Compl. anal. oper. theory 3 (2009), 221-242
(© 2008 Birkhéuser Verlag Basel/Switzerland .
1661-8254,/010221-22, published online February 26, 2008 Complex Analysis
DOI 10.1007/511785-008-0047-0 and Operator Theory

The Poisson Kernel for Hardy Algebras
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Abstract. This note contributes to a circle of ideas that we have been devel-
oping recently in which we view certain abstract operator algebras H*(E),
which we call Hardy algebras, and which are noncommutative generalizations
of classical H*, as spaces of functions defined on their spaces of representa-
tions. We define a generalization of the Poisson kernel, which “reproduces”
the values, on D((E?)*), of the “functions” coming from H*(E). We present
results that are natural generalizations of the Poisson integral formula. They
also are easily seen to be generalizations of formulas that Popescu developed.
We relate our Poisson kernel to the idea of a characteristic operator function
and show how the Poisson kernel identifies the “model space” for the canon-
ical model that can be attached to a point in the disc D((E?)"). We also
connect our Poisson kernel to various “point evaluations” and to the idea of
curvature.
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1. Introduction

This note contributes to a circle of ideas that we have been developing recently in
which we view certain abstract operator algebras, which we call Hardy algebras,
and which are noncommutative generalizations of classical H, as spaces of func-
tions defined on their spaces of representations [14—17]. This perspective leads to
a number of pleasant formulas that are very reminiscent of formulas from complex
function theory on the unit disc. More important, however, they help to reveal
structural properties of the algebras and they help to clarify the interplay among
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various constructs that are at work in their analysis. Even in the classical set-
ting of complex functions of one variable, insight is sometimes gained by viewing
classical H* as a space of functions on its space of representations, which are pa-
rameterized, essentially, by all the completely non-unitary contractions. Another
source of motivation is the work of Popescu, Davidson and Pitts, and others who
have done extensive work on free semigoup algebras.! Indeed, many of the results
that we prove here have been been anticipated in this work. What is novel about
our approach, however, is the systematic use of “duality of correspondences” to
put into evidence the effectiveness of viewing elements of our Hardy algebras as
functions on operator discs. When this is done, proofs in the free semigroup picture
often become simpler, shorter and more perspicuous. And they extend to a wide
variety of additional situations in the literature that are of interest.

In the next section, we introduce the basic players in our theory: a W*-
algebra M, a W*-correspondence F over M and the Hardy algebra they gener-
ate: H>°(FE). We then describe how a normal representation ¢ : M — B(H,)
gives rise to a “dual” correspondence, denoted E? and we describe how elements
of H*(F) may be realized as functions defined on the unit ball of the space of
adjoints of E7, D((E?)*). In Section 3, we define a generalization of the Pois-
son kernel, which “reproduces” the values on D((E7)*) of the “functions” coming
from H*(E). When M = E = C and o is the one dimensional representation
of M, then H*(F) is classical H* realized as analytic Toeplitz operators, and
our Poisson kernel is easily seen to be the classical Poisson kernel formulated in
terms of operators on Hilbert space. Our representation theorems, Theorems 13
and 15 are easily seen to be natural generalizations of the Poisson integral formula.
They also are easily seen to be generalizations of formulas that Popescu developed
in [18] and elsewhere, and they are closely related to formulas that Arveson de-
veloped in [2]. In the fourth section, we relate our Poisson kernel to the idea of
a characteristic operator function and show how the Poisson kernel identifies the
“model space” for the canonical model that can be attached to a point in the
disc D((E?)*) — a structure we developed in [15]. We were inspired here by [20], in
particular. In the next section, Section 5, we consider a Poisson kernel on the unit
ball of E, D(E). Owing to our duality theorem [14, Theorem 3.9], one can think of
this ball as the place to evaluate elements in H*°(E?), but in addition, it captures
ideas about “(left) point evaluations” that appear in the systems theory literature,
cf. [1]. Finally, in Section 6, we connect our Poisson kernel to the idea of curvature
and complement results that we proved in [12]. Again, our analysis extends parts
of the theory of curvature for not-necessarily-commuting row contractions that
was developed by Popescu in [19] and Kribs [8]. This work, in turn, was based
on investigations by Arveson [2] in which he introduced a notion of curvature to
study properties of commuting row contractions.

1For a nice survey of the basics of free semigroup algebras, we recommend Ken Davidson’s
article [7].



Vol. 3 (2009) The Poisson Kernel for Hardy Algebras 223

2. Preliminaries

We recall a few key ideas from [14] and we refer to that paper for further discussion
and references about the setup with which we will be working here. Throughout
this note M will be a fixed W*-algebra. We also fix a W*-correspondence E over M.
This means that F is a self-dual Hilbert C*-module over M and that there is a nor-
mal homomorphism ¢ from M into the W*-algebra of all continuous module maps
on E, L(E), giving F an action of M that makes E a bimodule over M. We shall
form the (balanced) tensor powers of E, E€™ which are all W*-correspondences
over M, and we shall denote the left action of M on E®™ by ¢,,. It is defined by
the formula

on(a)(E1®&E® - ® &) = (p(a)r) ® (§,®@ - ®&).

We shall write E®° = M, viewed as a bimodule over itself, so in particular,
wo(a)¢ = a&. The direct sum E®° @ E®1 @ E®? @ ... is a W*-correspondence
over M in an obvious and natural way, which we shall denote by F(E) and call
the Fock space over E. The left action of M on F(E) is the direct sum of the ¢,
and will be denoted .. Thus, for a € M,

Sﬁoo(a) = diag(@O(a)v Qol(a)ﬂ @2(0,), .- ) ,
when we view operators as matrices on F(E) as we shall. An element ¢ € F
defines a creation operator Te on F(E) via the formula Ten = £®n. This operator is
bounded, with adjoint given by the formula ¢ (C®N) = poo ((&, €))n. Matricially, T¢
has a form of an operator-valued weighted shift:

. -
0 0
@)
| 0 T o
®)
0 T
L 0 -

where Tg(") maps E®"=1 into E®" by tensoring with &. The ultraweakly closed
subalgebra of L(F(E)) generated by the T¢, £ € E, and the ¢(a), a € M, is
called the Hardy algebra of E and is denoted H*°(F). Numerous examples of Hardy
algebras may be found in the literature that we cite, and elsewhere, so we won’t
go into detail here. However, we do want to point out that when M = E = C, the
complex numbers, then H*>°(E) is the classical Hardy space of bounded analytic
functions on the open unit disc, H*°, realized as the algebra of all (bounded)
analytic Toeplitz operators on the space ¢?(Z, ). Hence the terminology.

A fundamental feature of our theory is that the ultraweakly continuous com-
pletely contractive representations of H*(FE) can be parametrized by the normal
representations of M and certain contraction operators in a fashion that we want
to describe in some detail. Let 0 : M — B(H) be a normal representation of M on
a Hilbert space H. Then o induces a normal representation o of £L(E) on E®, H,
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defined via the formula 0¥ (X) = X ® Iy. In fact, o is called the induced rep-
resentation of £(E) determined by o, and we refer to [21] for a discussion of the
general theory. If we form o o ¢ we obtain a new representation of M that we
denote simply by o ® I and refer to as the induced representation of M determined
by o (and E). Suppose that T is an operator from F ®, H to H of norm at most
one that intertwines the induced representation of M and o, i.e., suppose

T(p(a) ® In) = o(a)T (1)

forall @ € M, then T determines an ultraweakly continuous, completely contractive
bimodule map T from E to B(H) via the formula

T(Eh=T(E®h), (2)

¢ecFEand he H. That is, T : E — B(H) is completely contractive, where F
is regarded as an operator space in the operator space structure it inherits as
a subspace of its linking algebra [9, p. 398], and is continuous with respect to
the natural so-called o-topology of [6] and the ultraweak topology on B(H). The
bimodule property refers to the equation T'(¢(a)éb) = o(a)T(¢)o(b), which is
satisfied for all a,b € M and & € E. We call the pair (T,U) an (ultraweakly
continuous completely contractive) covariant representation of E (and M) on H.
Conversely, given such a representation of E and M on a Hilbert space H, (S, o),
the formula
SE@h):=S(E)h, (3)

¢§®h € F®, H defines an operator of norm at most 1 from E ®, H to H that
satisfies (1). We denote this operator by S, i.e., S(p(a) ® Iy) = o(a)S for all
a € M. Clearly, we have T'=T and T = T.

The key point is that each ultraweakly continuous, completely contractive
representation p, say, of H*(F) on a Hilbert space H determines a completely
contractive covariant representation of £ and M on H through the formulas

o(a) = p(pee(a))
and
T(€) = p(Te),

and conversely, (almost) every completely contractive covariant representation
(T,o) “integrates” to an ultraweakly continuous, completely contractive repre-
sentation p through these formulas. We say “almost” because while every (7', 0)
“integrates” to a morm-continuous, completely contractive representation p of the
norm-closed algebra generated by {T¢ }ec g and oo (M), which we denote by 75 (E)
and call the tensor algebra of the correspondence, the representation p need not
extend all the way to H>*(FE). (We will say more about this in a moment.) We
write o x T for the representation determined by (7, o) on the norm-closed algebra
whether or not it extends to H®(E)2. If |T| < 1, then o x T does extend to an

2In some of our papers, we have written “T"'x o’/instead of “oxT”. We apologize for any confusion
this may create.
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ultraweakly continuous, completely contractive representation of H* [14, Corol-
lary 2.14]. Thus we can say that once a normal representation o of M on H is
given, then there is a bijective correspondence between the strictly contractive
intertwiners of o and ¢ ® I and the ultraweakly continuous, completely contrac-
tive representations p of H*(F) on H such that p o (pe ® Ig) = o and such
that ||p(T¢)|| < c[|é|| for all £ € E, where ¢ is a prescribed constant less than 1.
This observation suggests that we may adopt the perspective of viewing elements
of H*(FE) as functions on the space of (ultraweakly continuous, completely con-
tractive) representations of H*°(E) in a concrete and transparent fashion. This
suggestion was the principal point of [14] and has been the focus of much of
our subsequent work. To help explain further the functional perspective initiated
in [14], we require the following definition.

Definition 1. If 0 : M — B(H) is a normal representation of M on the Hilbert
space H, then we define E? to be the space of bounded operators n: H — F®, H
with the property that no(a) = (¢(a) @ Iy)n for all a € M. We call E? the o-dual
of E. We write D(E7) for the open unit ball in E7.

Evidently, the elements of E“are precisely the adjoints of the space of op-
erators that satisfy (1). Suppose n € D(E?) is given. Then n* satisfies (1) and
determines an ultraweakly, completely contractive covariant representation (n*, o)
of E on H. Further, with the aid of [14, Corollary 2.14], the formulas

Poo(a) — o(a)
and
Te — n*(§)
extend to give an ultraweakly continuous, completely contractive representation
o xn* of H*(E) on H. On elements of the form (T'y, ® In)(T¢, ® In) - (T, @

Iy) = (T£1®E2®,_£n ® Ipr), for example, o x n* is given by the formula
o X &(T&@&@...gn ®Ig) = ﬁ;(fl)ﬁ;(&) T 7%(511) . (4)
Following [15], we introduce the following terminology.
Definition 2. For n € D(E?) and for X € H*>*(FE), we define
X(") = o x 7*(X). (5)
The resulting function X : D(E°)* — B(H) is called the Fourier transform of X.

Perhaps the term “Z-transform” is preferable to “Fourier transform”, but

both conjure up formulas such as )/(5\/(77*) = )?(77*)37(17*) that are clearly evident
from (4).

Remark 3. Suppose M = FE = C and that H also is C. Then of course ¢ can
only be the identity representation of M = C on H, E? also may be identified
with C. In this situation, then, D(E?) is just the open unit disc D in the complex
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plane. The Fourier transform takes an X in H*°(F), which by our definition is an
infinite, lower-triangular, Toeplitz matrix on ¢%(Z )

an 0 0
a1 ag 0
X = ag ay aq 0

asz a2 a

that represents a bounded operator, to a function from D to operators on H = C,
i.e., to numbers. To compute them, simply note that for n € D, n* is just the
complex conjugate of 7, 77, and (5) implies that X (n*) is nothing but multiplication
by the complex number 35°  a,77* on C, i.e., for ¢ € C, X (n*)e = (Y2522, axlf*)e.
It is clear in this example, that for no 7 on the boundary of D does o x n* extend to
an ultraweakly continuous representation of H*(E). If, next, H = C™, and again
if 0(a)§ = a&, for a € M = C, then E? may be viewed as the n x n matrices
over C, and D(E7) consists of all those n x n matrices of norm less than 1. If T is
such a matrix, then X (T*) is the operator on H = C" given by a similar formula:

X = (Z T) 3 (6)
k=0

It is clear in this case, that for | T|| = 1, oxT* extends to an ultraweakly continuous
representation of H*°(E) on H if and only if the spectral radius of T is less than
one. Finally, if H is an infinite dimensional Hilbert space, so that o(a){ = af,
as before, then E” may be identified with B(H) and D(E“) may be viewed as
the collection of all operators on H of norm less than one. In this case, X (1)
again is given by the formula (6). Now, however, the T’s of norm one for which
o xT* extends to an ultraweakly continuous representation of H°°(FE) are precisely
those whose minimal unitary dilations are absolutely continuous with respect to
Lebesgue measure on the circle. Such a contraction splits into a completely non-
unitary contraction and an absolutely continuous unitary operator. The value of
X (T*) for such a T is given by the Sz.-Nagy-Foiag functional calculus. In [14,
Section 7] we showed, in general, that if n € D(E?) is such that n* is “completely
noncoisometric”, then o x ﬁ:k extends to an ultraweakly continuous representation
of H*°(FE). Beyond this, it is a mystery to us about how to identify points 7 on
the boundary of D(E?) in general such that o x n* extends to an ultraweakly
continuous representation of H*(E).

The reason we focus on E7 rather than on the space of its adjoints, (E?)*, at
least for some purposes, is that E? is a W*-correspondence over the commutant
of (M), o(M)'. The point to keep in mind is that the commutant of o”(L(FE))
is Ig ® o(M)’ [21, Theorem 6.23], and so E° becomes a bimodule over (M)’
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according to the formula
a-n-b:={Ig®a)nb,

a,b e o(M), € E°. The o(M)’-valued inner product on E? is given simply by
operator multiplication:
Q) =n"C,
1,¢ € E?. For more details about the structure of E7and examples, see Sections 3
and 4 of [14].
One of the important points for us in this note is that for the representa-
tions p of H*°(E) that we defined in [10] and called induced representations, the

commutant of p(H*(FE)) can be expressed in terms of induced representations
of H*(E?).

Definition 4. Let 0 : M — B(H) be a normal representation of M on a Hilbert
space H and form the Hilbert space F(FE) ®, H. The induced covariant represen-
tation of E determined by o is the representation (V, poo @ Iyy) where V : E —
B(F(F) ®, H) is defined by the equation

V) m@h):=(E@n)h,

¢ € E,and n®h € F(F)®4 H. The integrated form of (V, 0o @ I1), (P00 @)XV,
is called the representation of H*(E) induced by o. We shall usually write o7 (E)
for (oo @ I17) x V', and most frequently, we will simply write X ® Iy for o (P)(X),
X € H™(E).

The map V is essentially the map defining the tensor powers of E and the
associated map V : E® (F(E) ® H) — F(E) ® H appears to be just the identity
map embedding 3°7°, (E®* @, H) into F(E) ®, H. However, it is a bit more
complicated. There is a shift involved, as we shall see later in (24) and subsequent
analysis.

Observe that if n € E?, then for each k£ > 0, Igsx ® n may be viewed as a
map from E®* @, H to E?**1) @_ H. Further, due to the balanced nature of the
tensor products,

(Ipor @ 1) (k@) @ In) = (or+1(a) @ Ix) (I por @ n). (7)

Consequently, we may define a map U : F(E?) ®, H — F(E) ®, H, where ¢
denotes the identity representation of o(M)’ in B(H), so that on elements of the
formn @y ® - np @ h € F(E?) ®, H, U is given by the formula

Um@n @, @h)={Ugew-1 @m)[gem-2 @n2) - (I @ Nn_1)0ah. (8)

In [15], we called U the (inverse) Fourier transform mapping F(E?) @, H to
F(F) ®, H determined by FE and o. It plays a fundamental role in our theory,
as demonstrated by the following theorem, which is a restatement of parts of
Lemma 3.8 and Theorem 3.9 of [14].
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Theorem 5. Let o : M — B(H) be a faithful normal representation of M on the
Hilbert space H. Then the inverse Fourier transform U : F(E?)®,H — F(F)®,H
is a Hilbert space isomorphism such that the map

X - U7E)N(X)U* (9)

from H®(E?) to B(F(F)®q H) is an ultraweakly homeomorphic, completely iso-
metric isomorphism from H>®(E?) onto the commutant of o F)(H>(E)). Like-
wise, the map

X - U 07BN X)U (10)

is an ultraweakly continuous, completely isometric isomorphism from H*(E) onto
the commutant of " (F7)(H>®(E7)).

There is a formula for U~!, but it is somewhat involved, as may be seen
from the proof of [14, Corollary 3.10] and one of our goals is to circumvent it in
calculations. Consequently, we shall not develop it here.

The thrust of Proposition 5.1 of [14] is that one can also express )/(:(n*) in
terms of the map defined by (10) and a “Cauchy” kernel expressed in terms of 7
that we define as follows. Write 7™ : H — E®" @, H for the operator given by
the formula:

™ = (Igow— @ n)Igew—= @n) - (Ig @), (11)
and write (®) = Ij;. Clearly we have the recursive relation:
" = (Ig @ ™)y = (Igsn @ mn™ (12)
which is a consequence of the formulas first proved in [10, Lemmas 2.1 and 2.2].

Definition 6. The Cauchy kernel defined by an element n € D(E?), C(n), is the
operator from H to F(F) ®, H given by the equation

C) = [0, T

Observe that since the norm of 7 is less than 1, C'(n) is bounded with norm
at most ﬁ\nl\ Observe, too, that from the definition of 7™ in (11) and (7), we
see immediately that C'(n) is an element of F(E?) when n € D(E?). The following
proposition is a restatement of Proposition 5.1 of [14]. It is the starting point of

our analysis.

Proposition 7. Let 0 : M — B(H) be a normal representation of M on a Hilbert
space H and let n € D(E) be given. Further, let p be the representation of H*(E)
on F(E?)®, H defined by (10) and let vy be the embedding of H in F(E)®, H
as the zeroth summand. Then

X(n*) =Cn)*Up(X)e.



Vol. 3 (2009) The Poisson Kernel for Hardy Algebras 229

3. The Poisson kernel

We continue with the notation established above and let E be a fixed W*-corres-
pondence over a von Neumann algebra M and we let ¢ be a normal representation
on a Hilbert space H.

Definition 8. For 7 in D(E?), we write A,(n) := (Iy —n*n)2 and we define the
Poisson kernel, K(n), by the formula,

K(n) = (Irm) @ Am)C(n) = (Irpy @ Au(n) [0, 0™ 9,7,
mapping H to F(F) ®, H.

Remark 9. Note that A, (n) commutes with o(M) and so I gy ® A, (n) commutes
with o7 (E)(H*(E)) = {X @ Iy | X € H*®(E)}. Consequently, like the Cauchy
kernel, C(n), the Poisson kernel K(n) lies in F(E)?. It will be useful to recall
that F(E)? is a W*-correspondence over o(M)’. Since the action of o(M)" on
H is given by the identity representation ¢, we shall denote the left action of
o(M)" on F(E)? by ¢, to distinguish it from ¢. Likewise, we write ¢, and
¢k, to distinguish between the representations induced from ¢ and those induced
from ¢. So for ¢ € o(M)" and n € F(E)?, ¢oo,.(c)n = (I g() ® ¢)n. In particular,
we may write K(n) = poo,. (Ax(n))C(n). The inner product on F(E)? is simply
(X,Y) =X*Y. So, for a € o(M)" and n,{ € D(E?),

(C(); o0, (@C(Q)) =D (n™*, pru(@)C) ZH (id = 0,c) " (a)
k

where 6, c(a) = (n,¢.(a)¢). This equation shows that the Szego-like kernel (id —
0,¢)"" that we introduced in [14, p. 383] is a completely positive definite kernel on
D(E7) in the sense of [6, Definition 3.2.2] and that the Cauchy kernel C(n) provides
a “Kolmogorov factoring” of it, just like in the classical setting of function theory
on the disk. This fact was used implicitly in our generalization of the Nevanlinna—
Pick interpolation theorem [14, Theorem 5.3]. It results that F(FE)? may be viewed
as a reproducing kernel Hilbert correspondence in the sense of [5], which in turn
is based substantially upon [14].

Proposition 10. For alln € D(E?), K(n) is an isometry mapping H to F(E)®, H.
Proof.

K(n)*K(n) = C(n)* (I]-'(E) ® (A(n))2>0(77)

= [ ™, (I}'(E) ® (A(n))2) (@ ... ]"
= Zn (Igen ® Ay )) (n) _ ngnoo Z (g () _ (e (1)

The passage from the second line to the third is a consequence of (12). O
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Remarks 11. The proof of Proposition 10 shows that for n in the closed unit disk
D(E7) the operator

(Ircey ® Au(m)) [0, nM, 93, T,

is a contraction mapping H to F(E)®, H. Thus, in the language of [4], ((Irg) ®
A(m), [©,n® n@ .. ]T) is what is known as an output-stable pair. We may

thus extend K to all of D(E7). This extension will be useful in Section 6 where

K(n), for n € D(E?), will play a role in the study of the “curvature of n”.

The following lemma shows that the values of the Poisson kernel are “operator
eigenvectors” for the adjoints of the creation operators. The “operator eigenvalue”
for Ty ® I determined by n € D(E?) is n*(§)*. It extends part (1) of [4, Theo-
rem 2.8].

Lemma 12. For all £ € E and all n € D(E7),
(T¢ © DK (n) = K ()i (§)"

Proof. Since ||n]| < 1, the operator on H, A.(n), is invertible. Also, I ® A, (n)
commutes with (T¢ ® I)* so it suffices to prove that 7*(£)C(n)* = C(n)*(Tz ® I
as operators from F(E) ®, H to H. To prove equality, it suffices to evaluate both
sides on an element of the form ( @ h € E®" ® H. By definition of C(n) and the
formula (11),

C)*(¢®h)=n""* (& h)
=n"{Ipg®@n)" - (Igee-» @) (C®h).
Consequently,

n
=" (€@ (0" (e @0)* -+ Upswn @ 1) (2 1)) )
n"(Ie @n)" - (Igse-n @n)" (Igen @1)"(§ @@ h)

=Cm)"(E@neh)
— C) Te e DC o h). O
Theorem 13. For alln € D(E?) and all X € H*(E),
KmX (') = (X" & In)K(n) (14)
and
X(n*) = Km)*(X @ DK (n). (15)

Proof. Remark 9 and Lemma 12 show that formula (14) holds for all X of the form
X =T; and X = ¢oo(a), € € E and a € M. (Note that 7*(€) = Tg(n*)). Further
these two results show that the range of K (n) is invariant under all these operators.

Thus the formula holds for the ultraweakly closed algebra of operators generated
by all the T¢ and all the p(a), £ € E and a € M. Thus the formula (14) holds for
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all X € H*®(FE). See the discussion on page 384 of [14] and [14, Corollary 2.14].
Equation (15) follows from (14) since K () is an isometry. O

Remark 14. Formula (14) is can also be derived from [5, Corollary 4.6 (2)]. For-
mula (15) gives another proof that the minimal isometric dilation of the repre-
sentation of H*°(F) on H determined by 7 in the open disc D(E?) is an induced
representation of H>(E) acting on F(F) ®, H: X — X ® I [14, Theorem 2.13].

The following theorem is our replacement for [14, Proposition 5.1]. It captures
more clearly the roles played by the various constructs. We let ¢y denote the
embedding of H into F(E) ®, H, and we write Py for its adjoint. Also, p is the
representation of H>°(E?) defined in (9).

Theorem 15. For all n € D(E?) and all X € H>®(E), K(n) = p(A(n)I —
T,) Yem, and

X ) =K' (X® ) (77)
- PH/J(A*( )" (X @ I)p(Ac(n)(I = Ty) ™ )emr

= PH{P(( ) (Irczy ® Au(m)?)p((T - Tn)fl))}(X ® In)in

Proof. Since Irgy ® A.(n) = p(As(n)) by [14, Theorem 3.9], it suffices to prove
that C(n) = p((I-T,)"")eg. Since (I —T,)~" = 307 T, it suffices to note that

for he H, p(T))h=Un®n--@n@h) = Igsw-n @n)Igemn-» ®@n) - (Ig®
mnh = n"h. O

4. Characteristic operator functions and canonical models

In [15] we studied canonical models for representations of the Hardy algebras.
So, given 1 € D(E?), it makes sense and is of interest to investigate how the
canonical model of the representation o x 77* is related to the Poisson kernel K(-).
We shall see that they are closely related. We fix n € D(E?) for the rest of this
section and in the computations that follow, we write A, = A,(n), which recall
s (Iy — n™n)Y/?, and we write A = A(n) := (Iggy — nm*)"/? for the defect
operators associated with ﬁ:“.?’ Note that since 1 has norm strictly less than one,
the operators A and A, are invertible. Therefore their ranges are all of E® H and
H |, respectively. Nevertheless, to be consistent with the literature, we continue to
denote the range of A by D and the range of A, by D,. We already have noted that
A, commutes with o(M) and it is immediate that A commutes with (M) ® Iy.
The characteristic operator of 7* (or, of (7%, 0)) is defined in [15, Equation (12)]
to be an operator O : F(E) ®, D — F(E) ®, D, whose complete development
need not be rehearsed here (in particular, the subscript p in the notation need

3We apologize to those familiar with Sz.-Nagy-Foiag model theory. At first glance, one might
expect that the roles of A, (n) and A(n) should be reversed. However, this choice is forced upon
us because of our focus on n*, rather than 7.
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not concern us). We will give a different definition whose equivalence with the one
in [15] will follow easily from the next lemma. It will have the advantage that it
leads immediately to a matrix representation that is useful for our purposes. To
simplify notation, we shall write ©,, for @77*.

Lemma 16. For i = 1,2 let o; be a faithful normal representation of M on the
Hilbert space & and let Y be a bounded linear transformation mapping F(E) ®,,
&1 — F(E) @, E2. If Y intertwines af(E) and af(E), then Y is completely deter-
mined by its values on & . Conversely, given an operator Yy from &1 to F(E)®4,Es,
the formula

Y(é@e) :£®Y0€,
E®e € F(F) Ry, & defines a bounded operator Y : F(E) Qq, E1 — F(F) ®@q, Ea

FE) g o7 E),

that intertwines o and

Proof. The proof is immediate from Theorem 5. The only thing that might be at
issue is how to handle different spaces and different representations of M, (o;, &;),
i =1, 2. One simply forms the direct sum of ¢; and o5 and induces that. Operators
on the resulting space F(E) ® (&1 & &) = F(E) ® (&) & F(F) ® (£2) have a

(B) cq

2 x 2 matrix representation, and operators that intertwine af—(E) and 02]: n

be realized as matrices of the form ({9). O

To define the characteristic operator, ©,, determined by an element n €
D(E?), we note that the analysis found in [15, pp. 429-430] shows that the oper-
ator 0, defined on D by the formula,

Opd = —n*d+ (I @ A)Ad+ > (I, @ A) (L @ n* ) Ad (16)
k=2

for d € D, is a bounded linear operator from D to F(F) ®, D.

Definition 17. For n € E?, the characteristic operator determined by 7 is the
operator O, : F(E) ®,g1p D — F(E) ®4 Didefined by the formula

O,(®d)=E{®0,d, (17)
ford € D and £ € F(E).

Our next objective is to prove the following theorem which is the principal
result of this section. It was inspired in part by Popescu’s analysis in [19] and [20].
See [20, Theorem 3.2], in particular.

Theorem 18. For n € D(E?), the Poisson kernel K(n) and the characteristic
operator ©, are related by the equation

I'=KnKn"+6,0;
on F(E)®q D, Consequently, forn € D(E?), the Poisson kernel K (n) implements

a unitary equivalence between the representatin o xn* and its canonical model given
in terms of ©,.
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Proof. With respect to the decompositions F(E)®D = DEEQRDHE®?@D®---
and F(E)®D, =D, OEQD, ®E®?®D,. ..., ©,, can be written in a matricial
form ©, = (0;;){%—¢ where ©;; : B @ D — E® @ D,. It follows from (17)
that, for ¢ < j, ©;; = 0. For i = j, we have ©,; = I; ® (—n*) and, for i > j,
0i;=1;® (Ii—; ® A)(I; ® n""7=VD)A|D. This enables us to write the matricial
form of ©,0; (with respect to the decomposition F(E) ® D. = D, ® £ ®@ D, @
E®2® D, ®...). We start with the diagonal entries.

k

(©,05)kk = Y _ 0410},
=0
k

m=1
x A (I @™ (1, @ A,).
But (I; @ nm=N)A2(I; @ n(m=b*) = (I, @ n™ V) (Iggy — nm*) (I, @ n(m=1*) =
Il ® n(m—l)n(m_l)* — n(m)q’](m)* and we get

k
(0007 kk =T @0 N+ > Temi1 @ (T @ A)n ™ =% (1,, 1 @ A,)

m=1

k
3 T ® (T ® A ™9™ (L, @ AL)

m=1

=L onn+ I ® A2 — (I @ A)n™ ™ (I, @ A)
= Ipsrgn — (I © A)nFn™ (I, @ A.).

Now, fix [ < k. Then (@n@;)w = an:o Ok,mO7,,- When m =1 we get

0r107; =1 ® (It ® A) (I @ n* ) A (=)
=1 ® (Im @ A)(L @ n* DA,
= -0 ® (L @ A)n*DA,.

For m <1, ©y,,07,, =
L @ (In—m @ A)(I @ n* = NA2(L @ =D (1_,, @ AL)

But (Il ®n(k7mfl))A2 (Il ®n(l7mfl)*) =1 ®n(kfmfl)77(l7mfl)* _n(kfm)n(lfm)*.
Hence
Ok,m ;m =Imn ® (lk—m @A) (1 ® ﬂ(kfmfl)ﬂ(lfmfl)*)(fl—m ® Ay)
—In ® (Ik—m 2y A*)(Il & n(k_m)n(l_m_)*)(ll—m 2y A*) .
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Thus
(©,90)kt = —1® (L @ AnF DAL + 11 ® (Ti—i1 ® A (L @ D)
x (L ®AL) = (I @ A (L @ AL)
= —(Ik ® APV (L @ A,).
It is easy to check, using the definition of K(n), that the matricial form of
K(n)K(n)" is
(KmE®m)),, = @ © AP0 (1 0 AL)

and we conclude
0,0, + K(n)Km)* =1.

For the last assertion, observe that Theorem 13 and Definition 2 show that the
Poisson kernel K(n) implements a unitary equivalence between o x 7?‘ and the
representation of the Hardy algebra obtained by compressing X @ Iy € H*(E) ®
Iy to the range of K(n). The first assertion of the theorem shows that that range
is the orthogonal complement of the range of ©,, in F(E) ®, D.. The result follows
from Theorem 3.25 of [16]. O

5. Point evaluations on D(FE)

Recall from [14, Theorem 3.6] that there is a natural isomorphism between F
and (E?)*, where ¢ denotes the identity representation of o(M)" on H. Thus we
may identify E and (E?)" and view elements of H*(E?) as functions on D(E).
This will help to shed some light on the relation between our work and [1] and
it will enable us to (anti)represent H*°(E) in the algebra of completely bounded
maps on M, CB(M). For this purpose, we adopt the convention that when X €
H>(F) and when we write X1, 1 is understood to be the identity of M viewed
as a vector of F(E) = M@ E® ---. So X1 € F(E). We write C(¢) and K(§),
for £ € D(F), using the obvious modifications of Definitions 6 and 8, and note
that K(£) = @uo(AL)C(€) where A, = (I — (£,£))'/2. Also, we write Eq for the
conditional expectation of H°°(F). This map is defined as ®y on page 336 of [14].
It picks off the zeroth coefficient of an element X € H°(FE) calculated with respect
to the gauge automorphism group.

Theorem 19. For & € D(E), and X € H®(E), we define the map <I>§( M- M
by the formula

(@) = (C(6), poo(a) X 1), (18)
for alla e M. Then
(1) For each a € M, <I>§{ (a) is the unique element of M such that

(U= T) 7 (poel@)X = o (¥5(@) ) € HEZ(E).
where HG®(E) := V{T' X |{ € E, X € H*(E)} = H*(E) N Ker(Eo).
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(2) We have
X" o0 (@)C(€) = oo (@5 (@)7)C(€)
and, in particular,
XK () = poc (D5 (M) AT K ().
So that K (&) is an eigenvector of X* (cf. Corollary 13).
(3) For each & € D(E), the map ® : X — <I>§( 18 an algebra antihomomorphism
from H>®(E) into CB(M).
Proof. First note that, since [|{|| < 1, I —T¢ is an invertible operator on F(E)
with inverse equal to I +T¢ 4+ T;*+---. We claim that for X € H>®(E), (I +T¢ +
Ti2+ ) (90oo(@)X — poo(D(a))) lies in HE(E). If X = T, for some g € E®",
then

I+ T T 4 ) (oel@)X — e (¥ (0)))
=+ T+ T2 +) (sooo(a)Tg (G Wn(a)9>)> :
Note, too, that Tgkgaoo(a)Tg = g(k_")gooo(@@", wn(a)g)), for k > n. Thus

I+ T + T2+ ) (9@ X = e (95 (0)) )
= oo (@) Ty + T¢ oo (@) Ty + T po(a) Ty

+o T Vo ()T, € HE(E). (19)
It follows that the result holds for all operators in a ultraweakly-dense subalgebra
of H*(FE). Since the map taking X € H*(F) to <I>§<(a) is ultraweakly-continuous,
T+ T+ T2+ ) (Poo(@) X — oo (D (a))) lies in Hg®(E) for all X € H®(E).
To prove uniqueness we need to show that, if ¢ € @ (M) satisfies (I — Tg)flc €
H®>(E)g, then ¢ = 0. But, since (I — Tg)_lc = (I +1¢ —I—ng + -+ )e, this is clear
and (1) follows.

To prove (2), fix X € H*(E), a € M and write Y for (I —T) ™' (poo(a) X —
oo (®(a))) (in H§®(E)). Then (poc (@)X —poc (¥ ()" = Y*(I~T). Since (I -
Te)C(§) =1€ F(E), and Y € H°(E), we have (poo(a)X — cpoo(fbi(a)))*(}'(f) =
Y*(I-T¢)C(&) = 0. This, together with the observation that K (&) = ¢ (AL)C(§),
completes the proof of (2).

Finally, note that the linearity of the map X — (I>§( is obvious and anti-
multiplicativity follows from the computation @E(Z(a) = (X*poo(a*)C (), Z1) =
(Poc (D (a))C(E), Z1) = D% (DK (a)). O
Remark 20.

(i) When we fix X and £ and let a = I € M, we find that <I>§( (I) is very closely
related to the concept of “left point evaluation” of X at £ that was defined
for the special case of upper triangular operators in [1] and studied there
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and in subsequent papers by various authors. (Compare [1, Theorem 3.3]
with Theorem 19(1)). If one adopts the “reproducing kernel correspondence”
point of view discussed in Remark 9, this indeed can be viewed as a point
evaluation. Note, however, that the map X — <I>§( (I) is not multiplicative in
general. (See also [16, Example 2.25]).

(ii) Tt follows from Theorem 19 that, for each £ € D(FE), the kernel of the map
X — & is a two-sided ideal in H>(E) .

6. Curvature

In this section we express the curvature invariant that we attached to completely
positive maps on semifinite factors [12] in terms of the Poisson kernel. This provides
a further connection between that work, the analyses of Popescu [19] and Kribs [8],
and the study by Arveson [2]. We suppose from now on that M is a semifinite factor
and we fix a faithful normal semifinite trace 7 on M. We recall that once 7 is fixed,
we may define a dimension for any representation and we can assign a natural trace
to the commutant of the representation (cf. [12, Definition 2.1]). Specifically, if o
is a normal representation of M on H, then there is a Hilbert space isometry
from H to L*(M,7)®¢*(N), where L?(M, ) is the L%-space canonically associated
with 7, i.e., the GNS-space, such that uo(a) = A(a)®1,2nyu, for all a € M, where A
is the left representation of M on L?(M, 7). The range projection of u, e, lies in
the commutant of A(M) @ I2), which is p(M) ® B(¢*(N)), where p is the right
(anti) representation of M on L?(M, 7). The usual trace on p(M) @ B(¢*(N)) is
T®tr, where tr is the standard trace on B(£2(N)), i.e., the one that assigns to each
projection in B(¢%(N)) its rank. Then, while u and e are not unique, the Murray-
von Neumann equivalence class of e in p(M) ® B(¢?(N)) is uniquely determined
by o and so, therefore, T ® tr(e) € [0,00] is unique. This number is called the
dimension of H (or of o) as a module over M. We write this number dim, H.
It will be important to remember, too, that the commutant of o(M) is spatially
isomorphic to e(p(M) @ B(¢?(N)))e via u and so we can refer to the natural trace
on o(M)' as the restriction of 7 ®tr to e(p(M) ® B(£%(N)))e. We shall do this and
we shall denote it by tr,(as). If £ is a W*-correspondence over M of the kind we
have been studying, then the (left) dimension of F is defined to be the dimension
of the representation ¢ ® I, representing M on E ®y L?(M, 7). We denote this
dimension by dim;(F). (See [12, Definition 2.5].)

An n € D(E°7) defines a completely positive map P = P, on o(M)’ via the
formula P(a) = n*(Ig ® a)n, a € o(M)’. Alternatively, given the formula for the
inner product in E7, P(a) = (n,an). And conversely, given a completely positive
map P on o(M)’ there a W*-correspondence F over M and an n € D(E?) such
that P = P, [11, Corollary 2.23].

/

Definition 21. Let F be a W*-correspondence over the von Neumann algebra M
with dim;(E) := d, and let o be a representation of M on the Hilbert space H.
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Then for n € D(E?), the curvature of 1 is defined to be the curvature of P, in the
sense of [12, Definition 3.1], which is the limit

I tro(ary (I — P (In))
1m N
N=oo > p—o d*

and will be denoted x(n).

)

The limit exists, as was shown in [12, Theorem 3.3], where alternate formulas
for x(n) may also be found. The basis for the calculations we make here is the
following lemma, whose proof may be assembled easily from [12].

Lemma 22. Let EE and F be W*-correspondences over M and let o be normal
representation of M on a Hilbert space H. Then

1. diml(E ® F) =dim; £ x dim; F'.

2. If n,( € E?, then

tro(ary (C'0) = trpan @)y (1C7) (20)
where ¢ denotes the left action of M on E.

3. For all positive x in o(M)', tr,(myer,)y (Ie ® x) = trooy (z) - dim E.
4. dimygr, (F ®, H) = dim(F) - dim, H.

Proof. The first assertion is proved as Corollary 2.8 in [12]. The second assertion
is embedded in the proof of [12, Proposition 2.12]. For the sake of clarity we repeat
the salient part of it here. Form the direct sum H®(EQ,H) and let ¢ = o (o1 )
be the representation of M acting on this space. Then the commutant of (M)
is the set of all matrices of the form (%) where a € o(M)', d € (p(M) @ I)’,
bp(z) @ Iy = o(x)b and co(x) = ¢(x) ® Igc for all x € M. Further, it is easy to
see that trs(ary (‘; Z) = tro(ary (@) + tr(aner,) (d). Thus we find that

C(*)n 8)
(0 5)( )
o (0 0) (2 6)

0 0 «
= trs(ary <0 nC*) = tr(pmn@1y) (167) -

tro(ary (C"0) = tra(ary

The third assertion is [12, Lemma 2.7], and the last assertion follows from the
third by taking z = Iy. O

Let E and o be fixed, now, write d for dim; F/, and write P, for the projection
of F(E) onto E®™. Also, write P<,, for the sum ), -, Pj. Then it is evident from
Lemma 22 that -

(o (M) @1y P @ In = dim, g1, E®™ ®¢ H = d™ dim, H .
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Also, we want to remind the reader that we may view the Poisson kernel as defined
on the entire closed unit ball of D(E?) (see Remarks 11.)

Theorem 23. Ifn € D(E?), then:
1. If d := dim; E is finite, then
Kk(n) = lim S o tro(ary [K(0)*(Pe @ Iir) K ()]
7 N—oo (1+d+d>+-- +dV)
_ i Tem@neny [(P<y ® In) (K(m) K (1)) (P<n © 1n)]
2. Ifd > 1, then

(21)

(o) = Jim tro(ary [K(n)*c(ll;zv ® 1)K (n)]

— i Mesnony [(Py ® In) K () K(n)* (Py © 1n)]
= lim .
N—o0 aN
3. Ifd <1, and if dim, H is finite or more generally if tronry (In — Py(I)) is
finite, then tri,  (myor,y (K(n)K(n)*) is finite and
k() = (1 —d) - trp anery)y (KK (1))
= (1 =d) - troay (K(n)*K(n)) . (23)
In particular, if ||[n]| < 1 and d < 1, then k(n) = (1 — d) - dim,(H) is inde-
pendent of 7.

(22)

Proof. By definition,

. treauy (T = P (I))
rln) = ]Vlgnoo SN gk
k=0
and by definition of P, and (13), the numerator in the definition of x(n) is
chvzo tro(ary [K(n)* (P ® I ) K (n)]. This proves the equality of the first two terms

n (21). The equality of the third term with the first two is immediate from (20) in
Lemma 22 (when F(E) is used in place of E). For the second equation, write the

sum 330 6o (ary [K (1) (P @ Tr) K (n)] as -ty [K (n)* (P<y @ T )K ()], then
the two numerators in (22) are the same by Lemma 22. But

S to(ary [K(0)*(Pr © In) K ()] tro(ary [K(0)*(Py © 1)K (n)]

)

N A+d+d+--+dN) = N N
and

o T @1y [(Pen @ Ta) (K () K (0)") (Pen © Iir)]
1m
e ey [(Py @ In)K(n)K ()" (Py ® In)]
= am N
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using [12, Lemma 3.2] (first noted in [19, p. 280]) and the arguments from the
proof of [12, Theorem 3.3]. This proves (22). Finally, for (23), observe that when
d < 1 and try(py(In — Py(Ig)) < oo, the argument in the last paragraph of
the proof of [12, Theorem 3.3] shows that the traces tr,(ary (Ig — PéV(IH)) in-
crease to a finite limit. Since each of these traces equals tr(,__ (ar)gr,)y [(P<n-1®
Ig)(K(n)K(n)*)(P<n—1 ® Ig)] by Lemma 22, the normality of the trace,
tr (o (M)@1y), implies that tr, (aner,) (K(n)K(n)*) < oo. As in the proof
of [12, Theorem 3.3], the proof of (23) is immediate from the definition of x(n),
the formula for the partial sums of a geometric series, and the fact that d < 1. O

Our final goal is to relate the curvature, (1), with the trace of the “curvature
operator” naturally associated to 7. To define this operator, we need to say a bit
more about the induced covariant representations of F, Definition 4. Recall that
it is (V, oo ® Ipy), where V : E — B(F(E) ®, H) is defined by the formula
V(€) = T¢ @ Iy The associated map V : E® F(E)®, H — F(E)®, H is “simply
multiplication”: V(£ ® (n ® h)) = (€ ® n) @ h. As we remarked earlier, while this
map looks like the identity embedding of Y2, E®* @ H into F(E) ®, H, there
is, in fact, a shift involved. Specifically, if Py is the projection of F(FE) onto the
summand E®*  then a simple calculation shows that

V(Ig® (P, ®1Iy)) = (P ©In)V (24)

(see [10, Corollary 2.4]). Alternatively, we may say that V*is a coisometric map in
E9=®Iln We shall write Vy := Ir (g0, n and recursively define Vk+1 = V(IE ®
Vi.). The map V induces a non-unital endomorphism of (P (M) ® Ig)" by the
formula @ (X) = V(Ig ® X)V* and the powers of ®y are given by the formula
P (X) = Vo(Igen ® X))V, [10, Lemma 2.3].* We also define dy : (p (M) ®
In) — (¢ (M) ® Ig) by the formula dy(X) := X — @y (X) and we define
N = Y72 ,d *(P, ® Iy), where, recall, d = dim; E. Thus ®y, dy, and N are
analogues of Popescu’s operators, ¢sgr, dsgr and N, defined on pages 271 and
272 of [19]. Note that N is bounded only when d > 1.

Definition 24. For n € D(E7), the curvature operator determined by 7 is defined
to be

ov [K(n)Kn)*|N.

Our goal is to prove the following analogue of [19, Theorem 2.3].

Theorem 25. If d := dim; E > 1, then for n € D(E?) ,

B() = e oty {0 KK ()N}

4Tt may be helpful to keep in mind that expressions like Ig ®, X need not represent bounded
operators unless X is a (bounded) operator in the commutant of o(M). That is why the formula
for @y does not make sense unless the argument is from (oo (M) ® Ig)’.
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Pmof We begin by proving an analogue of [19, Theorem 1.1]. For Y € (¢ (M) ®

In)', Yo ®V(6v(Y)) = il Vellper @ V)V = Vigi(Igern @ V)V, =
Y — Vg1 (Igemi @ Y)Vm+1' Since (V,¢oo ® Ig) is an induced representation
in the sense of [10, p. 854], [10, Corollary 2.10] implies that the ultra-strong limit,
limy, o0 Vi (Tpen @Y)V;¥ = 0. Thus Y = 3272 %, (6y(Y)), where the convergence
is in the ultra-strong topology. Thus for each m > 0, we have on the basis of (24),

(P, @Ing)Y (P, ®Iy) = Z(Pm ® I)Vi (Iger @ 5y (V) Vi (P, @ In)

ko
v
=)

= Villger ® Py, ® Ir) (Iger @ 6y (Y))
Iper @ P @ In) Vi

X
= > VilIper ® (P @ L)y (V) (Pni © 1)) Vi

Thus, since tr(, (a@ry)restricts to tr, (ner,) on (P,, @ 1Ir)(poc(M) @ Ir)
(P, ® Ig), we see that for any operator Y that has finite trace calculated with
respect to t1(,_(am@r,) and for any positive operator Y in (¢ (M) ® Ix)’,

tr(tpoo(M)@@IH)’ ((Pm 029 IH)Y(Pm 024 IH))

= W, (D@l (Vk (Iger ® (Pm—k ® I1)0y (V) (Pt ® IH))V’:>
k=0

= Ztr(Wk(M)®IE®<m—k)®H)' (IE®k ® (Pm_k & IH)5V(Y)(Pm_k ® IH))
k=0

_Ztr(w (M@ (( m— k@IH)6 (Y)(Pm_k(@IH))dk.

We can pass from the first line in this equation to the second and eliminate the Vie,
since they simply identify E®*F @ (E®(m~%) @ H) with E®™ @ H, and in so doing
transform the trace on (¢,,(M) ® In)’, tr(,, (m@ry), to the trace on (¢, (M) ®
Ipem-mer) tr(@k(M)®IE®(m'*k)®H),- The passage to the last line is justified by
part 3. of Lemma 22. Here, yj plays the role of ¢ in the lemma, while @, _ ®
Iy plays the role of o. Also, of course, part 1. of that lemma guarantees that
dim; E®¥ = d¥. So, if we divide the equation by d™ and then change variables in
the last sum, m — k — k, we conclude that

trp_ @) (P, @ In)Y (P @ In))
dm

="t (anormy (P © I1)8, (V) (P @ Ir))d ™
k=0
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m
=Dt oneny (6v(Y)(Pe® In))d ™"
k=0

= tr(LPoo(M)®IH)’ (5\/(Y) <Z(Pk X IH)d—k> ) . (25)

k=0
The passage from the first line to the second simply reflects the properties of the
trace and the fact that tr(, (ar)e1,) restricts to tr(,, (m)y@ry) on Pi(poo (M) &
Iy)' Py. Equation (25) is an analogue of Popescu’s equation (1.4) in [19]. If d > 1,
and if we replace Y by K (n)K(n)* in (25), then we may take the limit as m — oo.
The left hand side tends to x(n) by Theorem 23 (22), while the right hand side
tends to tr(,__ (myer, ) 10v K (1)K (n)*]N}. O
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