arbitrary number. We define a function
g € Cpos(T) and an interval I C [—m,7) with 0 € I such that the function g
satisfies the following three conditions

(1) o(¢) +9(C) = bmaa forall e T
(é4) mincer [¢(C) +9(¢)] >0
(#91) maxper ’g eie)’ <5,

Since ¢ is assumed to be continuous and strictly positive, it is clear that such
a g can always be found by choosing the size of the interval I appropriately.
Furthermore, let ¢ € C(T) be a real valued function with |q(ei9)’ < 5 for all
0 € [-m, ), with ¢(1) = 0, and such that

lim € /W 10g [Pmas + q(ew)} Q,(0)df = oo . (10.42)

r—1 271’

in which Q, denotes the conjugate Poisson kernel as given in (5.4). That such
functions ¢ exist was shown in [§].

Consider now the function ¢.(¢) := ¢(¢) + g(¢) + ¢q(¢) for ¢ € T. By choosing
¢ sufficiently small, it can always be achieved that ¢.({) > 0 for all ¢ € T.
Moreover, for this function it holds that ||¢ — ¢.| ., <€ and ¢-(1) = dmaa-
Now, we analyze log ¢. and determine the conjugate Poisson integral of log ¢.
at the point z = rel®

Qlog 6.)(r) = — /I logqba(eie)QT(—H)d@—&—% /[ log 6. (¢!%) O, (—0) df .

27 —m,m)\I

Next, we let » — 1. Because of the property (10.42) of g, it follows that
the first integral over the interval I diverges for » — 1. The second integral is
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bounded, because # = 0 does not belong to the integration region and because
¢<(e'?) > 0 in the whole integration region. It follows for ¢. that

lim (Qlog ¢ )(r) = lim % /ﬂ log ¢-(e'?) Q,.(—0)df = —c0 . (10.43)

Since the spectral factorization mapping & can be written in terms of the
Herglotz-Riesz transform (5.2), the spectral factor of ¢. becomes (¢.)+ =
exp(3M[log ¢.]). Using the decomposition (5.7) of R into the Poisson and
conjugate Poisson integral and considering the point z = rel®, one gets

(6)-(r) = e3P 1890 {05 [L(Qlog 6.)(r)] + 1 sin [} (Qlog 6.)(r)] } -
(10.44)
Since ¢, is continuous and strictly positive, the Poisson integral of
log ¢. converges to log¢p. as r — 1. In particular, it follows that

lim, 1 exp [%(‘Blog (be)(r)] = \/®maz. However, as (10.43) shows, the con-
jugate Poisson integral of log ¢. diverges as r — 1. Therewith, (10.44) gives
for the real part of (¢)4 that there exists a constant C' > 0 such that

hm sup R {(¢s } C v/ ¢maz and hm 1nf§R{(¢s = —C v/ Pmaa

and a similar result is obtained for the imaginary part of (¢ )4

hm Sup S {((b& }' =C V ¢maw and hm 1nf N {(QSE } =-C \% (bmaz
It follows that

||(¢€)+ - ¢+Hoo = sup |¢+(Z) - (¢6)+(Z)| Z C V ¢maz .

|z|<1

The right hand side is independent of e, which shows that (10.41) holds.
2) Assume now that ¢ (re'?) does not converge as r — 1. Then it holds

sup |04 — gilloe = llor — fill
g€eC(T), g>0
lo—glloc <e
in which f is such that [|¢ — f||., <&, f({) > 0 for all ¢ € T and such that
f+ € A(D). O

10.3.4 Example B — Factorization on the Wiener algebra

As a second example, we consider the spectral factorization on the Wiener
algebra W in some detail. Recall from Example 3.5 that W is the set of all
functions of the form ¢(e') = Y77 @(k)e*? 0 € [—m,7) with ||¢[lw =

Yoo |p(k)| < 0o. Moreover, Wy is the subset of all g W for which ¢(k) =
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0 for all £ < 0. As before, a functions in ¢ € W, will be identified with the
function ¢(z) = S50, d(k) 2* where z € D.

Since W is a decomposing S—algebra, the spectral factorization exists at
least for each real valued ¢ € exp(W) by Lemma 10.8, and Corollary 10.22
shows that the spectral factorization mapping & is continuous on W. On the
other hand, Corollary 10.29 states that the spectral factorization mapping G is
unbounded on W. This unboundedness of the spectral factorization mapping
G implies that the norm of the spectral factor ¢, may become arbitrarily
large even though the norm of the given spectrum is bounded by ||é[w < 1.
Subsequently, we will characterize subsets of W on which & is uniformly
bounded. These subsets of W are specified by the minimum value which is
attained by the spectral densities in these subsets.

We introduce the following three subsets of the Wiener algebras:

Muw(co) =1{p €W [[9lly <1, [6(0)] > co}
M (co) :={p e Wy = [I0lly < 1; [¢(C)] = co, VC € T}
Mg(co) := {¢p € W, real valued : ||, <1, ¢(() > co, V¢ e T}

in which ¢(0) = 5= |7 _¢(el?) df is the zeroth Fourier coefficient of ¢ and 0 <
¢o < 1is an arbitrary positive constant. The two sets M (cp) and Mg(co) are
obviously strict subsets of My (co). However, they are not just the restriction
of M (cg) to causal and real valued functions, respectively. Indeed there
exists functions ¢ € My (co) N Wy but with ¢ ¢ M, (co), e.g. the function
d(z) = co— (1—cp) 2z, and likewise there are real valued functions ¢ € My (co)

which belong not to Mg(c), e.g. the function ¢(e'?) = ¢y — (1 — ¢o) cos(d).
Preliminaries

To investigate the norm of the spectral factors on the above sets, it is necessary
to determine upper bounds on the logarithm of the functions from these sets.
Nevertheless, we will give here a much more general result on the Wiener
norm of a large class of functions on these sets. The logarithm will only be
one special function from this set. For that purpose the set G of functions is
defined as follows.

Definition 10.33. The symbol G denotes the set of all functions G such that
for all X € (0,1) the function Qx(z) := G(A[1 — 2]) is analytic for all |z| < 1
and such that the power series representation

Qx(2) = GO[1 = 2]) = 372 an (M) 2"
has only non-negative coefficients. That is qx(N\) > 0 for all k.

Set w := A[1 — 2], then G(w) is analytic for all w with |\ —w| < X because
Qx(z) = G(A[1 — z]) is an analytic function for all |z| < 1. Thus, every G € G
is a function which is analytic inside a circle with center A and radius A. From
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the above definition, it is clear that Qx(x) = G(A[1—z]) > 0for allz € [-1,1)
whenever G € G. Moreover, the function Qx(x) is monotone increasing in x
because Q' (x) > 0. Consequently, the function G(x) is monotone decreasing
in z, since d@,/dx = —AdG/dx.

Ezample 10.34. The function G(z) = 1/z belongs to G, since
On(z) = 3 195 = X Lo 2"

Also the function G(z) = log(1/z) belongs to G, since

Qx(2) = log 5y = log x + 2332, 1 2

Since every function G € G has a power series representation, it is clear
what is meant by the expression G(¢) for a certain ¢ € W (cf. Section 3.1.2).
Therewith, can can formulate the following lemma.

Lemma 10.35. Let G € G and let ¢y be a constant with 1/2 < ¢y < 1. Then
[G(d)llyy < G(2¢0 —1) (10.45)

for all € My (co). Moreover for the function ¢o(z) := co — (1 — co) z, which
belongs to My (co), even equality holds, i.e.

1G(¢0)llyy = G(¢o(1)) = G(2co — 1) .

Proof. Let ¢(0) be the zeroth Fourier coefficient of the function ¢ € My (co).
Without loss of generality, it can be assumed that g%(O) is real and positive.
Otherwise, if $(0) = |$(0)| ¢!, we would consider the function ¢ e~ with-
out any further change. Now G(¢) is written as

G(6(2)) = @ (d(0) [1 - 200 ]) = ng o ()’

wherein all coefficients gy [QZ)(O)] are positive since G € G. Using the triangle
inequality and the submultiplicative condition of the Banach algebra, the
Wiener norm of G(¢) is upper bounded by

IG(8)]lyy < igk[é(m]u (%)k HW < igk[q;(o)] (%)’“
k=0 k=0

Since [[¢ll,y < 1, we hae [$(0) — () lw = S0 |64] < 1 - [(0)]. Therefore,
the upper bound becomes

GO < 3011600 (522)" =6 (30) [1 - 549]) = 6 (260) 1) .
k=0
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Moreover, since it was assumed that ¢(0) > 0 and that ¢ € My (co), we have
#(0) > ¢ and therefore 2$(0) — 1 > 2¢ — 1. Therewith and using that G(z)
is a monotone decreasing function, the upper bound (10.45) follows from the
last inequality.

Next, the function ¢g(z) is considered.

G(eo(2)) = Gleo[L = (5552)2]) = ng(co)(%)kzk :

This shows that G(¢g) € Wy and therefore its norm becomes

Gl ngco(“o)'“— Goo(1) = G(2eo —1)

which is indeed the equality in (10.45). O

Since M (¢p), Mgr(co) C Mw(cp), the upper bound (10.45) holds also
for all functions in the subsets M (¢p) and Mg(co). However, the function
@0, defined in Lemma 10.35, is not an element of M (cp) or Mg(cp) since
00(1) = 2¢o—1 < ¢p. Therefore, it is not clear at the outset whether the upper
bound (10.45) is also sharp for M (¢p) and Mg(cp). The next lemma will
prove that the bound (10.45) is also sharp for the set M (¢p). The question
whether the bound (10.45) is sharp for Mg(cp) is still open.

Lemma 10.36. Let G € G and let ¢y be a constant with 1/2 < ¢g < 1. Then

sup  [|G(9)[lyy =G(2¢o—1).
peEM 4 (co)

There exists in general no function in M (cg) for which the supremum
is attained. However, the upper bound can be achieved arbitrarily close by
functions from M (¢g). To prove this lemma an auxiliary result is needed.

Lemma 10.37. Let ¢ > 0 and 0 < § < 1 arbitrary, and let by, ba, -+ by >
0 be arbitrary positive numbers. Then there exists a function g € Wy with
lgllyy =1 and with ||g|| . < p such that

1320 bk ¥l = (1= 0) 30 b - (10.46)

The proof of this lemma is given in the appendix. With this lemma, we
are able to prove Lemma 10.36.

Proof (Lemma 10.36). Define \g := -+ —1, which implies 0 < \¢ < 1. Further-
more let >0, € (0,1), and N € N be given. At the beginning let g € W,
with |lgllw = 1 and ||g||ec < p arbitrary (that such functions exist follows
from Lemma 10.37 or Lemma 10.44 below). Choose A < A\g and consider the
function
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oa(2) = mx [1 = Ag(2)] - (10.47)

Clearly, for this function holds that [[¢x|,,, < 1 and that

L= Alg(e) , 1=Ap 1

= VzeD.
T1A = 14X “14r @0 7€

[oA(2)] =
where the last inequality holds for sufficiently small g since A < Ag. This
shows that ¢x € M (co).

Now G(¢y) is considered. Since G € G, it has the following series repre-
sentation:

G(9x) = G (5 [1 = M) = Lo ar(M) Nogh

with positive coefficients g (\), k& € N. Note that the numbers by := gz (\)\*
depend only on A and the given function G but not on g. Consequently we
can apply Lemma 10.37, which shows that there exists a particular g € W,
with the specified properties (||g|lw = 1 and ||g]|c < p) such that

N
> ae(A) Ak gk
k=0

N
>(1-0)) ar(M) A, (10.48)
w k=0

From now on, ¢ is assumed to be that function for which (10.48) holds. By
the triangle inequality, we have

1G(n) I > | [Sho e M ||~ I s a0 A5 6Pl |

Using the lower bound (10.48) for the first term on the right hand side and
the upper bound

IR v a6 () Mgy, < D202 i @) A flglly < 302 vy k() X
for the second term, one finally obtains
IG (@)l > (1= 0) g ae(N) N = 305 g as(A) A

Such a lower bound exists for arbitrary § > 0 and N € N. Therefore it follows
for N — oo that

liminf sup | G(¢pa > g\ =a (R
N—oo geF(u,cS,N)” ( )”W ;;) () (H_/\)

> G(};ﬁg) = G(2¢) — 1)

using that A < Ag and that G(z) is monotone increasing in x. This last
inequality together with (10.45) gives the statement of the theorem. O
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It should be noted that the previous proof shows how the "worst case"
function ¢, for which ||G(¢)||,,, becomes arbitrarily close to the upper bound
G(2¢p — 1) given by Lemma 10.35, can be constructed. One has to choose A
close to \g and define the function ¢ (10.47). Then G(¢,) becomes arbitrarily
close to G(2¢p — 1).

The following corollary is an immediate consequence of Lemma 10.35 for
the special functions G(z) = 1/z and G(z) = log(1/z).

Corollary 10.38. Let ¢ € My (co) with 1/2 < ¢ < 1. Then loge € W and
ot e W with

log élly, = og(1/0)lhy < log (75)  and  [lo7![|,y < 5oty -

Since M (cp) C My (co) this corollary holds also for all ¢ € M (co)
with ¢g > 1/2. Moreover, Lemma 10.36 shows that the upper bounds given
in this corollary are also sharp for the smaller set M (cp), i.e. there exist
functions ¢ € M (co) for which ||log ¢||yy and ||¢~!||yy are arbitrary close to
the bounds in Corollary 10.38, respectively.

Boundedness behavior

Based on the previous results, we will now characterize subsets of YW on which
the spectral factorization mapping & is uniformly bounded. Since W is a
decomposing S—algebra, the spectral factorization exists in W for all ¢ €
exp(W), which includes all strictly positive functions on T, i.e. the set Mg (co).

The following theorem gives a lower and upper bound for the Wiener norm
of the spectral factors ¢+ as a function of the minimum cy.

Theorem 10.39. Let ¢ € Mg(co) with 1/2 < co < 1. Then

1
18l < Mo+l = llo-lly < NS E (10.49)

Proof. The lower bound follows from the relations ||@lyw < ||lo+|w llo=|w
and [[o4llw = [lo—IIw- A

Since ¢(¢) > 1/2 for all ¢ € T it follows that ¢(0) > 1/2 and Corol-
lary 10.38 shows that log ¢ € W. Let

(log)(¢) = X4l _ca(k)C*, (€T

be the Fourier series of log ¢ with the Fourier coefficients a(k). Since log ¢ is
real valued, it holds a(—k) = a(k) for all k. Therewith the two functions

91(Q) =W 1 5% q(k) ¢k and g (¢) = 2D 4 5% q(—k) ¢k

are defined such that log¢ = g4 + g—. Obviously |g+|,, = [lg-I,,, and
og ¢lly = llg+llw + lg=Il,y- Consequently, one obtains that



190 10 Spectral Factorization

9+l = 5 [llog @1l - (10.50)

With the two functions g4 and g_, the spectral factors become ¢+ = exp(g+),
and by the boundedness of the exponential function (3.14) follows |¢+ ||, <
exp (|lg+1lyy). With (10.50) and Corollary 10.38 the upper bound (10.49) fi-
nally follows. O

It is important to note that this theorem gives an upper bound only in
the case that ¢ never becomes smaller than ¢o > 1/2 on T. For ¢y — 1/2 the
upper bound in (10.49) goes to infinity and it is not clear whether there exists
a corresponding upper bound on the norm of the spectral factors if ¢y < 1/2.

Continuity behavior

Since W is decomposing, Corollary 10.22 implies that the spectral factor-
ization mapping & is continuous on W. Moreover, Theorem 10.21 gives an
explicit expression (10.13) for the continuity constant C(¢) of the spectral
factorization mapping &. This continuity constant C(¢) depends on the ac-
tual spectrum ¢, which means that & is not uniformly continuous on W,
in general. In particular, C(¢) depends on [|¢~!||yy and ||S¢lyy. However,
Corollary 10.38 and Theorem 10.39 gave uniform upper bounds on |[|¢~ 1|l
and ||&¢||lw, respectively, provided that the spectrum ¢ belongs to Mg (cg)
with ¢y > 1/2. Therewith, we obtain the following corollary of Theorem 10.21.

Corollary 10.40. Let ¢, € exp(W) be real valued functions with the spectral
factors ¢ = S¢p and Y = &Y. Then

o+ = wrlw < 3167w o+ 16— ¢liw -

for all ¢, € exp(W) with ||¢ — v w < 3 ™" Iy
If even ¢, 1) € Mg(co) with 1/2 < ¢y < 1, then

¢+ = vrllw < 573 10— ¢llw

(2¢0 — 1)
for all ¢,4 € Mg(co) with [|¢p — Pllw < 3(2¢o — 1).

Proof. The first part is just the specialization of Theorem 10.21 to the Wiener
algebra, using that || ||w—w, = 1 and |e| = 1. The second part follows
by applying Corollary 10.38 and Theorem 10.39 to the first part. O

Altogether, on the subset Mp(co) of the Wiener algebra with ¢y > 1/2,
the spectral factorization mapping is uniformly bounded (Theorem 10.39) and
uniformly continuous (Corollary 10.40). Both, the upper bound on the norm
and the continuity constant depend only on the minimum cy of the spectra.
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10.4 Error Bounds for Polynomial Data

The previous section showed that the spectral factorization is either un-
bounded or discontinuous on S—algebras. In many practical applications how-
ever, it is assumed that the given spectra are polynomials of a certain finite
degree N. Since the set P(NV) of all polynomials with a degree not larger than
N is finite dimensional, it is clear that the spectral factorization is always
bounded and continuous for all spectral densities in P (V). However, it is also
clear that then either the continuity constant or the boundedness constant
will depend strongly on the degree N of the polynomials and will go to infin-
ity as the degree N goes to infinity. This dependency of the continuity and
boundedness constant will be investigated in the present section.

In the first part, we consider the boundedness behavior of G on the Wiener
algebra W. Since the concrete dependency on the degree N is influenced by
the norm in the algebra, we do not investigate the boundedness behavior for
decomposing Banach algebras, in general, but only for the most important
example of such an algebra, the Wiener algebra. In the second part, the con-
tinuity behavior of & with respect to the supremum norm for all polynomials
is investigated in detail.

10.4.1 Factorization in the Wiener norm

We consider the spectral factorization mapping & for polynomial spectral
densities ¢ € Ppos(IN) in the Wiener algebra. By the theorem of Fejér-Riesz,
the spectral factorization exists for non-negative polynomials and the spectral
factor &¢ € Py (N) is a causal polynomial of degree N. It follows immediately
that & is bounded on Ppes(N), i.e. there exists a constant C(N) < oo such
that

166|[3y < C(N) [|pllw  forall ¢ € Pyos(N) . (10.51)

Definition 10.41. Let & : Wp,s — W, be the spectral factorization mapping
given by (10.8). Then the constant

CN) = sw (&6l (10.52)
HEPpos(NV)
llollw=1

18 called the boundedness constant of the spectral factorization mapping for
polynomials of degree N on W.

Since & is unbounded on W, the boundedness constant C(N) will depend
strongly on the degree N of the given spectra and it will go to infinity as
N — oo. We want to investigate how C'(IN) depends on N. In particular, we
are going to show (Theorem 10.49) that the boundedness constant C'(N) is
lower and upper bounded by
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C,VN+1 < C(N) < N+1

with a constant C7 independent of N. Therein the upper bound is easily de-
rived, whereas the proof of the lower bound is somewhat intricate. Therefore,
we give a short outline of the main ideas and steps of this proof. Since W is a
decomposing S—algebra, the spectral factorization mapping is unbounded on
W. In view of relation (10.51) and since the trigonometric polynomials are
dense in W, this unboundedness of & implies that there exists a sequence
{¢~n} Nen of polynomial spectral densities with limy_,c ||¢n|lw = 0 but for
which the norm of spectral factors (¢ )+ are uniformly lower bounded by a
positive constant c¢g > 0, i.e. for which

1Sonllw = |(én)sllw =co >0  forall N eN.

If such a sequence is known, a lower bound for the boundedness constant is
obtained from (10.51) by

lonllw [(on)+ (en)5llw

To obtain as tight a bound as possible, one needs such a sequence for which
|l converges to zero as fast as possible as N — oo.

For these reasons, we will start our investigations by constructing a se-
quence of polynomials {gn}nen with gy € P (N), with ||lgn|w = 1, and
for which ||lgn g llw converges to zero as N — oo with almost the fastest
possible convergence rate. However, it turns out that these polynomials might
not be spectral factors of gy g}, in general. Therefore, these polynomials gn
will be modified such that they belong to the set G(W, ) of invertible elements
of W,. This will guarantee that they are spectral factors and still have the
desired properties. With these modified polynomials, the lower bound of the
boundedness constant C'(NN) is proved in Theorem 10.49.

C(N) > e+l _  1(én)+lBy

Functions with small peak value

Consider the following problem. We look for trigonometric polynomials ¢ €
P(N) of degree N with constant Wiener norm |[¢x|lyy = 1 (independent of
the degree N) but with the property that the peak value ||¢pn]|oo becomes
as small as possible. The first lemma derives a lower bound, on the minimal
achievable peak value of polynomials ¢ € P(N).

Lemma 10.42. Let ¢ € P(N) be a trigonometric polynomial of degree N.
Then its peak value is bounded by

1
T < M8l < N9l - (10.53)
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Proof. Let ¢ € P(N). Then by the Cauchy-Schwarz inequality and by Parse-
val’s identity it holds that

N

N N
Ielhw = D lo®I < | D 1, Y Iok)?
k=—N k=—N

k=—N

= V2N +1|¢4l2 < V2N + 1o+ ||oo »

which gives the lower bound in (10.53). The upper bound is just a consequence
of the continuous embedding of W in C(T) (cf. Proposition 10.14). O

Remark 10.43. Of course, if one considers analytic polynomials ¢(el*) =

EJkV:(] d(k) ¥ in P, (N), the lower bound in (10.53) becomes ||¢]|oe > \H/%

Thus for a fixed degree N, the peak value of a polynomial ¢y € P(N) with
ll¢n |y = 1 cannot be made arbitrary small, since the above lemma shows that
there exists no such polynomial with a peak value smaller than 1/v/2N + 1.
However, as the degree N of the polynomial ¢y increases, the lower bound
(10.53) decreases and gets arbitrary small as N — oo. The following lemma
gives concrete polynomials gy with a constant norm ||gx||yy and with small
peak value ||gn|lco. In particular, it is shown that these polynomials achieve
almost the lower bound (10.53) for their peak value.

Lemma 10.44. Let gy € P+ (N) be defined by

e - . (10.54
gn (e) N+1Zep<N+1> , we [-m,m) . (10.54)

Then |lgn|lw =1 and there exists a constant Co such that

\/N+1

(10.55)

The polynomials (10.54) are also known as chirp sequences. Originally they
were obtained in search for signals with a flat power spectrum and with a low
peak value [80]. Moreover, according to (10.55) these polynomials achieve
almost the fastest possible convergence rate (10.53) as N — oo. Only the
constant Cs is not optimal, i.e. Cy > 1.

To verify (10.55), one has to find an upper bound on the modulus of an
exponential sum of the form

Slgu; a,b] : Zexp 127 qu(k)) . (10.56)

In our case, the particular function ¢, (k) is given by
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k2 kw
qu(k) = 9

—_— t — — =0,1,...,N (10.

and the bounds of the summation index are ¢ = 0 and b = N. Here w is looked
upon a fixed parameter and one has to find an upper bound on |S[q.; a, b]| for
all parameters w € [—m, 7). To this end, we apply an extension of a technique
which finds an upper bound on the corresponding integral

b
I[q.; a,b] ::/ exp(i2m q, (7)) dr . (10.58)

By a result of van der Corput, it is possible to control the difference
Dlqu;a,b] := I[qu;a,b] — S[qu;a,b] between the sum (10.56) and the inte-
gral (10.58), under some conditions on the function g,,.

Lemma 10.45 (van der Corput). If ¢/, (k) is monotone and if |¢, (k)| <
1 —¢ for some € > 0 and for all k € [a, b], then

|Dlgu;a,b]| < Cst +Cy (10.59)
with C5 =4/ and Cy = 1+ 4/7.

This lemma due to van der Corput [86] is taken from [92, Chapter V,
Lemma 4.4] where also a proof can be found. As a further preparation, we
derive an upper bound on the modulus of the integral I[gg; a, b]. This is done
in the next lemma.

Lemma 10.46. Let I[q,; a,b] be given by (10.58) with the function q,, defined
by (10.57). Then there exists a constant Cs such that

I[gu;a,b]| < Cs VN +1
for all w and for arbitrary integration bounds a and b.

Proof. To see this, one only has to write the integral in another form. First,
the function g, in the exponent of the integral is written as

2
(r) T n IN+1 w N+1 w?
w(T) = — | - — .
§ 2(N +1) 2 om 2 (2m)?
Since the last term is independent of the integration variable 7, the modulus

of the integral becomes
b 2
i T N+l w
/Gexp<127r[\/m+\/ 5 24 >d7

D(b,w)
/ exp(iZ2?) da
D(a,w)

[1(gw; a,b)| =

_ N+1
- 272

(10.60)
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in which the integration limits are given by the function

D(v,w) = /337 +/ 55 2.

It remains to investigate the integral in (10.60). For simplicity, it is denoted
by Q(a, f) = ff exp(i32?) dz with the two real numbers a = D(a,w) and
(3 = D(b,w). First, we note that Q(0,&) = Fo(£) + i Fs(€) in which

Fe(¢) = fO{ cos(5a2%)dz and  Fg(§) = fof sin(% %) da
are the so called Fresnel integrals. And for all real number £ € R holds that
[Fe(©)l < [Fe()] = 0779 and  |Fs(§) < [Fs(V2)| = 0.714.

Therefore, one has that

Q0,9 < VIFe(&)]? + [Fs(§)? < \/lFC(1)|2 FFs(V2)]2 = Cny

for all £ € R. Consequently, since Q(a, ) = Q(0,8) — Q(0, ), one obtains
that |Q(a, 8)] < 2Ch; for arbitrary «, 8 € R. Together with (10.60) this gives
the statement of Lemma 10.46 with Cs = v/2Cy; ~ 1.5. O

Note that the upper bound on |I[q.;a,b]| given by Lemma 10.46 is inde-
pendent of the integration bounds a and b. After these preparations, we are
able to prove Lemma 10.44.

Proof (Lemma 10.44). We consider the functions q.,, S[q.;a,b], and I[q.; a, b]
as defined above. Therewith the function gy, defined by (10.54), can be writ-
ten as

(e) = ! S[q.; 0, N] (10.61)

gn(€ - N+1 qu; Y, . .

Assume for the moment that g, satisfies the conditions of Lemma 10.45. Then
by applying Lemma 10.45, one obtains an upper bound for the exponential
sum

(93 0, N| < [1[gu; 0, N]| + C3 2 + Cy (10.62)

and Lemma 10.46 shows that there exists a constant C; such that |I]q,; a, b]| <
Cs v N + 1 for arbitrary integration limits a and b.

It remains to verify whether the function ¢, satisfies the conditions of
Lemma 10.45 and to determine the corresponding . Since ¢/, (k) = NLH + 5=,
it is not hard to see that |¢/, (k)| becomes larger than 1 for certain parameters
w € [—m, ) and some k € [0, N]. Nevertheless, since the polynomials gy (e'*)
are 2m-periodic, one can consider the problem not only for w € [—m,7) but

equivalently for w + 27 n with an arbitrary integer n. This property is used,



196 10 Spectral Factorization

and the integration I[q,;0, N] over the interval [0, N] in (10.62) is split into
integrations over the intervals Iy = [0, N/2] and I = [N/2, N]. Then it can be
shown that for each i € {1, 2} there exists an n € Z such that for w; = w+27n
always

la.,, (k)| = 7—&—?4—71 <1-3% foreach k € I, . (10.63)

then (10.63) is always satisfied. Similarly in the case ¢ = 2, (10.63) is fulfilled
if n satisfies

This proves for both cases (i = 1,2) that there exists an integer n € Z such
that (10.63) holds. This means that Lemma 10.45 is satisfied for each interval
I and I, with e = 1/8, separately. Therefore, we can combine (10.61) and
(10.62) and apply Lemma 10.46 to obtain

[1[gw,;0, N/2]| + [{[guy; N/2,N][ +8C5 + Cy
N+1
2C5 8C5+ Cy
T VN +1 N+1

lgn ()] <

Since this bound is independent of w, it proves (10.55). O

The polynomials gy, defined in Lemma 10.44, have the property that the
Wiener norm ||gx|lw = 1 is independent of the degree N, whereas the peak
value of these polynomials is upper bounded by C3/v/N + 1 and decreases
with increasing degree N. Fig. 10.1 illustrates this behavior for three different
degrees N. Therewith, we have solved the problem of finding a function g € W
with [|g]yy = 1 and with arbitrarily small peak value. By Lemma 10.44, for
every £ > 0 there exists a degree N € N such that the polynomial (10.54)
satisfies ||gn|lco < € but ||gn|w = 1.

Subsequently, it will be important that the Wiener norm of the polynomial
gN gy tends to zero as N — oco. As the proof of the following lemma will show,
this is a direct consequence of the decreasing peak value of gy as N — oo.

Lemma 10.47. Let gy be the polynomial defined by (10.54). Then

34 2log([N +1]/2)
N+1

lgnllw =1 and gz gnllw <
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Fig. 10.1. The modulus of the polynomials gn defined in (10.54) for different degrees
N.

Proof. Tt remains to prove the second statement. On the unit circle T, it holds
that g% (e') = gy (ew). We define hy € P(N) by

hv(e) = g (e) gn (@) = 0y hiv(R)e= . (10.64)

Since gn (k) = w57 exp(i]’\“[ifl)7 k=0,1,--- ,N are the Fourier coefficients of
gn, a straight forward calculation shows that the Fourier coefficients of hy
are given by

hv(k) =" gn(0) gn(l + k)

exp('N_H) 1-— exp(fliffl)e p(i2nk)
(N +1)2 1 —exp(i NL)

and by BN(—k) = fLN(k‘) for all k =0,1,2,---, N. For the modulus of these
Fourier coefficients one obtains

. k2—k[N+41
1 Sm(” NEA ]> 1 1

(N +1)2 fsin(”k> T (N+1)?

| (k)] =

N+1
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for all |k| = 1,2,--- , N and |hn(0)] = 1/(N + 1). Therewith, the norm of hy
is given by [[hnllw = w47 + 25N |hn(K)|. Let Ly be the largest integer
for which Ly < [N 4 1]/2 and note that sin(rz) > 2z for all € [0,1/2].
Therewith, one obtains the upper bound

1 N+1
h <
hwllw < =7 + N+12Z

Ly

1 3+ 2log Ly
< - = -
Ch(eeSr) <t

for the norm of h, which is equivalent to the statement of the lemma, since
Ly <(N+1)/2. O

By Lemma 10.47, ||gn gx|w tends to zero as N — oo with a convergence
rate which is almost as fast as possible. Because for an arbitrary ¢n € Wy,
it always holds

l[on |l
>
lén oxllw = 62, = L2
where the first inequality is a consequence of the continuous embedding of
W in C(T) (cf. Proposition 10.14) and the second inequality follows from
Lemma 10.42.

Bounds of the boundedness constant

The polynomials gy defined in (10.54) are not spectral factors, because gy
may have zeros inside the unit disk D. For this reason the sequence {gn}nen
cannot be used directly for our intention, and we have to choose a slightly
different approach. To this end, we define the functions

on =gN tlgnlle  and  Un =N ek - (10.65)

By this definition, it is clear that ¢y € W, and the maximum modulus
principle implies that ¢ (2z) # 0 for all z € D. Therefore pn = (Yn)+ is
a spectral factor of the trigonometric polynomial ¢x € Ppos(IN). The next
lemma gives upper bounds on the || - ||yy-norm of ¥y and ¢ .

Lemma 10.48. Let on € P(N) and ¥n € Ppos(N) be the polynomials
defined in (10.65). Then there exist two constants Cs and Cy such that

CS C'8
& < <148
N1 s lenlw s N+1

Co
< — .
[n |l < S
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Proof. The first statement is a consequence of Lemma 10.44. By the definition
of ¢n in (10.65) one has

Co

and [lonllw > | lgnllw = llgnlleo | 21— o527 -

To prove the second statement, note that by the definition of )5 one has
Un = gn g + (av + %) lgn oo + [lgn ||%- Applying Lemma 10.47 and 10.44
one obtains the upper bound
3+ 2log([N + 1]/2) 2Cy C2
vl < )
N +1 vVN+1 N+1

which proves the lemma with an adequate constant Cy. 0O

Lemma 10.48 shows that [|¢n|w converges to 1 as N — oo and that
l¥nllw converges to 0 as N — oo. Thus the sequences {pn}nen and
{¥~} Nen have all the desired properties which are needed to prove our main
result on the behavior of the boundedness constant C'(INV) of the spectral fac-
torization mapping.

Theorem 10.49. Let & : W,,s — Wy be the spectral factorization mapping
on the Wiener algebra, and let C(N) be the boundedness constant of & defined
in (10.52). Then there exists a constant Cy, independent of N, such that

CiVvN+1 < C(N) < N+1.

Proof. Upper bound: Let ¢ € Ppos(IN) be a spectral density and let ¢4 = G¢
its spectral factor. Lemma 10.42 implies that || ¢4 ||lw < VN + 1|4 ||0o- Since
d(ew) = |py(ew)]? for all w € [—m, ) it follows that |[¢y]e = Hq§||(1>é2,
and since W is continuously embedded in C(T) one obtains |¢ |3, < (N +
1) l¢llw, which shows that C(N) < N + 1.

Lower bound: We consider the polynomial ¥ € P(N) and its spectral
factor oy = Sy € P(N), both defined in (10.65). By (10.51) and by the
boundedness of & on P(N) there exists a constant C'(N) such that ||¢n |3, <
C(N) ||¥n|lw- If one applies the lower and upper bound of ¢y and 9y, given
by Lemma 10.48, one obtains the lower bound

oy s VAT, Gy GE 1
- Oy Cy Co+/N+1

for the boundedness constant. This is equivalent to the statement of the lemma,
with an appropriate constant Cy. 0O

Therewith, we have found the desired lower and upper bound on the
boundedness constant (10.52) of the spectral factorization mapping in the
Wiener algebra. At the end, we want to briefly review the above approach to
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prove Theorem 10.49 and give some explanatory remarks. The most impor-
tant step was the construction of the sequence of polynomials {¢x }yeny with
llenllw > co > 0 for all N € N and such that ||y @i |w — 0 as N — oo as
fast as possible. The construction of these functions was based on the polyno-
mials gy defined in (10.54). For the proof of Lemma 10.48, it was important
that these polynomials have the property that ||gn |l as well as ||gn g% |lw
converges fast to zero as N — oco. We saw that ||gn g4 ||w has almost the best
possible convergence behavior as N — oo. However, the proof of Lemma 10.48
shows that the upper bound of |¢n|lw = |l¢n ¢i|w is mainly determined
by the convergence behavior of ||gx]||eo- For this convergence behavior a very
simple upper bound can already be obtained in terms of Lemma 10.47 and by
the continuous embedding of W in C(T) as follows

3+ 2log([N +1]/2)

> * > 2
Nl > llgn gnllw > llgnllze

Therewith, one gets immediately that

lgnllso < \/3 + 210]g\f([jr\f1+ 1/2)

If this bound were used for the proof of Lemma 10.48, the lower bound in
Theorem 10.49 would only be

N +1
V3 +2log([N +1]/2) ~

O(N).

For this reason, a better upper bound for ||gn ||co was derived in Lemma 10.44.

Apart from that, the functions ¢ were obtained by adding ||gn||eo to the
function gy . This was necessary because gy itself was not an outer function.
But due to this definition, ||gn|/co determines the convergence behavior of
llen @ llw, and since ||gn || converges to zero slower than ||gn gn|lw (com-
pare Lemma 10.44 and Lemma 10.47), this may indicate that the lower bound
given in Theorem 10.49, is not yet the best possible lower bound. However, for
the technique which we use for the proof (adding ||gn||eo to gn), the bound
of Theorem 10.49 is the best possible bound.

Given a ¢ € P(N) with ||¢]w = 1, the upper bound of Theorem 10.49
shows that the Wiener norm of the spectral factor ¢ never becomes larger
than [|6¢]y < VN +1. On the other hand, the lower bound of Theo-
rem 10.49 shows that for every degree NV, there exist trigonometric polynomi-
als ¢ € P(N) for which the norm of the spectral factor becomes larger than
VC1 (N + 1)Y/%. Both, upper and lower bound tend to infinity as N — oo,
which shows in particular that the spectral factorization is unbounded on W
since the trigonometric polynomials are dense in W.

Corollary 10.50. The spectral factorization is unbounded on the Wiener al-
gebra W.
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Of course, this result is a special case of Corollary 10.29. However, since
Corollary 10.29 holds for every decomposing S—algebra, the proof was rather
abstract. The derivation here for the Wiener algebra, as a corollary of Theo-
rem 10.49, gives concrete functions for which the factorization is unbounded
and shows explicitly the growth behavior of the norm of the spectral factor
G¢ as the degree N of the spectral data increases.

10.4.2 Factorization in the infinity norm

This section considers the spectral factorization mapping & on the space P(N)
of all trigonometric polynomials with degree of at most N, in the infinity norm
Il lloo- It follows from Theorem 10.27 that the spectral factorization mapping
is bounded in C(T). Therefore, it will be bounded a fortiori for all polynomials
P(N) with respect to the infinity norm. Theorem 10.32, on the other hand
showed that & is discontinuous on C(T). Subsequently, we want to investigate
how the continuity behavior of & depends on the degree N of the polynomials.
It turns out, that the continuity constants will also depend on the minimum
and maximum of the polynomials under consideration. Therefore we will use
the following notation: Ppes(IN;c1,c2) denotes the set of all trigonometric
polynomials ¢ € P(N) with ¢; < ¢(e'?) < ¢y for all § € [—7, 7). Throughout,
and without loss of generality, it is always assumed that ¢; < c3. For ¢; = ¢9,
the set Ppos(IV; ¢1, c2) contains only the constant function f (e') = ¢1.

Assume that ¢ and v are two positive trigonometric polynomials of a
certain degree N such that the difference between them is smaller than a
certain value e, i.e. ||¢ — ¥]|o < &. What is the difference ||¢4 — ¥4 |00 In
the corresponding spectral factors? To answer this question, we are going to
determine two constants C's; and Cgo such that

Cs1llo =Vlloe < [lo4 = ¥illo < Cs2llo — oo (10.66)

for all polynomials ¢, € Ppos(IN;c1,¢2). In general, both constants depend
on the degree N and on the minimal and maximal values of the polynomials
under consideration. The constant C's; can easily be determined. Since ¢ =
¢4+¢7%, the difference in the given spectra can be written as ||¢ — | =
|p+¢% — P19} || and some straight forward algebraic manipulations show
that

6=, < [{os —viter + o {et — vt}
<o+ = vl o+l +104ll0) -

Since we assumed that ¢,1 € Ppos(N;c1,c2), it follows that both spectral
factors are upper bounded by ,/cs and therefore, the last inequality becomes

2\}6 o — ¥]loo < ||+ — ¥4 ||oo, Which shows that the constant Cs; in (10.66)

is given by C's; = 5——. Thus, the lower bound in (10.66) is independent of the

2 (,‘2'

degree N of the polynomials. In fact, this lower bound holds for all spectral
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densities ¢ (not just polynomials) which possess a spectral factorization and
which are upper bounded by cs.

Of much more interest is the upper bound on ||¢p; — ¥4 | cc. Since we
consider trigonometric polynomials P(NN) of degree N and since this space
has a finite dimension, it is clear that for every fixed IV there exists a constant
Cg2(N) < oo such that (10.66) holds.

However, does this constant depend on the degree N? If so, how does
Cg2(N) depend on N? The following theorem gives an upper bound on the
error ||¢4+ — ¥4/ in the spectral factor as a function of the degree N of the
spectra and as a function of the error ||¢ —||~ in the given spectra. The same
theorem shows that there exist spectra for which this upper bound is almost
achieved. Based on this theorem, lower and upper bounds on the continuity
constant Cso(IN) are derived in a subsequent corollary.

Theorem 10.51. Let & : ¢ — ¢4 be the spectral factorization mapping on
the space Ppos(N;c1,c2). Then for all ¢, € Ppos(N;c1,c2) holds

17,) 16— dlle  (10.67)

2N

o4+ — Vylloo < <K1 + K> log

sin

with the constants

3/2 1/2
1 2 (o 1 C2
Ki=—+— (2 d Ky= = .
! v/ C1 * v/ C1 <Cl> an 2 mT+/C1 <Cl>

Moreover, to every 6 > 0 there exist polynomials ®, ¥ € Ppos(N;c1,c2) such
that

[@: — el > (& log(N+1)=0) [&—U|w.  (10.68)

The first part of this theorem shows that the error ||¢p; — 4]0 in the
spectral factor growth proportional with the error ||¢ — ||« in the given data,
and that the proportionality constant Cso in (10.66) depends on the degree
N of the spectral data. For large degrees IV, one has Cgo ~ log N. The second
statement of Theorem 10.51 shows that this statement is tight with respect to
the growth behavior proportional to log NV, because it shows that there exist
polynomials ®, ¥ € Py for which the error ||¢p1 — 14 || also grows at least
proportional to log N. This observation is summarized in

Corollary 10.52. Let & be the spectral factorization mapping on the space
Ppos(N;c1,c2). Then for the continuity constant Cgay = Cgo(N) in (10.66)
holds

s=log(N +1) < Cs2(N) < Ki+ KylogN (10.69)

with the same constants K1 and Ko as in Theorem 10.51.



10.4 Error Bounds for Polynomial Data 203

The proof of Theorem 10.51 will show that the polynomials ®, ¥ for which
(10.68) holds are very simple polynomials (the constant polynomial with a
small error). It should be noted that the lower bound in (10.68) holds only
for a sufficiently small error ||® — ||, since the error in the spectral factor is
always upper bounded by [[®} — ¥, [|oc < [|Py oo + [|V4 ] < 2/c2 for all

®, U which are upper bounded by c;. Therefore (10.68) holds only if & and
U satisfy

2
[ P —h .

It is clear that Theorem 10.51 also implies the following, already known result
(cf. Theorem 10.32).

Corollary 10.53. The spectral factorization mapping is discontinuous on

C(T).

Proof (Theorem 10.51). Without loss of generality, we assume that 0 < ¢; <
1 < ¢ throughout this proof.

a) Lower bound: First, the second statement of the theorem is proved. Let
N and 0 < ¢ < 1 be fixed and consider the two trigonometric polynomials
D, ¥ € Ppos(N) given by

D(e?) =1+ £ gn(e) and () =1-£gy(e?)  (10.70)
with the trigonometric polynomial gy € P(N) given by
i N sin(k6
QN(ee) = %Zk:l : Ec L

The polynomial gy has the following three properties [92, Chapter I1.9 and
Chapter V.1], which are needed subsequently:

i) lgn (e <1 for all 0 € [—7, )
i1) gn(e?) >0 for all 6 € [0, 7]
i%1) gn(e79) = —gn(e?) for all 6 € [0, 7]

From the first of these properties follows that

i6 i0
|8 - Wlw<e and  1-5 < [BE)] ) <145

€
2
Thus the two spectra ® and ¥ are separated at most by e from each other
in the infinity norm, and we have to investigate the separation of the cor-
responding spectral factors. To this end, we consider first the difference
|4 (¢) — ¥4 (¢)| at points ¢ € T on the unit circle

0.0 = 1 (0] = 920 [§5 -1 (1071
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Next, we write the ratio of the spectral factors as

‘I)+(§) _ e—i% B(¢)
70 A(C) (10.72)

in which A() = /B(Q)/T(0) and A(C) = 2[arg ¥4 () — arg b, (¢)] are the
modulus and the phase of &, /U, respectively. Now we consider (10.71) at

the point ¢ = 1 and use the representation (10.72) for the ratio of the spectral
factors. By the definition of ® and ¥, it holds that ®(1) = ¥(1) = 1 and
therefore A(1) = 1. Therewith, the difference (10.71) at { = 1 becomes

1.(1) — Wy (1) f’ —i3A() _ 1’ :2‘sin (@)’ . (10.73)

The function g has to be analyzed next. By the definition (10.8) of the spectral
factor, it holds that

2O e ([ Bogten) —tog ()] S 2 ar)

Comparing this expression with (10.72), it is clear that the function 3 is equal
to the conjugate Poisson integral (5.6) of log U — log ®:

™

B(rel?) = _1 [log ®(e'") —log ¥(e')] Q. (0 — 7)dr .  (10.74)

—T

Using the series expansion log(l —z) = =Y 7~ % and the definition of F
and G, the argument of the above conjugate Poisson integral becomes

oo

i (@) (10.75)

Note that because |5 gn(e'7)| < § < 1, the above series converges uniformly on
[—7, 7). Therefore, (10.75) can be used in (10.74) and the order of integration
and summation can be exchanged. This gives for § the expression

=2 i (5) @

=—¢ (QgN)(re‘O) + &3R(e, rel?)

where for the second line, the sum was split up into its first term (k = 0) and
all the remaining terms (k = 1,2,...) which are collected in the function

100
SEET

() @dte). (10.76)
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The conjugate Poisson integral (Qgn)(z) of our special function gy can easily
be determined. It is given by (Qgn)(re'?) = —1 ZkN:1 rk %. Therewith,
the function 3 becomes

e cos(k0) -
) = p > ook — e3R(e,rel?) . (10.77)

Next we analyze the term R(e, z) given in (10.76) at the real axis, i.e. for
z = r. In particular, it will be shown that R(e,r) is positive and bounded for
all0 <e < landall0 <7 <1.Recall first that gy is an odd function and that
0 < gn(¢) <1 forall ¢ €T. From this follows that ngH is an odd function
and that g2 (¢) < gn(€) for all k > 0 and for all ¢ € T. Furthermore, note
that also the conjugate Poisson kernel Q(7), given in (5.4), is an odd function
and that Q(7) is non-negative for all 7 € [0, w]. Therewith, it follows that

2rsinT

1 [ .
QAN <1 [ o) et dr
0

2r cos T + 1?2

for all & > 0. Therein, the right hand side is equal to —(Q gy )(r) = Zivzl %
Using this in expression (10.76) for the remainder R(e, z), one obtains

where the first sum converges uniformly for all £/2 < 1 and it is clear that
there exists a universal upper bound D; (independent of ¢) for this sum.
Consequently, we have that

0<R(e,r) <Di(1+1logN) .
The last inequality shows that R(e,r) is bounded for any fixed N and for all

0<e<landall0<r<I1.
We come back to (10.73). Together with (10.77) one obtains that

B4 (1) — W4 (1) = 2

sin [@ YN Ly R, 1)} ’ . (10.78)

Next, we use that sinxz > = — %x3 for all x > 0. Therewith, the previous
equality becomes

|©4(1) =¥ (1) =

\Y
S
N
??‘\»—t
2
mOJ

IV

(N D) =0EN] 12— ¥ -
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Since || P4 — Uy |loo > |P4(1) — ¥4 (1)[, this shows that

: [P+ — Voo _ 1
li ———— > —Jog(N +1).
e e, 2w e T

Thus, to every § > 0 there exist trigonometric polynomials ®, ¥ € P(N; ¢y, ca)
such that (10.68) holds.

b) Upper bound: We consider two arbitrary spectra ¢, € Py(c1,ca) with
l¢ — ¥]loo < e. Because of the maximum principle for analytic functions, the
maximum of the modulus of ¢ —1, is attained on the unit circle T. Therefore,
we consider |¢4(¢) — ¥4 ()| for ¢ € T. A straight forward calculation shows
that

[64(Q) = (O] < 52 16(C) = (Ol + 52 1B (10.79)

wherein the function §(z) = 2 [arg ¢4 (2) — arg 14 (2)] is defined as in part a)
of this proof. Next, we derive an upper bound for the modulus of 8(¢). By
the definition (10.8) of the spectral factor, ( is equal to the Hilbert transform
(5.19) of the function h :=log ¢ — log 1.

. 1 : 1
B(el?) = lim — h(e'”
( ) 5—0 27 s<|0—7|<m ( ) tan 6%7-

dr

Note that because ¢ and 1 are trigonometric polynomials in Ppes(N;c1, c2),
the functions log ¢, log ), and h are 2w-periodic and infinitely differentiable.
Therefore, the Hilbert transform of h exists for all § € [—m, ), i.e. the above
integral converges for 4 — 0. We are going to find an upper bound on the
Hilbert transform of h. To this end, the integral in the Hilbert transform is
split up into an integration over all 7 with |¢# — 7| < 7/N and an integration
over all 7 with |§ — 7| > 7/N. Since the kernel cot %57 is an odd function with
respect to 7 = 0, we can subtract the constant h(e'?) from the argument of
the first integral (i.e. the integration over [§ — 7| < &) without changing its

value. All this, together with the triangle inequality, gives

PN [B(e) — he)|
18(e)] < /w_TS [re )= 2e

S 7|

s
N

=T
1 |h(eiT)f

=
2

— dr  (10.80
2w Z<|0—r|<n |tan ( )

=:T>

for the modulus of (. First the second term 75 is analyzed. To this end, we
note that

1
[l — ¥]loo for all 0 € [—7, )
1

c

(e)

%8 (@) | =

|h(e)] = |1
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using the relation |log(z/y)| < 1 |z — y| with ¢ = min(z,y), which may easily
be verified®. With this upper bound on |h(e'?)| one obtains for T

1 1 [7 dr 2
T, < fn(b—zpuoo—/ ST 2 g e log—— . (10.81)
c1 T J= tan(r/2) mey sin 5%

Next Tj is analyzed. The mean value theorem states, that there exists a £ €
[min(7, §), max(r, )] such that |h(e'") — h(el?)| = |/(e®)| |7 — 6]. This shows
that

@' () [9(e) — ()] + p(e') [¢ () — 4/ (e)]

o(ei€) h(eid)
Now we apply Bernstein’s inequality for trigonometric polynomials [92, Chap-
ter X, §3]. It states that for a trigonometric polynomial ¢ of order N and with

|p(e'®)| < ¢ for all &, the modulus of the first derivative with respect to ¢ is
upper bounded by |¢/(e'¢)| < N cy. Therefore

[¢(e') = o' (e)] < Ng(e®) = ()| < N[¢ — Plloc < Ne

and one obtains finally |h/(el)| < 23 N | ¢ — Y[l Therewith the upper
1

B (%) =

bound for T; becomes

T

/N

Co 2
T < ZN|¢— o)’ T
b= c 16 =l 77/0 tan /2 T

C
< dgllo— vl (10.82)
1

using that the function 7/ tan(7/2) is positive and bounded on [0, 7/N]. If the
results (10.82) and (10.81) for 77 and T% are plugged into (10.80), one obtains

. 2 [(2¢ 1 1
|ﬂ<e19>|—2argw+—arg¢+|s(2+1og 1 ) 16 — lloe
C1 C1 ™ Slnw

for all ¢, € P(N). If this bound is used in (10.79) one obtains (10.67). O

Proof (Corollary 10.52). a) Lower bound: The upper bound in (10.66) should
hold for all ¢,1 € Ppos(N;e1, c2). This implies that

wp o= vl

@, PEPpos(N;c1,c2) H¢ - ¢||oo
pFYp

< Cs2(N) . (10.83)

In Theorem 10.51, it was shown that to every § > 0 there exist polynomials
O, ¥ € Ppos(N; 1, c2) such that

[P+ — V|

+ log(N+1)—6§ <
o 1@ — ¥l

(10.84)

5 Without loss of generality, assume that > y and set * = ay for some a > 1.
Then log(x/y) = loga < a — 1 =a/y — 1 = (x —y)/y < (z - y)/c.
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It is clear that the right hand side of (10.84) is always lower or equal than
the left hand side of (10.83). Therefore, combining (10.83) and (10.84) gives
5 log(N +1) =6 < Cg2(N), and since § was arbitrary, one obtains the lower
bound in (10.69) for § — 0.

b) Upper bound: The upper bound for Cgs follows directly from the first
statement (10.67) of Theorem 10.51. Using that sinz > 2z for all 2 < m/2
gives the upper bound in (10.69). O

10.5 Approximation of Spectral Densities

If the given spectral density ¢ is a trigonometric polynomial, there exists
a variety of different efficient methods for the determination of the spectral
factorization of ¢ (see e.g. the overview in [78]). Therefore, it seems to be very
natural to proceed as follows in the case of non-polynomial spectra: First one
approximates the given spectral density ¢ by a trigonometric polynomial ¢y
of a certain degree N. Secondly, one determines the spectral factorization of
¢n which will (hopefully) give an approximation (¢x ), of the true spectral
factor ¢,. Following this approach, the first question which arises is how do
we approximate ¢ by the polynomial ¢ 7 Such approximation methods

Ay 1 ¢ — dn

of the spectral density ¢ are investigated in the present section in some detail.
Thereby, we consider only the approximation of spectral densities of com-
pletely regular stochastic sequences of a certain order « (cf. Section 10.1),
and we consider the approximation only in the infinity norm | - ||.

In order to obtain a simple representation of the approximation operator
A, it is desirable that A be linear. Another requirement on the approxima-
tion method is certainly that the approximation error ||¢ — ¢n || converges
to zero as fast as possible as the degree N of the approximation polynomial
is increased. This would allow the use of approximation polynomials ¢ with
small degrees, which are usually easier to factorize. Assume that ¢ is the spec-
tral density of a completely regular stochastic sequence of order o and assume
that ¢ has no zeros on T. Then it follows from Theorem 10.4 that ¢ is a real
valued function in the Holder-Zygmund class A, (T). For such densities, it was
shown in Corollary 2.9 that there exists a constant C\,, which dependents only
on the order «, such that

By[¢] = i ¢ — dnllooc < Ca N7 (10.85)

Thus, the maximal rate of convergence of ||¢ — ¢n||o is determined by the
order . The higher the order « of the stochastic sequence X, the faster the
best possible approximation error decreases as the degree of the approxima-
tion polynomial is increased. However, the mapping ¢ — ¢y that gives the
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optimal approximation polynomial ¢y is non-linear and unknown, in general.
Nevertheless, it was shown in Theorem 2.7 that the approximation of ¢ by its
delayed arithmetic mean oy y(¢) shows almost (up to a factor of at most 4)
the optimal convergence behavior according to (10.85).

Besides the desired linearity and fast convergence of the approximation
operation, there is also a more stringent property which the approximation
operator must satisfy. Since the approximated spectrum ¢y should be fac-
torized, it has to be non-negative. Consequently, the approximation operator
An : ¢ — ¢ needs to have the property that it always maps non-negative
spectral densities onto non-negative polynomials ¢ . But this property of Ay
may to be at odds with the desired linearity and fast convergence of Ay . This
is what we want to investigate in the present section.

To make the statement precise, we require that the approximation operator
An : Cpos(T) — P (V) satisfies the following four properties.

(A) Linearity: We require that the approximation operator 2y is linear, i.e.

An(a¢+b¢) = a(An¢) + b(An)

for all spectral densities ¢, and for arbitrary complex numbers a and
b. The linearity of 2 ensures a sufficiently simple calculation of the ap-
proximate spectrum ¢y .

(B) Translation invariance: If we write ¢7(el?) := ¢(e!(®*7)) for the spectrum
obtained from ¢ by a translation® by 7, then 2y should satisfy the relation

(Ano7)(€?) = Ane) (7)) .

(C) Positivity: To ensure that the approximated spectrum ¢y = Ay ¢ pos-
sesses a spectral factorization, we have to require that 20y maps every
non-negative spectrum ¢ onto a non-negative trigonometric polynomial.
Thus, from ¢ > 0 should always follow that 2y¢ > 0. This condition on
A is obviously a minimal necessary requirement which cannot be abdi-
cated since it arises from the desired application of spectral factorization.

(D) Optimal rate of convergence: The optimal rate is determined by the regu-
larity of the stochastic sequence. We therefore require that that for every
completely regular sequence of order @ > 0 with spectral density ¢ the
approximation error satisfies

¢ —ANP|loc < C N (10.86)

with a certain constant C' independent of ¢.

6 Since the spectra ¢ is defined on T, and therefore 27-periodic, the translation is
equivalent to a rotation of ¢ on the unit circle.
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10.5.1 General form of the approximation method
At the beginning, we derive the general from of the approximation operator
Ay which is imposed by the required properties (A), (B), and (C)7. To this
end, we consider for £k =0,1,2,... the functions

cr(el?) := cos(k 0) and sg(el?) := sin(k9) , 0el-mm).
A simple calculation shows that

(') = cos(kT) ¢ (e?) — sin(kT) s1,(e!?)

(%) = cos(kT) s (el?) + sin(k7) cr(el?) .

C

Ea R

S

Next, we apply the approximation operator 2 onto these two functions. By
the required linearity and translation invariance of Ay follows that

(Aner) (€Y = cos(kr) (An i) (e?) — sin(kr) (A s1.)(e'?)
(Ansi) (e F7)) = cos(kr) (An 1) (') + sin(kr) (A cx)(e?) .

If these equations are evaluated at § = 0, one obtains the two equations
(Ancr) (@) = vi(N) cos(kt) — 6x(N) sin(k7)

. (10.87)
(Ansk)(€T) = 6k (N) cos(kT) + v, (N) sin(kT)

with the constants vy, (N) := (Anck)(1) and 6, (N) := (Ansk)(1) which are
uniquely determined by the approximation operator 2Ay. Thus v, (N) and
0k (V) are just the Fourier coefficients of the trigonometric polynomials 2y ¢y
and Ay sx. By the definition of the approximation operation, 2y ¢ is a trigono-
metric polynomial with a degree of at most IV for every continuous spectrum
¢. Therefore equations (10.87) imply that

W(N)=0 and 6,(N)=0 forallk>N. (10.88)

Now let now ¢ € C(T) be an arbitrary spectral density with the Fourier
series representation

igy _ @0 = .
o(e”) = > + ;ak cos(kf) + by, sin(k)

a el . .
50 co(0) + Z ay, cp (') + by sp(e?) (10.89)
k=1

Applying the approximation operator onto ¢ and using the properties (10.87)
and (10.88) gives the following general form of 2y ¢

7 The following deviation is a simple variation of the so called Zygmund-
Martsinkevich-Berman identity, which may be found in [54, Chapter VII].
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N
+ Z[ak ’yk(N) + b;g (51€(N)} COS(k‘Q) + [bk 'yk(N) — ag 5k(N)] Sin(k‘@) .
- (10.90)

We summarize this result in the following lemma.

Lemma 10.54. Let Ay : C(T) — P(N) be an arbitrary linear and translation
invariant approzimation operator and let ¢ € C(T) be an arbitrary continu-
ous function of the form (10.89). Then there exist uniquely defined constants
Y(N) and 0x(N), k =1,2,..., N such that An¢ is equal to (10.90).

If the Fourier coefficients (2.1) of the function ¢ are plugged into the
general representation (10.90) of the operator 2y, one obtains an integral
representation of A

1 ™

@Ane)(e”) = o— : P AN(O —7)dr,  O€[-m 7 (10.91)
with the kernel
N
An(0) =vo(N) +2 ka(N) cos(kf) — 6, (N) sin(kf) . (10.92)
k=1

Thus, the kernel Ay is a trigonometric polynomial. For simplicity we assume
in the following that all §;(NN) are equal to zero such that the approximation
methods are assumed to have the form

N
(An)(el?) = %VO(N) + 3" () [ar, cos(kb) + by, sin(k9)] . (10.93)
k=1

and such that the kernel Ay in the integral representation (10.91) is a pure
cosine polynomial of the form

N
AN (0) =70(N) +2 > () cos(kf) . (10.94)
k=1

This restriction to cosine polynomials will result in no limitation on our re-
sults. We will see later that the optimal kernel (with respect to the convergence
rate) is a purely cosine polynomial. Moreover, among all positive kernels (see
below) the cosine polynomials always possess such an optimality behavior
among all trigonometric polynomials [37]. Notice that the particular approx-
imation methods considered in Section 2.1 had (of course) the form (10.94)
(compare with 2.7) where the sequence {7, }2_, was called the window func-
tion of the particular approximation method.
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Up to now, we used only the linearity (A) and the translation invariance
(B) to obtain the representation (10.91) of 2. Next, it is shown that from
requirement (C) on 2y, namely that ¢(6) > 0 always implies (Ay¢)(8) > 0
for all § € [—7, ), follows that the kernel Ay of 2y is positive.

Lemma 10.55. Let Ay be a linear operator of the form (10.91) such that
¢ > 0 always implies that An¢d > 0. Then

An(1) >0 forallT € [—m,7).

Proof. This lemma is proved indirectly by contradiction. Assume that there
exists a point 79 € [—m,m) such that Ay(79) < 0. Since Ay is continuous,
there exists a whole interval I = |11, 2] with 79 € I and a constant ¢y > 0
such that Ay(7) < —cp < 0 for all 7 € I. Next, consider for an arbitrary
> 0 the function ¢, defined by

. 1 T, <7<
Guld) = pt . gl
linear , elsewhere

and such that ¢, (e'™) is continuous for all 7 € [—m, 7). This function satisfies
the conditions of the lemma, and we consider the approximation (Uy¢,,)(e'?)
at the point 8 = 0. If the integration in (10.91) is split up into an integral
over I and an integral over [—m, 7)\I one obtains that

1 . 1 .
(Ano,)(1) = — / 6,(e77) A (r)dr + — Su(e™™) An(r) dr
27 I 2w [—7,7\I
1
< —copl|m —m| + — An(r)dr .
KT —m,m)\I

Since the integral of Ay in the last line is finite, the last inequality shows
that for sufficiently large p the approximation (2Anx¢,)(0) becomes negative
at § = 0 which contradicts the assumption that ¢ > 0 always implies that
An¢ > 0. Therefore, Ay(7) >0 for all 7 € [-m, 7). O

10.5.2 No free lunch with positive approximation methods

All approximation methods 2y with properties (4), (B), and (C) have the
form (10.91) with a positive kernel Ay. The question arises whether there
exists an approximation method which satisfies all four requirement (A), (B),
(C), and (D). Before we answer this question, the existence of a non-linear
method with the properties (B), (C), and (D) is investigated. To this end,
we define Ay ¢ as the polynomial ¢ € P(N) which achieves the best ap-
proximation, i.e. which minimizes ||¢ — ¢n||cc- Thus An¢ is defined by the
relation
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inf ¢ = plloc = [|¢ — AnP|loo - (10.95)
pEP(N)

Since, according to Proposition 2.6, for every continuous function ¢ there
exists a polynomial ¢y = An¢ € P(N) such that (10.95) holds, An¢ is
well defined. It is clear that %y is translation invariant and that it satisfies
property (D). However, 2y does not satisfy property (C), i.e. An¢ needs
not be non-negative for every non-negative ¢. For this reason, we define the
operator

A% D) () == And) () + |¢ — An¢llow, O € [-m, 7). (10.96)

The so defined non-linear approximation operator has all three desired prop-
erties. This is shown by the following theorem.

Theorem 10.56. The operator A%, defined by (10.96) possesses property (B),
(C), and (D).

Proof. Since Ay is translation invariant, so is QIE and therefore it satisfies
(B). Moreover, for any spectral density ¢ of a regular stochastic process of
order « holds that

2Ch

16 = Axdlloo = [l = And + 6 = Anlloo oo < 210 = Andlloo < T -
This shows that 2y satisfies property (D). Furthermore, by the definition of
2[} it obviously holds that

A5 0)(?) = ¢(e) — ¢() + (An) () + [l — An ¢l
= 3(”) + [|o — An e — [$(e?) — (An@) ()] > 0
~——

>0 >0

for every ¢ > 0 and for all § € [—m, 7). Therefore, 2y satisfies property (C).
O

Thus there exists a non-linear approximation method with properties (B),
(C), and (D). Does there also exist a linear method with these three proper-
ties? The following theorem gives a negative answer, in general.

Theorem 10.57. There exists no approximation method with properties (A),
(B), (C) and which satisfies property (D) for completely regular spectral den-
sities of order a > 2. However, there exist approximation methods which sat-
isfies the properties (A), (B), (C), and (D) for spectral densities with an order
of regularity a < 2.

Comparing Theorem 10.56 and 10.57 one sees that an approximation
method with properties (A), (B), (C) will not necessarily achieve the op-
timal approximation rate according to the regularity of the stochastic process
(cf. (10.86)). Only for processes with a regularity o < 2 does such a method
always exist. However, if one gives up the linearity (A) of the method, the
optimal convergence rate can always be achieved for every completely regular
process of order o > 0 (cf. Theorem 10.56).
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Ezample 10.58. The method of the de-la-Vallée-Poussion mean (cf. Sec-
tion 2.1.3) of the Fourier series is a method which satisfies properties (A),
(B), and (D), but which is non-positive. Therefore this method may not be
applied in the present context of spectral factorization.

Proof (Theorem 10.57). For 0 < p < 1, we counsider the spectral density
$u(el%) := 1 — p cos(), which is positive and infinitely often differentiable,
and we consider an approximation method (10.91) with a positive kernel of
the form (10.94). Without loss of generality we assume that vo(N) is normal-
ized to 1. From (10.90), one obtains that (An¢,)(e?) = 1 — uy1(N) cos(6).
Therewith, the approximation error becomes

160 = AnPulloo = p[L = 1 (N)]] - (10.97)

It was shown by L. Fejér [37] that the first coefficient v1 () of every positive
trigonometric polynomial of the form (10.94) with (V) = 1 satisfies

T
(V)] < cos
Moreover, there exists exactly one trigonometric polynomial of the
form (10.94) for which equality holds in (10.98), and it was pointed out by
G. Szegd [84], that there exists no other trigonometric polynomial of the more
general form (10.92) for which equality holds in (10.98)%. The window function
for which equality holds in (10.98) is given by

ZN_—Ok sin |:(n+1)7r:| sin |:(n+k+1)7r:|

(10.98)

N+2 N+2
= ZN 02 | (ntl)w ; k=0,1,...,N (10.99)
n=o S1I1 [7}

N+2
and the corresponding kernel (10.94) in closed form becomes (cf. [25, Sec. 1.6])
equal to

. s 2
o (6) = 2 sin? (m) cos(N + 2)% (10.100)
N\W) = N +2 cos 0 — cos 5 ' '

This kernel is usually called Fejér-Korovkin. Using (10.98) in (10.97) shows
that

16 — Andplloc = 1 1 i pm (10.101)
— 00 > — cos > .
n T ANGu K Ni2)=2(N+1)?2
which proves that even for the very smooth (infinitely often differentiable)
trigonometric polynomial ¢, only a convergence behavior can be achieved by
which the approximation error decreases proportional to N 2.

If on the other hand, the stochastic process has a regularity of 0 < a <
2, the approximation method (10.91) with the kernel (10.100) achieves the
optimal approximation behavior proportional to N~¢ [25]. O

8 This justifies by hindsight the restriction to cosine kernels of the form (10.94).
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Remark 10.59. In the above proof, it was shown that for the special density
¢, = 1—p1 cos 0 the approximation behavior is never better than (10.101) and
in particular never better than N2, even though the density ¢, is infinitely
often continuously differentiable. If the densities are only twice continuously
differentiable it holds [25, Sec. 1.6] that

2

Jim N [6(0) — (AF6)(0)] = % ¢"(0)

in which Q(?\],)t denotes the optimal approximation method with the Fejér-
Korovkin kernel (10.100). Clearly, also in this case, the optimal approxima-
tion behavior is proportional to N~2. Only for the trivial case that ¢(6) is
constant for all § does the approximation error become zero, independent of
the approximation degree N. However, this behavior holds also for the more
general case that ¢ is differentiable and that ¢’ satisfies a generalized Lipschitz
condition (a Zygmund condition) [25], i.e. for spectra for which there exists a
constant Cy such that

|§'(0+7)+¢' (0 —7)—¢'(0) < Cy|r| foralle[—mmn).

It might be interesting to compare the optimal positive method given by
the window (10.99) and by the kernel (10.100) with approximation methods
studied in Section 2.1. In Fig. 10.2 and Fig. 10.3 we show again the window
function {7 (N)}32, and the corresponding kernel Ay, given by (10.94), for
the de-la-Vallée-Poussin and Fejér approximation method, together with the
optimal Fejér-Korovkin kernel used in the proof of Theorem 10.57. This Figure
shows that the window function of the de-la-Vallée-Poussin method has a
passband property, i.e. the v, (N) = 1 for all k < K(N) for a certain natural
number K(N) < N (In the case of the de-la-Vallée-Poussin window is K =
K(N) = N/2 for even N.). Thus, the first K(IN) Fourier coefficients are
unchanged by the approximation operator. Methods with such a passband
property will give the exact approximation for all polynomials with a degree
less or equal to K(N), i.e. Ayp = pfor all p € P(K). As a further consequence,
methods with a passband property always achieve the optimal convergence
rate according to the smoothness of the given density ¢. To see this, let ¢
be a spectral density of a complete regular stochastic sequence of order «.
Moreover, assume for simplicity that K = K(N) = ¢N with an arbitrary
constant 0 < ¢ < 1 and denote with px € P(K) that polynomial which
achieves the best approximation Bx[¢] of ¢. Then it holds that

16 =AnPlloc < ¢ = pKlloo + 1% (PK — D)oo
o 1
< (1 90 16— pclle < (14 o) 2
using that Aypx = px and property (10.85) of the best approximation. This
shows that approximation methods with a passband property achieve the
optimal convergence rate (according to the regularity of the spectral den-
sity) as long as they are uniformly bounded, i.e. as long as there exists a
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Fig. 10.2. Window functions corresponding to the de-la-Vallée-Poussin, Fejér, and
Fejér-Korovkin approximation method of order N = 100.

0F L T 1

Fig. 10.3. De-la-Vallée-Poussin, Fejér, and Fejér-Korovkin kernel for the order N =
20.
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constant Cy < oo such that [|[Ry|| < Cp for all N. However, the result of
Fejér (10.98), which was used in the proof of Theorem 10.57, shows that a
positive approximation method can never have a passband property because
the first coefficient 71 (NN) of the window function is always smaller or equal
to cos ;%5 < 1 if the zeroth coefficient yo(XN) is normalized to 1. As the
above proof shows, this particular decrease of the window function accord-
ing to (10.98) in the neighborhood of 0 is responsible for the approximation
behavior according to (10.101). The Fejér kernel, on the other hand, is a pos-
itive kernel (cf. Fig. 10.3). Therefore, it possesses no passband property (cf.
Fig. 10.2). Moreover, Fig. 10.2 shows that the window function of the Fejér
method decreases faster than the Fejér-Korovkin window in the neighborhood
of zero. As a consequence, the convergence rate will be worse compared with
the Fejér-Korovkin method. Indeed, it can be shown [92, Chap. IIL,§ 13.32]
that approximation error using the Fejér means decreases at most proportional
t0 N~! even for densities with a regularity of a > 1.

Assume that the given spectral density ¢ belongs to a certain subset C,, (T)
of smooth functions on T, characterized by a majorant w (cf. Section 1.3). Is it
true that also the approximation ¢ = 2An¢ belongs to the same class C,(T)
of smooth functions? The affirmative answer to this question is given by the
next lemma, which will be needed in the next section.

Lemma 10.60. Let Ay be an approzimation operator of the form (10.91)
with a positive kernel Ay, let w be an arbitrary majorant, and let ¢ € C,,(T)
be a spectral density. Then the approximation ¢n = (Und) also belongs to
Cu(T).

Proof. By the definition (10.91) of the approximation operator, one has that

oxe) — owle)] = |- [ " [6e7) — 6(e )] An(x) da
< 5 [ [o@e) - 0@ An@ s
a) 7"
< o [l o) At e = 20Nl - 6)

where for (a) it was used that ¢ € C,(T). This inequality proves that ¢n €
C.(T). O

10.6 Spectral Factorization of Approximated Spectra

Assume that ¢ is a given spectral density and that ¢ = An¢ is an approx-
imation of degree N obtained by a linear, translation invariant, and positive
approximation method %y. In the previous section it was studied how the
approximation error ||¢ — ¢n||oo depends on the degree N and how the con-
vergence rate is influenced by the regularity of the density ¢. Now, let (¢n)+
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be the spectral factor of the approximated spectrum ¢n. What can be said
about the error ||¢4+ —(dn)+ |0 between the spectral factor ¢4 and its approx-
imation (¢ ). We saw in Section 10.3 that the spectral factorization mapping
is discontinuous on the space of all continuous functions with respect to the
supremum norm. Thus, it seems not to be obvious at the outset whether the
error ||¢4+ — (¢n)+||co €ven converges for N — oo. Although we consider here
the spectral factorization only on the subset of smooth, i.e. regular spectral
densities, one might expect at least a certain loss in the convergence rate due
to the additional spectral factorization. However, in this section we will derive
an upper bound on the error ||¢4 — (dn)+ |loo Which will show that this loss in
convergence rate (if it exists) cannot be to large, i.e. [[¢4+ — (dn)+||co shows
a similar dependency on the approximation degree N as ||¢ — | oo-

As before, 2y : ¢ — ¢ denotes an approximation operator (10.91) with
the properties (A), (B), (C) defined in the previous section. We start with
the observation that the convergence rate of the error ||¢+ — (¢n)+|loo in the
spectral factor can never be better than the convergence rate of ||¢p—@n|| o, i-€-
the error ||¢4 — (én )+ || in the spectral factor never decreases faster than the
approximation error ||¢ — ¢n |/ Of the spectral density itself. In particular it
decreases never faster than proportional to N~2 as the approximation degree
N is increased, even for spectral densities with a regularity larger than 2.
Thus, we obtain a lower bound on the error in the spectral factor.

Theorem 10.61 (Lower bound). Let ¢ be a spectral density of a completely
reqular stochastic sequence of order a > 0 and let ¢ = An¢ be an approz-
imation of ¢ by a method with the properties (A), (B), and (C). Then the
approzimation error ||¢+ — (dn)+|lco Of the spectral factor never decreases
faster than proportional to N~2, i.e. there exists a constant Cy such that

4 — (dN)+ ]l > Co N2

Proof. Using the relation ¢ = ¢, ¢, for the spectral factors, a simple calcu-
lation shows that

16— dnlloo < 164 b+ — 64 (N)+lloo + 16+ (D) + — (D5)+ (Dn)+ ]l
= (+llco + 1(@n)+lloo) I+ = (¢n)+loo -

Theorem 10.57 (and its proof) show that there exists a constant C; such that
every approximation method with property (A), (B), and (C) and for all
densities ¢ with a regularity o > 2 always || — ¢n|loc > C1/N? holds, and for
densities with a regularity o < 2 the approximation error is lower bounded by
Cy/N® with a certain constant Cs. Altogether, this shows that there exists
a constant Cy such that Cy/N? < ||¢+ — (¢n)+ [l for every approximation
method with properties (4), (B), (C). O

Thus, the convergence rate for the error in the spectral factor ||¢; —
(#N)+|loo cannot be better than the rate for the approximation error ||¢ —
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ON|loo of the spectrum itself. The question is whether the approximation
behavior of the spectral factor is even worse due to spectral factorization
mapping, applied to the approximation ¢p. Note that for continuous spec-
tral densities ¢ € C(T) and in view of Theorem 10.32, which states that
every continuous spectral density is a discontinuous point of the spectral fac-
torization mapping, it is not even clear whether the approximation series
(ON)+ = Gy = 6 UN ¢ always converges to the desired spectral factor
¢+ as N tends to infinity. However, for smooth spectral densities ¢ € C,(T)
with a weak regular majorant w of type 1, we are able to show that the ap-
proximation series of the spectral factor converges to the actual ¢, and the
following theorem presents an upper bound on the error ||¢p+ — (¢n )+ o in-
duced by the approximation of the original spectrum. This upper bound of
the error ||[¢4 — (¢n)+|lco decreases slightly slower than the approximation
error ||¢ — dn|leo @as N increases.

Theorem 10.62 (Upper Bound). Let w be a weak regular majorant of
type 1, let ¢ € Cu(T) with 0 < ¢ < ¢(€) < 2 < o0 for all ¢ € T, and
let o = And be an approximation of ¢ by a method with properties (A),
(B), and (C). Then there exist constants Cy, Ca, and C3, which depend on
c1, ¢, and w, such that

|64+ = (ON)4lloo < (C1 4+ C2log N) ||¢ — dn|loe + C3w(F) - (10.102)

This upper bound on the convergence rate holds for all smooth densities ¢
with a weak regular majorant of type 1. This includes in particular the spectra
of all completely regular stochastic processes with an order 0 < o < 1. Thus,
the error in the spectral factor ||¢4 — (¢ n)+ || depends on a term w(7/N) de-
termined by the majorant w of the spectra which approaches zero as N tends
to infinity, and on a term which depends linearly on the approximation error
ll¢ — ¢~ |loc and which is proportional to log N. We know from Theorem 2.8
that the convergence rate of ||¢ — ¢l is upper bounded by w(1/N). Thus,
if an optimal approximation method is used the upper bound on the con-
vergence rate of the spectral factor is proportional to w(1/N) log N, i.e. it is
worse by the factor log N compared with the approximation error ||¢ — ¢ n || co-
However, the last section showed that due to the required positivity of the
approximation operator, the optimal convergence rate of ||¢ — ¢ || may not
be achievable. In this case, the convergence rate of ||¢+ — (¢n)+]loo is de-
termined by the term log N ||¢ — én||oo. Thus it is determined by the used
approximation method of ¢ but again, it is slightly worse by the factor log .

If for an actual approximation method 2y, an upper bound on the ap-
proximation error ||¢ — ¢n||co is known, one may express (10.102) in terms of
the smoothness of the spectra and in terms of the approximation degree N
only.

Ezample 10.63. Assume that the Fejér mean (cf. Sect. 2.1.2) is used as ap-
proximation method, and assume that the spectra are Holder continuous of
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order 0 < a < 1, which means that the majorant w is given by w(r) = 7.
For this case, it is known [92, Chap. 3, § 13.32] that there exists a constant
C such that ||[¢ — dn|leec < Kw(1/N) =K N~ for all ¢ € C,(T). Therewith,
the upper bound for the error in the spectral factor becomes

o+ — (o) 4 lloo < [K1 + Kolog N] N™¢

with certain constants K, K>. Thus, the upper bound is worse than the lower
bound by the factor log N.

Proof (Theorem 10.62). On the unit circle T, the spectral factor can be written

as ¢y (e?) = \/p(el?)elare $+(c”) | Therefore, a straight forward calculation
shows that

64 (e) = ()4 ()] < Wei% — Jon(e) | + fon(e)

wherein p(el?) = arg ¢, (e?) — arg(dn) 1 (e'?). Next, it is used that |e'? — 1| =
2|sin(p/2)| and that [v/é —/on| = |6 — dn|/(V+ Vén ). Together with the

maximum modulus principle for analytic functions one obtains that

1
— <
¢+ — (ON)+lloc < NG
By definition (10.8) of the spectral factor, the function p is given by the Hilbert
transform of the function h(e'?) := 1[log ¢(el) — log o (€!?)], i.e

oip(©?) _ 1’

|6 — dnloo + vez |l - (10.103)

p(el?) = lim L / h(e'™) 197 dr . (10.104)
e<|0—7|<m tanTT

Since we assumed that ¢ € C,(T) with a weak regular majorant w,
Lemma 10.60 shows that ¢ € C,(T), and since ¢ > ¢; > 0 the approxi-
mation ¢y is also strictly positive, by the assumption on the approximation
operator Ay. It is easily verified, therefore, that also log¢ and log ¢n and
consequently also h belong to C,,(T). Next we apply Lemma 5.10 which states
that the Hilbert transform of every function f € C,(T) with a weak regu-
lar majorant w of type 1 exists and is continuous. Therefore, the integral in
(10.104) exists for e — 0 and p is a continuous function on T. Next, we derive
an upper bound on |p|. To this end, the integral (10.104) is split up into an
integration over all 7 with |0 — 7| < m/N and an integration over all 7 with
|0 — 7| > m/N. Since the kernel 1/tan 5* is an odd function with respect
to 7 = 6, we can subtract the constant h(#) from the argument of the first
integral (i.e. the integration over |§ — 7| < m/N) without changing its value.
All this, together with the triangle inequality gives

iTy _ i6 i
Ip(e)] SQL/ |h(eT) ei(e )|d7'—|—21/ \h(eei)l dr
T Jjo—ricg  [tan 57| ™ J g <lo—ri<n [tan 57|

=T =Tz
(10.105)
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for the modulus of p. First, we analyze the second term T5. Using the relation
|log(x/y)| < (1/¢)|z — y| in which ¢ = min(z,y) and which is easily verified?,
one finds that

1 1 (™ dr
Ty < —|l¢p— bnllo — | —
= 2¢ lé = ol 27 /K, tan(7/2)

1
27TC1

<

|6 — dnllo log(2N/m) . (10.106)
To obtain an upper bound for 77, we notice that
[h(e'™) — h(e”)] < 4 [log o(c'") — Tog é(c")| + & [log o (c") — logon (c)]

Therewith, T is upper bounded by

1 iT —1 i6
<k |log ¢(e'™) equﬁ(e | 4oy
AT Jlo—ri< |tan 457 |
1 log o (€'7) — log ¢ (e')] d
A [=a T
T Jio—r|<z |tan 5 |

Since ¢ € C,(T) with ¢({) > ¢; > 0 for all ( € T, log¢ also belongs to
C,(T). Moreover, Lemma 10.60 shows that ¢ as well as log ¢y are elements
of C,(T). Therewith, the upper bound for T} becomes

(@ 1 2 —0 ® 1 [T/N
Tlgi wdT S *\/ w(deI
A Jjg-ri<g  [tan 57| mJo o tangy
() 2 [m/N (d)
< f/ (@) g, 20w(E). (10.107)
iy 0 X

Therein, (a) follows from log ¢,log ¢én € C,(T). For (b) it was used that the
integrand is an even function, and (c) follows from the inequality tanz > x.
Since w is assumed to be weak regular, one obtains (d) with a certain constant
C'. Finally, one has to use the upper bounds (10.107) and (10.106) in (10.105).
Then (10.103) together with (10.105) gives the desired upper bound (10.102).
O

Sampled Data

We still investigate the approximative determination of the spectral factor ¢
of a spectral density ¢ by approximating first ¢ by a trigonometric polynomial
¢n and determine afterward the spectral factor (¢ )4 of the approximative
polynomial ¢x. Up to now, we assumed implicitly that the density ¢(e'?)

9 See footnote on page 207.
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is given on the whole unit circle, i.e. for all § € [—m.7). However, if a digital
computer is used to calculate the approximation ¢ — ¢y, only a finite number
of sampling points ¢(e'?*), k = 1,2,..., M can be taken into account for the
determination of ¢n and (¢n)s. Whereas in the case that ¢ is know on the
whole unit circle, the error in the spectral factor could be controlled by the
approximation degree N (cf. Theorem 10.62), will will show now that this is
no longer possible if ¢ is known only at discrete sampling points.

For technical reasons, the spectral factorization mapping is considered only
on the space of all spectral ¢ € C(T) which posses a continuous spectral factor
¢+ € C(T), i.e. on the space

B(T) ={¢ € C(T) : ¢4 cC(T)}.

Clearly, this is no restriction on the generality, because if the spectral factor
¢+ is not continuous, a uniform approximation of ¢4 would not be possible,
anyway.

Since ¢ is given only on a discrete sampling set, we can no longer use the
approximation methods of Section 10.5. Instead, we consider in the following
sequences {An}nyen of linear approximation operators, with the following
three properties

(a) Concentration on a discrete sampling set: Let N € N and let Sy =
{61[N],62[N], -+ ,0p(ny[N]} be the set of sampling points 6;[N] €
[-7,7), k = 1,2,--- ,M(N). Then for every two densities ¢; and ¢
which coincide on Sy, i.e. for which

G1 (e V) = o (e INl)  forall  k=1,2,---, M(N)

the approximation operators Ay should give the same result, i.e Ay =
Ay P
(b) Positivity: If the spectrum ¢ is non-negative at all sampling points,
ie. ¢ V1) > 0, k = 1,2,---,M(N), the approximation ¢y (el?) =
(An¢)(el?) should be non-negative at all § € [—m, 7).
Perfect approzimation on B(T): The approximation method should be
perfect for all functions in B(T), i.e.

—
o
~

lim ||An¢ — ¢llec =0 forall ¢ € B(T) .
N—o0
This is a minimum requirement for any useful approximation method. If
the approximation 2y ¢ already does not converge to ¢, one cannot expect
that (An¢)4 to converge to ¢. Note that by the Theorem of Banach-
Steinhaus, this assumption on the approximation method implies that the
norm of operators 2y are uniformly bounded.

Because the approximation operator 2 is assumed to be concentrated on
the sampling set Sy, one can give a simple canonical form of every 2Ay. To
every N > 0, we consider functions ng y € B(T) with the property that
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nk,N(9l[ND:{(1): g;z

and define the functions Gy v (0) = (Anmne n)(e?) with k = 1,2,---  M(N)
and for @ € [—m, 7). Therewith, it is clear that the approximation of an arbi-
trary spectral density ¢ € B(T) can be written as

@Ano) () = Sl 1 p(e% V) Gy, n (6)

and from the required positivity (b) of A follows that G, n(6) is non-negative
and satisfies the Paley-Wiener condition. Additionally, we require that the
constant function 1(e') = 1 for all § € [—m, ) is always approximated by the
constant function, i.e. we require that (Ax 1)(e?) = 1 for all § € [—7,7) and
for all N. This property of 2y clearly implies that Z,g/[:(N) Grn(0) =1 for
all 6 and NV, and that

(Q[N(b)(eig) > miny, ¢(eiék[N]) and (Q[N(b)(eig) < maxy ¢(e“9k[N])

for all 0 € [—m, ).

With these preparations we can prove the following theorem, which shows
that the error ||¢4+ — (¢ )+ || in the spectral factor cannot be controlled by
the approximation degree N if the given density is known only on a discrete
sampling set.

Theorem 10.64. Let {An}nen be a sequence of linear discrete approzima-
tion operators with properties (a), (b), and (c¢). Then there exists no constant
C < oo such that

164 = @ANG)tlloc < Clld = Andlloo (10.108)
for every ¢ € B(T) with ||¢||ec < 1 and with ¢(e'?) > ¢, > 0.

Remark 10.65. Thus the relative error in the spectral factor is unbounded in
B(T), i.e. if one defines the set Bpos := {¢ € B(T) : ¢(e!?) > 0, [|¢]|oo < 1},
then the theorem shows that

lim sup 6+ = Pnslloe _ (10.109)

N—0o geBpo. |9 — ANG[oo

To see this, assume that (10.109) does not hold. Then there would exist a
constant K and a subsequence Ny such that

lim sup H¢+ - (Q[Nk¢)+||00 <K.
k—oo ¢eBpos ||¢ - QlI\/vlcgé”OO

But then we could define the sequence B; := Uy,, £ = 1,2,... of opera-
tors which possess all properties (a), (b), and (¢) assumed in the above Theo-
rem 10.64. However, this would imply that ||¢p+ — (B@)+|lco < K ||¢p—Br o
for all ¢ € Bpes and for all k, which contradicts the statement of Theo-
rem 10.64.
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The theorem shows that even if we have an approximation operator 2y
which approximates the function ¢ as close as desired from the sampling
points, it will in general not be possible to control the error in the spectral
factor by the number N of sampling points. Thus, assume € is the maximal
allowed error in the spectral factor. Then it is not possible to find a finite
number N of sampling points such that ||¢p4 — (AN¢)+]|co < €. There always
exists functions ¢ € B(T) which violate the desired error bound.

Proof (Theorem 10.64). Let ¢; > 0 be an arbitrary but fixed constant. In
contradiction to the statement of the theorem, we assume that there exists a
constant C' < oo such that (10.108) holds for all ¢ € C=(T) with ||¢|lec < 1
and ¢ > ¢;. Note that C>°(T) is a dense subset of B(T). Then it holds for all
such functions ¢ € C>°(T) that

. ||¢+ — (QlNQS)-&-Hoo
lim su <(C. 10.110

Let € > 0 and let g € C*°(T) such that the function ¥ := 1 — € g satisfies
P(e'?) > ¢ for all § € [—, 7). Clearly, for sufficiently small € this can always
be achieved. Since 2 is linear and because we assumed that Ay 1 = 1, it
holds that AnyY =1 —€(™Ang) = 1 — egn where gy = Ang. Therewith, it is
clear that [|{) — ¥n||co = €]|g — gn||oo and consequently

9+ = (n)+lloo _ 1 l1Y+ = (U)o

1Y = ¥n|loo e g —9nlle

(10.111)

Moreover, for the error in the spectral factor holds
194 = (Wn)+lloe > 2 Vet Iplloe — 57z 19— ¥l (10.112)

in which p := arg(¥)n)+ — arg 4. This lower bound is obtained in a similar
way as the upper bound (10.103) in the proof of Theorem 10.62 but using the

lower bound | ||z|| — |ly]] | < ||z + z|| of the triangle inequality instead of the
upper bound ||z + y|| < ||z|| + ||y||- Combining (10.112) with (10.111) gives
91 = Wn)1lle o 2vEr  [IPlloo 1

1Y — YN oo T oem g —gnlleo 2\/E .
Together with the assumption (10.110), one obtains the inequality

T (cy
NG NG

Next we analyze the term ||p||o. By the definition of the spectral factor, the
function p is equal to the Hilbert transform of h := (logyn — logt)/2 (cf.
also the proof of Theorem 10.62). By the definition of ¢ and using the power
series expansion of the logarithm, one obtains that

1
) lg = gnlloo = < lIplloo - (10.113)
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o0

1 i k (,iT
=53 e - gk

elg(e™) = gn(e)] + € Ry(e, 7)

M\H

log ¢ (") — log (e

N —= N

in which the rest term Ry is given by

Rn(e, 1) = ! [1 log LN(.GW) — g(eiT) + gN(eiT)]

Therewith, the function p can be written as

p(e’) = i/ h(eol dr
2

2 J_, tan &7

_ e [T g(e') — gn (7 )d +i " Ry(e,7)

dr . (10.114
ar J_, tan 9%7 2m J_, tan 9%7 ( )

Since g € C*°(T) the Hilbert transforms g, gy exist. Also the Hilbert transform
of Ry exists. To see this, we consider the first derivate of Ry

/ _i g/(eiT) - g?\l(eiT) _d (T I (elT
fx(er) =5 [169(6”) 1—egn(elm) g(e7) + an )] '

Since g € C°°(T), this shows that there exists a constant Cs such that
|R/y(e,7)] < C5 independent on e and 7. Thus, Ry(e,-) is Lipschitz con-
tinuous, which implies that it is Holder continuous of an order o < 1, i.e.
|IRnN (€, )|la, < oo. Therefore, it follows from Theorem 5.11 that the mapping

f +— f is continuous on A,. Consequently, there exists a constant C3 such
that

1Rx (e, )loo < IRN(e,-)lIa, < CallRn(e)a,

All this show that the integrals on the right hand side of (10.114) converge
such that the function p becomes

p(0) = §[3(0) = Gn (0)] + € R (e,0) -
Moreover, from (10.114) follows for its norm
2 Ipllee = 311[9(8) — G (0)] + 26Rn (€, )]l oo -
Therewith, inequality (10.113) becomes for ¢ — 0 equal to

s 1 -~ -
— — — > |lg — . 10.11
(0t 57z ) ool > 1= (10.115)
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Since g € C*(T) C B(T) the approximation gy = 2xg converges to g as N
tends to infinity by the required property (c) of the approximation method
A . Therefore, the last inequality gives

1

0 = limsup — —

Ny < 2/cr

which shows that limsupy_, . [|§ — Gn|lcoc = 0 for all g € C>°(T).
Now, define the linear operator

(@Ang)(e”) == (DRANg() =Gn(e’), 0 € [-m )

which is concentrated on the sampling set Sy. Such operators were studied in
Section 9. The above deduction shows that under the assumption (10.110), the
series 2 ~g converges to the Hilbert transform g for every function g € C>°(T).
However, it was shown in Corollary 9.8 that for every such operator series 2,
there exists a dense subset X’ in B(T) such that

) 19— g lloe > limsup [7 — Gl
N—oo

limsup | A flloo = 00 (10.116)

N—o0

for all f € X. Since also C*°(T) is a dense subset of B(T), it follows from
(10.116) that there exists a function ¢* € C>*(T) N X with ||¢*|lcc < 1 and
with ||g*|lec < 2 such that to every K > 0 there exists an Ny such that

195, e = IRNog* [l = K, and by the triangle inequality therefore holds
that

19" =GN, oo = | 198 lloo = 197 lloo | > K — 2.

Since by property (c) of the approximation operator, the norms ||y]|| are
uniformly bounded, it holds also that

9" = 9o lloe < 197 Mloo + llgnplloe < 1T+ [/l < Cs .
Using these inequalities in (10.115), one obtains that

T 1
\/E(C+2\/E> (1 |2 l) > K—2.

Since K can be chosen arbitrarily, whereas the left hand side is a fixed con-
stant, this gives a contradiction for sufficiently large K. Therefore, the assump-
tion (10.110) cannot hold. This proves that there exists no constant C' < oo
such that (10.108) holds for all ¢ € C*°(T) with ¢ > ¢;. O

Notes

There exist numerous excellence textbooks for an introduction to stochastic
sequences e.g. [29, 33, 69, 81|. The characterization of completely regular
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stochastic sequences in terms of the regularity coefficients (10.5) goes back to
Gelfand and Yaglom [42], following by a series of publications [46, 47, 49, 50,
56, 77] which yields the characterization given in Theorem 10.4.

The spectral factorization goes back to Wiener and Hopf [89]. Later it was
applied by Wiener to estimation and prediction problems [88]. Nowadays it
is a common tool in applied mathematics and engineering and is covered in
many different textbooks, e.g. [29, 38, 53]. A survey of algorithms for spec-
tral factorization may be found in [78]. Theorem 10.7 is due to L. Fejér and
M. Riesz [37].

The S—algebras, we used in this chapter, are similar to the so called de-
composing Banach algebras introduces by Clancey and Gohberg [27]. Peller
and Khrushchev gave in [66] a similar systems of axioms as in Def. 10.11.
These axioms were also used by Jacob and Partington in [52].

The discontinuity of the spectral factorization mapping on L>°, C(T) was
shown by Anderson [4] but it follows also from the counterexample given by
Treil [85]. A detailed investigation of the continuity and boundedness of the
spectral factorization mapping on decomposing Banach algebras was done by
Jacob and Partington in [52]. In particular, they showed that the spectral
factorization is continuous on every decomposing Banach algbera. The un-
boundedness of the spectral factorization on decomposing Banach algebras
was proved in [17] using ideas from [52]. The results concerning the spectral
factorization on S-algebras were presented in [21]. The two particular exam-
ples discussed in some detail in Section 10.3, i.e. the factorization on C(T)
and W, were taken from [19] and [10], respectively. Lemma 10.35 is a gen-
eralization of a classical result of Wiener [87]. He showed the statement of
Lemma 10.35 for the special function G(z) = 1/z.

The error bounds for polynomial data in Section 10.4 were derived in [15]
for the Wiener algebra and in [14, 16] Lemma 10.46 due to van der Corput
appeared in [86]. The polynomials (10.54) used in Section 10.4.1 are also
known as chirp sequences or sequences with quadratic phase. They appear for
example in design signals with a flat power spectrum and with a low peak
value [80]. The presentation in Section 10.5 and 10.6 is basically taken from
[13].

Appendix — Proof of Lemma 10.37

This appendix contain the proof of Lemma 10.37. This proof is based on
four preparatory lemmas. These lemmas (especially the first two) are almost
classical and can also be found elsewhere, in slightly different form (see e.g.
[35]).

Lemma 10.66. Let f,g € W and let s,,(z) := 2", z € D, then

limp oo [|f + 5n gllw = [fllw + llgllw - (10.117)
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A similar results holds of course for n — —oo.

Remark 10.67. From the above lemma follows for every sequence {fx}rez of
functions in W with Y~ || fx|lw < oo immediately that

lim,, 00 szo:,oo Sk-n fchW =D he oo 1kl -

Proof. Let f(¢) =Y o2 f(k)¢Fand g(¢) = S20° ___ (k) ¢¥ where ¢ € T be
two arbitrary functions in W then it is clear that (s, 9)(¢) = >_pe. . gk—n C*.
Using the triangle inequality, one obtains

1F + s glw < 3232 (R + gtk = m)) = [1fw + lgllw

It remains to show that equality is achieved as n — oo. To this end, let
€ > 0 then there exists a constant No = No(¢) such that Y772 \ ) |f(k)| < e

—(No+1) | 7 oo No+1
and 37, 0 |F()] < e and S5 4 [9(0)] < e and 00 Jg(k)| < e
Moreover, for such a fixed Ny = Ny(e) there exists an ng = no( ) such that

for all |k| < Ny

€

ik — [ > .
lg(k —n)| < SNy T 1 for all n > ng(e)

Now, we consider for n > ng(e) the obvious equation

—(No+1) .
If+snglw="Y_ [f(k)=g(k—n)+
k=—o00
T
No ) [e'S) )
+ > k) =gtk =n)l+ D |f(k) =gk —n)| (10.118)
k=—No k=No+1
Ty T3

and analyze the three terms on the right hand side separately. From the choice
of Ny, one obtains for the first summand that

No+1 P No+14+n ~
Ty < S N0 F k) 4+ 30 N Jg(k)| < 2e

=—0Q

For T, the triangle inequality gives

Ty > |0 1F () = S0 190k — n)

Now, the choice of Ny shows that the first sum on the right hand side is
larger or equal than || f]yy — 2¢ whereas the choice of n > ng shows that
_ N, [9(k=n)| < (2No+1) 55557 Therewith one obtains the lower bound

Ty = || fllw — 3¢
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for Ty. With similar arguments, the triangle inequality and the choice of Ny
and ng show that

Ts = |2 iNg+1-n [9R)] = 2 ng 1 F (B = lgllw — 2¢ .
Using the bounds for T3, T», and T3 in (10.118), one obtains that

1f +snglw = [IFlw + llglhw — 7e .
Since € was chosen arbitrary, this proves (10.117). O

Lemma 10.68. Let f,g € W and let f,(2) := f(z™). Then

limy, o [|fn gllw = [ fllw llgllw -

Proof. For this proof, we use Lemma 10.66 and the functions s, (z) := 2".
Note that ||s,|[w = 1 for every n € N. Let f(¢) = Y po_ . f(k)¢*, C €T
then

oo

F2(Q)9(C) = ( S k) c’m) 0O= 3 MmO = 3 spnlO) (0

k=—o00 k=—o00 k=—o00

with hi(¢) = f(k)g(¢) € W, for which |[hxw = [f(k)|[lglw- Now Re-
mark 10.67 to Lemma 10.66 is applied. This gives

= 30 Ml = 35 LFB) gl = [LFllw llgllw -
O

Lemma 10.69. To every ¢ > 0 and A > 0 there exists a real valued function
u € W such that ||ullw =1 and such that

ey > (1 —€)e? . (10.119)

Proof. Let ug(¢) := $(¢+¢™"), which simply means that ug(e'*) = cosw, and
define

u(@) = & S0 u(¢™®)  (CET)

with certain integers m(1) < m(2) < --- < m(V) which properties are char-
acterized subsequently. It is clear that for the so defined function w holds that
|lu|lw =1, and that

exp(idu(z)) = exp (i% PO UO(Cm(k))) = I exp (iguo(C™™))
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Now, Lemma 10.68 shows that to every e > 0 there exist sufficiently large
integers m(1) < --- < m(N) such that

. iéu N
”elAuHW > (1 o 6)1/2(”6 N OHW) . (10120)

On the other hand, applying the Taylor expansion of the exponential function,
one has that

A . .
le v uo — (14 iguo)lw = || Xp2g 21 (i uo)*Iw
:Z;‘;Q%( ) ( ) Ek 0;%(*)
Together with the triangle inequality, the last relation gives
e ™l > |1 +i5 wollw — (F)2etN =1+ § — ()7 eV
and consequently
[eim U, > (14 4 — (%)QeA/N)N > (1—e)/2ed

for sufficiently large N. Finally, we have to combine this last inequality with
(10.120) to obtain (10.119). O

Lemma 10.70. Let {fn}nen and {gn}tnen be two sequences of uniformly
bounded functions in an arbitrary Banach algebra B for which holds that
limy,— oo || frn — gnllz = 0. Then for every k € N holds that

Tim [(fa)* = (9)*]5 =0 . (10.121)

Proof. The proof is done by induction. For k = 1, the statement is trivial.
Assume that (10.121) holds for k — 1, then the triangle inequality and the
continuity of the multiplication on B gives

1(Fa)® = (90)¥ll5 < I fn(fE = g8 Dls + 9k (fo — 90)lIB
<\ fallsl £ = g5 s + Ngnlls " fn — gnlls -

The right hand side goes to zero for n — oo since (10.121) holds for k£ — 1 and
for k =1, and because || f,||5 and ||g» |5 are uniformly bounded. O

After these preparations, we are able to prove Lemma 10.37.

Proof (Lemma 10.87). Let § > 0, set € = 6/2, and choose a B > log(2/u) > 0,
then Lemma 10.69 shows that there exists a u € W with |Ju||y = 1 such that

le"Z Xl > (1 —e)eP .

With this u, we define the function Q(z) := ¢'%(*), Since B and u are real,
it follows that ||Q]|ecc = 1. Then, for all 1 < k < N holds that
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(1= ) eBN <[l BEU|yy e BN=Ru) 0 < [lei BEw|,, BN —F)
For k = 1 this gives ||Q|yw > (1 — ¢)e?, and for all other k, one has
Q% w = (1 =€) e”F > (1= o) |Q[y - (10.122)
Next, we define for an arbitrary n > 0 the function

Grn =B (sn Q) (10.123)

in which s, (z) = 2" and where 3 denotes the Riesz projection which cuts
of the left side Fourier series, i.e. if Q(¢) =Y ;= Q(k) ¢*, one has

(Pt sn QD) = Py (7o Qun 6F) = 32720 Qr—n C* -
By this definition of G,, € Wy, it is clear that lim, . ||Gn — $.Q|lw = 0,
and together with Lemma 10.68 one obtains that
iy, o0 |G llw = limn—o0 |82 @flw = [|Q]Iw -

This last result together with Lemma 10.70 implies also that

lim oo [[(G) ¥l = [|Q¥ [l -

for all 1 < k < N. Therefore, there exists an ng = ng(e, N) such that

1(Gn)*llw = (1= &) Q" lw (10.124)

forall 1 <k < N and for all n > ng .

Now, we fix n > ng(e, N) and define G := G,, = 5,Q. From ||Q|lcc =1
follows that |G|l = 1 and inequality (10.122) shows that

IGlw > (1 =€) > 5.

Let pu > 0 as given by the lemma and define the function H := G||G||;,}. By
this definition, it is clear that ||H||w = 1, and from the above lower bound of
IG|lw and due to the choice B > log(2/u), it holds that | H||e < . Moreover,
for its L'-norm holds

1w = g 1G5 lw > (1= Gl = (1= %) (10125)

using (10.124) and (10.122). The so defined function H € W, has already
the desired properties, apart from property (10.46). However, the desired g is
obtained from this H. To this end, define for an arbitrary m > 0 the function
H,,(z) := 2™ H(z) which belongs to W, with ||H,|lcc = 1. Next we consider
the expression

S b (Hy)F = S0 25 by, HY]
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Applying Lemma 10.66 to this expression, one obtains that

. N N
L oo || 25—y b (Hm)*lw = 35—y bell H* [l -

This shows that there exists an mg = mo(d, N, by, -+ ,by) such that for all
m > my

IS0y b (Ho)*lw > Soay bl H [l — & 570 b
= (1 - 5) ZkN:I by

using (10.125) to obtain the last line. Thus, choose m > mg and set g := H,,
gives the desired function. O
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The numbers that follow the symbols indicate the page numbers where these
symbols where defined.

General Notations

f* 169
f(n) 15
k) 16
Bylf] 24
® 100

Sets
C

(CN
CMXN

N

D={ze€C:|z| <1}
T={zeC:|z| =1}

D=DUT

D.(a)={z€C:|z—a| <r}

indicator function of set A

imaginary unit

real part of z

imaginary part of z

complex conjugate of z

parahermitian conjugate of f: f*(z) = f(1/2)
n-th Fourier coefficients of a function f

signum function

best approximation of a function f of degree NV
direct sum

complex plane

N-dimensional complex Euclidean space
set of all complex matrices with M rows
and NV columns

natural numbers

unit disk in C

unit circle in C

closed unit disk in C

open disk in C with center a and radius r
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Function Spaces

A(D) 52 disk algebra

B+ 99 causal subspace of the Banach space B

C(T) 5 continuous functions on T

Cu(€2), Cuo(82) 11 smooth functions on 2

ar 30 Hardy space of complex functions

HP(H) 46 Hardy space of function with values in the
Hilbert space H

2N 4  p-summable complex sequences

LP ) p-integrable functions on T

A, 14 Holder-Zygmund class

Lipg 13 Lipschitz continuous functions

P(N) 24 trigonometric polynomials of degree N

w 53 Wiener algebra

Operators

Oy, OE 47 Multiplication operator with symbol H

R 72 Right shift

9 89 Hilbert transform

J Identity operator

B 103 Riesz projection

Py 82 Poisson integral

9 82 conjugate Poisson integral

R 81 Herglotz Riesz transform

(G] 170 Spectral factorization mapping

7, 111 Toeplitz operator with symbol ¢

Functional analytic notions

Let X, Y arbitrary normed spaces and ¥ a map from X into ).

B(X,Y) 8 set of linear bounded operators from X to )

2(%) 7 domain of T

Z(T) 7 the range of

A (%) 7 null space (the kernel) of ¥

X 9 the dual space of X (the set of all bounded linear
functionals on X&)

(s )y 4 inner product on the Hilbert space H

- llx—y 8 norm in B(X,Y)



Symbols

Banach algebra notions

Let A be an arbitrary Banach algebra.

) 54
) 60
A 59
o(f 55
o(f 55
ro(f) 55
7 64

g(A
I'(A

exp

\/\_//-\

set of all invertible elements of A

set of all complex homomorphism of A

set of all f € A which posses a logarithm in A
spectrum of f € A

resolvent set of f € A

spectral radius of f € A

Gelfand transformed of f

235
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