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Abstract

We obtain sharp estimates for average norms of multilinear Hankel forms on complex
Hilbert space whose entries are independent Rademacher functions.
© 2005 Elsevier Inc. All rights reserved.

Keywords: Norm estimates; Multilinear Hankel forms; Rademacher functions

1. Introduction

The computation of the norm of a Hilbert space operator is generally a difficult
problem. However, when an appropriate degree of randomness is introduced, the
situation becomes, on average, much more tractable. To be specific, let us consider
a linear operator 7' : 5 ' — [Y*! on the standard (N + 1)-dimensional complex
Hilbert space with usual (!) orthonormal basis {e, ..., ex}. This operator then has

a matrix representation 7 = (tkm)ljcV m—o and its norm is given by

* Corresponding author.
E-mail addresses: ijmasri@yahoo.com (I. Masri), tonge @math.kent.edu (A. Tonge).

0024-3795/$ - see front matter © 2005 Elsevier Inc. All rights reserved.
doi:10.1016/j.1aa.2005.01.017


www.elsevier.com/locate/laa
mailto:ijmasri@yahoo.com
mailto:tonge@math.kent.edu

256 1. Masri, A. Tonge / Linear Algebra and its Applications 402 (2005) 255-262

1Tl = sup {|(T) ()] = Il < 1, Iyl < 1}

N N N

D timXiym| Y Il <L Y lyal* <1
k=0 m=0

k,m=0

We shall work with operators T whose entries #;,, are independent identically distrib-
uted random variables taking values £1 with equal probability. (A useful model for
these random variables is the collection of Rademacher functions.) Such operators
have been studied extensively by several authors, including Bennett et al. [2], and
have been used to provide important insights in the geometry of Banach spaces. The
reason for their importance is that, on average, such operators have norm close to the
minimum possible. The main estimate [2,4] is that

AN'2 < E(IT|) < BN,

= sup

where E denotes mathematical expectation and A, B are constants independent of
N. In fact [4], all linear operators on lév *1 whose entries are &1 have norm at least
(N + D172,

It is natural to ask how this average behavior is affected by the introduction of
algebraic structure into the matrix representation of the operator. A very common
class that arises in this sort of way is the class of Hankel operators, A Hankel operator
T on [ has infinite matrix representation

and so the entries are constant on “counter-diagonals”, A famous theorem of Nehari
(see [6]) establishes a link with function theory; it asserts that

T = inf{l| fllec : f(n) =tu, n=0,1,2,...}.

Here, f is an L function defined on [0, 27], || f|lco iS the supremum norm, and
f (n) is the nth Fourier coefficient.

When we work with Hankel operators 7 on whose distinct entries are inde-
pendent identically distributed random vaxiables taking values +1 with equal prob-
ability, we are able to exploit Nehari’s theorem in conjunction with probabilistic
estimates introduced by Salem and Zygmund [8] to show that

A(Nlog N)'/? < E(IT|)) < B(Nlog N)'/2,

N+1
l2

where A, B are constants independent of N.

In this case it is interesting to note that the expected value of ||T'|| deviates by
a logarithmic factor from the lowest possible norm of a Hankel operator on lév +l
with £1 entries. To see this, it is enough to consider the operator S = (Sk+m),%fm=0
where the entries So, ..., Syp+1_ are the coefficients of the (p 4 1)st Rudin—Shap-
iro polynomial [3] and S,,+1 = 0. Since the norm of this Rudin—Shapiro polynomial
is bounded above by 10(2”)!/2, an application of Nehari’s theorem shows that || S| <
10(2P)1/2,
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The results we have mentioned on linear operators are a special aspect of a much

more general theory; the clue to this is given by the fact that a linear operator lév o
lév *+1 can be canonically and isometrically identified with a bilinear operator lév oy
lév o c.

An r-linear form 7T : léVH X ooe X lév“

— C may be specified by
T(ekys....ex) =tk..k, Ok, ...,k <N),

and its norm is given by
IT1 = sup {IT Cxr, ooy )] sl < Lol ) < 1)

Multilinear forms whose entries f, ...k, are independent identically distributed ran-
dom variables taking values =1 with equal probability have been studied by Mantero
and Tonge [4,5] and Varopoulos [9]. They proved effective in working with many
variable von Neumann inequalities. It is remarkable that the r-linear norm estimates
[4] are exactly the same as the bilinear norm estimates:

ANV2 < E(ITI) < BN,

where A and B depend on r, but are independent of N.
Our object in this paper is to obtain the corresponding estimates for norms of
random multilinear Hankel forms 7" given by

T(ekys...,ex) =tttk (O<ky, ...,k <N).

For r > 2 the Hankel situation is quite different from the general case.

Theorem 1.1. If T : léVH X oee X léVH — C is an r-linear Hankel form whose
distinct entries ty,y...qk, are independent identically distributed random variables
taking values 1 with equal probability, then

AN""og N)'? CE(ITI) < BN log N)'/2,
where A and B are constants depending on r, but independent of N.

We shall also find that all r-linear Hankel forms 7 on lév +1 Whose entries are
+1s satisfy | T|| > CN" ~D/2 where C is a constant independent of N. The Rudin—
Shapiro example would show that this global lower bound cannot be improved.

2. The upper estimate

We begin by introducing a link with Hardy spaces. For p > 0, the Hardy space
HP is the subspace of L ,[0, 2rt] consisting of those functions f with f(n) = 0 for
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n < 0. Our interest in these spaces stems from their adaptability to “fractional inte-
gration”.

Theorem 2.1 (Zygmund [10, Theorem 9.15]). Let 0 < p < g < co and set f = %
%. There is a constant k > 0 such that if g € H, and gg(z) = > o | g(n)(in) =Pz
then gg € H? with |lgglly < kligllp-

This theorem enables us to obtain information on the distribution of ||T||.

Proposition 2.1. There is a constant A, independent of N, such that for any » > 0
and T > 0, we have

r—1 2 3 1
PUIT| =2 AAN"""+ —logN°t )| < —.
A T
Proof. For1 < j < r,take x) in the sphere of lév *1 and set

N
kj (eig) — Z xr(zj)eing .
n=0
Then ||kl g2 = | x| and so, by a general form of Holder’s inequality, k1 - - - k, €
H?" with k1 - kell2yr < 1.
Consequently

N

1 1 .
IT| = sup > ‘i1+~--+irxi(1) <L <G <

1 2 "] . i .
=sup (Y1, Y xS L <G <

rN
<sup § [ Y 1okt ke (P)| kil < 1o kel g2 < 1
p=0
rN
<sup A | D 08(0)| < gl <1
p=0

This enables us to make use of Theorem 2.1 with p =2/r and ¢ = 1, and so
B=(r—2)/2.Let f(e) = YN t,e7 " and

rN
f(er)/Z(ei(-)) — Z(ip)(er)/th efipe.
p=0
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Then, using the orthogonality of the functions "¢, we find
rN
1T < sup { | D [Ap) 2720, ][2(0)/Gp) 2] < gl o <1
p=0

o (r=2)/2,.i6 in, 4o
< sup A f €")gr—2)2(e )ﬁ gllger <1

o (r—=2)/2 07, i0 90
< ksup ; f (€")h(e )ﬁ Shllgr <1

=klLfO22 gy

rN
Z tp(ip)(r—Z)/Z elpt
p=0

<k

o]

By the proof of [3, Theorem 1, p. 68], we have

rN
P ( Zty(ls)(r72)/2 eiA‘I

s=0
with g = Y7, [ Gis) =272 ¢ls? ||§ = YN, s < BN""!, where B is a constant
independent of N. The result follows at once. [

> A+ 5 log(dn(rN)-7) | < —,
T

o0

We can now derive our upper estimate. Notice that
0.¢]
EQITI) = / PITI =2 2)dz
0

o0
< TAN"log N)'/2 +/ PUTI > 2)dz
TAN™1log N)1/2

o0
=TAN""'log N)'/? +/ P(ITI =z +7AWN"""1og N)'/?) dz.
0

However, setting A = (N~ log N)!/2 in Proposition 2.1 we get
P(ITI = 7TAN"""og N)'/2 + 2AN"D 2 log 7) < 1/7
for any v > 0, and so it follows that
o
E(ITI) < 7AN""'log N)'/? + / exp (—z/2AN""D/?)dz
0

< 9A(N""'log N)!/2.
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3. The lower estimate

Our method consists of choosing appropriate vectors to estimate the norm from
below, and then extracting the necessary information by using techniques introduced
by Salem and Zygmund [8], Some of these techniques have also been used effectively
by Bennett [1] in the study of uncomplemented Hilbert subspaces of L [0, 1] for
p>2.

First, observe that for each 0 < x < 2m,

N
IT1Z N2 Y7 g, €7 e

ki kr=0
rN

= NP Z( 3 1)tk elb
k=0 \ky+-+k.=k
rN

_ r+ k —1 ik
- N r/2 £ ek |

The last equality is due to a standard counting technique which may be found, for
example in [7]. We can now assert that

N
rX: rtk =1y ik
r—1 k

k=0

IT| > N—"/? : (%)

o0

and we proceed to estimate the expected value of the supremun norm.
In order to apply the methods of Salem and Zygmund, we need a preliminary
remark.

Lemma 3.1. Sef a; = (r':le) for 0 <k <rN, and define Ry = ZZZO a,% and
OnN = ZZZO a,‘i. Then there is a constant C, independent of N, for which Qn <
CN™'R%,.

Proof. It is clear that for each £,

kr—l _ _ (l’-l-k)r_l

VI ak X ", 1N -
(r—1)! (r—1!
Consequently
rN rN r—174 r(N+1) F—1 4
(r+k) k 43
oN = a; < |:— < <ANTT,

where A is a constant depending on 7, but not on N.
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On the other hand
rN rN k=1 2
_ 2 2r—1
RN_Q,,»;[U_DJ > BN, (+8)

where B is another constant depending on r, but not on N. Assembling this informa-
tion, we find

Oy <(AB™)N7'RY. O

Recall [4] that any r-linear form T : lév tyix lév LN C, whose entries
ty...k, = T(ek,, ..., ex,) have values £1, must satisfy | T || > N'/2. The extra struc-
ture imposed by the Hankel condition, namely that i, = fx,+...4++, . forces this
lower bound up when r > 2. We can see this by combining () and (s):

rN rN
IT| > N> Zaktk ekxl =N Zakfk elkx

_ n-r/2pl/2 -1)/2
=N"?Ry" > BNU"D/2,

The estimates of Lemma 3.1 allow us to use the techniques, but not the statement, of
Salem and Zygmund [8, Theorem 4.5.1]. To aid the reader, we indicate briefly how to
extract the information, we need. For simplicity we suppose that the random variable
t¢ is the (k + 1)st Rademacher function, which we (unconventionally!) label ry.

Lemma 3.2 (Salem and Zygmund). Let Py (x, w) = ZZZO agri(w) e**. Set Ry =

WNoatand Qn = YN at. Now select 0 < 6 < 1.and A < 1. Finally, when

1 2n
Iy(w) = —/ PV gy
2n 0
denote by Ey the set of all points w € [0, 21t] where
Iy(w) > (rN)# '~ et Ry =30,
Then the measure of E satisfies
-1
2_1\2 _oyd 5 ON 342
|En| > (1= (rN)? 1) e 2 Qv (1 + %R—IzvezA RN) .

The proof may be found in [8, pp. 273-275].

We can now achieve our goal rapidly. Using the a;’s of Lemma 3.1 and choosing
12 = (20%1ogrN)/(3Ry) we can follow the route of Salem and Zygmund and use
Lemma 3.1 to derive

6%2—1
|[EN| > 1—CN" ",
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where here and later C is a constant depending on r, but not on N. Incorporating
the lower bound for Iy (w) on Ey, we find, just as in Salem and Zygmund, that for
w e Ey

sup | Py (x, w)| = C(Ry logrN)/2 > CN""2 (log N)!/2
X

provided that 6 is chosen sufficiently close to 1.
Since |En| > % for large N, it follows at once that

E(| Py llac) > CN'""2(log N)'/2
for large N, and so for all N. Consequently, we can use () to conclude that

E(IT]) = C(N"""log N)!/2,
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