PRODUCTS AND FACTORS OF BANACH FUNCTION SPACES

ANTON R. SCHEP

ABSTRACT. Given two Banach function spaces we study the pointwise product
space E - F', especially for the case that the pointwise product of their unit
balls is again convex. We then give conditions on when the pointwise product
E-M(E,F) =F ,where M(E, F) denotes the space of multiplication operators
from E into F.

INTRODUCTION.

Let (X,%, 1) be a complete o-finite measure space. By Lo (X, ) we will denote
the set of all measurable functions which are finite a.e.. As usual we will identify
functions equal almost everywhere. A linear subspace of Lo(X, p) is called a Kdthe
function space if it is normed space which is an order ideal in Lo(X, p), i.e.,if f € E
and |g| < |f] a.e., then g € F and ||g|| < ||f|l. A norm complete Kéthe function
space is called a Banach function space. Given a Kothe function space E we have
that

E’:{fELO:/ |fgldu < oo for all g € E}
X

is a Banach function space with the Fatou property, which is called the associate
space of E. For a detailed treatment of Banach function spaces we refer to [23]. The
detailed study of Banach function spaces led to the the study of Riesz spaces and
Banach lattices, which incorporated, clarified and extended the earlier theory, see

g. [24]. In this paper we will study the pointwise product E-F = {f-g: f € E,g €
F} of two Banach function spaces E and F. The main question we will be interested
in is whether F - F' is again a Banach function space. The finite dimensional case,
i.e. the case that X consists of finitely many atoms, shows that one must impose
some additional requirements to make this an interesting question. In this paper
we will be requiring that the pointwise product Bg - Br of the respective unit balls
of E and F' is again the unit ball of a Banach function space, in which case we
will call F - F a product Banach function space. In fact, one of the motivations
of this paper was a result in a paper of Bollobas and Leader in [] (see also [5]),
who studied the pointwise product of unconditional convex bodies in R™, which can
viewed as a finite dimensional version of one of our results. The main examples
of product Banach function spaces are given on the one hand by the fundamental
result of Lozanovskii ([I3], see also [9]) which states that for any Banach function
space E the product E - E’ is a product Banach function space isometrically equal

1
to L1(X, u), and on the other hand by the Calderon intermediate space EvFv
which is a product Banach function space for any pair of Banach function spaces
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and 1 < p < co. In some sense the present paper can be viewed as providing the
tools to show that most (if not all) examples in the literature of product Banach
function spaces can be deduced rather easily from one of these two examples of
product Banach function spaces. The present paper is organized as follows. In
section 1 we collect some, mostly elementary, results about the normability of the
pointwise product of Banach function spaces and show that this is equivalent to
having sufficiently many multiplication operators from F into F’. This leads us
to consider, for any pair F and F' of Banach function spaces, the Banach function
space of multiplication operators from E into F' which we denote by M (E, F), i.e.,

M(E,F)={g € Lo(X,u) : fg € Fforall feE},
and the norm on M (E, F) is the operator norm

I9llaece.ry = sup{l[fgllr : [[flle < 1}

For non-atomic measures, we give a result which shows that M(E,F) = {0} in
case the upper index o(F) is less than the lower index s(F) of F. This generalizes
the well-known result that M(LP,L9) = {0}, whenever 1 < p < ¢ < oo and
1 is non-atomic. In section 2 we study the basic properties of product Banach
function spaces. As the reader will see these results depend heavily on the above
mentioned factorization theorem of Lozanovskii. One of the most important results
is a cancellation result which says that if F, F and G are Banach function spaces
with the Fatou property, and if we assume that E-F and F -G are product Banach
function spaces such that E - F C E - G with ||h||g.¢ < C||h||g.F for all h € E - F,
then F' C G and || f|l¢ < C||f||F for all f € F. In section 3 we consider the problem
of division. We will call the Banach function space E a factor of the Banach function
space G if there exists a Banach function space F' such that E-F = G. Lozanovskii’s
factorization theorem says that every Banach function space is a factor of L1(X, p).
To get uniqueness of factors this leads to the question whether E - M (E,G) is a
product Banach function space and whether it is equal to G. One of the main
results we prove is that if £ and G are Banach function spaces such that there
exists 1 < p < oo such that E is p-convex and G is p-concave with convexity and
concavity constants equal to 1 and if E has the Fatou property, then E- M (E, F) is
a product Banach function space and F - M(E,F)=F and E = M(M(E,F), F).
In section 4 we present some application of our results. In [I] G. Bennett showed
that many classical inequalities involving the ¢,-norm can be expressed as a result
of product Banach sequence spaces. We will show that some of his results are easy
consequences of the results of the previous sections.

The results of this paper and of [2I] were announced at the V-th Positivity
conference in July 2007 in Belfast. In March 2008 we learned about the preprint
[6], where some of the results of this paper are duplicated independently of this

paper.
1. THE NORMED PRODUCT SPACE

Let E and F be Banach function spaces on (X, %, ). We will assume that
both E and F' are saturated Banach function spaces. Note that this is a slightly
different terminology than that used in [23]. We say that the Banach function
space is saturated if the function norm p, defined by p(f) = || f||g for f € E and
p(f) = oo otherwise, is saturated in the sense of [23]. For o-finite measure spaces
this is equivalent to saying that X = Uy X,, where xx, € E for all n. In this
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section we discuss when E-F = {f-g: f € E,g € F} is a normed Kothe space.
The norm, if it exists, will always assumed to be generated by the convex hull of
the pointwise product of the unit balls Bg - Br. In this case one can easily verify
that for all h € E - F' we have

n n

[Allp.F = inf {Z Ifellellgelle < [hl < frgr,0 < fi € E,0< gi € F} :
k=1 k=1

In case the above expression defines a norm we will say that £ - F' is normable.

From the discussion in [22] and the fact that (E - F)’ contains a strictly positive

element in case E - F' is normable, we get easily the following proposition.

Proposition 1.1. Let E and F be Banach function spaces on (X,%, ). Then the
following are equivalent.
(i) E- F is normable.
) There exists 0 < g € Lo such that g- F C E'.
i) There exists 0 < g € Ly such that g- E C F’.
)

iv) There exist disjoint measurable sets X, with U, X,, = X such that Fx, C
E’ for all n.

(v) There exist disjoint measurable sets X,, with U, X,, = X such that Ex, C
F’ for all n.

Proof. We will sketch only the proofs of the implications (i) <= (ii). If (i) holds,
then F - F' is saturated, as E' and F' are saturated. Hence there exists a strictly
positive g € (E-F)". Then [ |ghf|du < oo for all f € E and h € F implies that (ii)
holds for this g. If (ii) holds, then the pointwise product of the unit balls Bg - Bp
is a norm bounded subset of L'(X,gdu). This implies that the convex solid hull
of Bg - Br is norm bounded too, which by [22] implies that it is generated by a
function norm, which shows that (i) holds. O

As condition (iv) (or (v)) holds automatically when the measure p is atomic (we
can take X,, to be an atom for all n), we have the following corollary.

Corollary 1.2. Let E and F be Banach function spaces on (X,%, 1) and assume
w is an atomic measure. Then E - F is normable.

In general it is not true that E - F' is complete, whenever E - F' is normable, as
can be seen from the following simple example.

Ezample 1.3. Let E = F = (1. Then £,y as aset is equal to {1, but |- z.r = |- 1,
so that (F - F,|| - ||g.r) is not complete.
In this example and more generally, when F- F' is normable, then the completion

of (E-F,|-||g.r) is the Banach envelope of the quasi-normed space E - F', provided
with the quasi-norm

inf{[lgllzllhllF : [fl =gh,0< g€ E,0<heF}.

We refer to [I1] for some general remarks about the Banach envelope of a locally
bounded space with separating dual. For any pair F and F of Banach function
spaces we denote by M (E, F') the Banach function space of multiplication operators
from E into F, i.e.,

M(E,F)={g € Lo(X,u) : fg€ Fforall f e FE},
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and the norm on M (E, F) is the operator norm

l9llare,ry = sup{llfollr : [ fllz < 1}

Note that it can happen (as we will see in more detail later on), that M (E, F') = {0}.
The following proposition relates the normability of E - F' to the saturation of
M(E,F").

Proposition 1.4. Let E and F be Banach function spaces on (X, %, p). Then the
following are equivalent.

(i) E- F is normable.
(ii) The Banach function space M(E, F") is saturated.

In case E - F is normable, then (E - F) = M(E,F') = M(F,E’) isometrically.

Proof. The equivalence of (i) and (ii) is just a rephrasing of the equivalence of (i)
and (v) of the above proposition. Assume now that F - F' is normable and let
0<he(E-F) with |h(g.rpy <1. Thenlet 0 < f € Eand 0 < g € F. Then
fg € E- Fwith |[fglz.r < ||f|lellg]r- Hence 0 < [(hf)gdu < ||f|llg]r- This
implies that hf € F' and ||hf||p: < || fllE, ie., h € M(E,F') and ||h|/y(e,r) < 1.
This shows (E - F)" € M(E,F') and ||hl|ye,r) < ||Pll(g.p:- Now let 0 < h €
M(E, F'") with ||h||pr(z,ry < 1 and let 0 < h € E - F with ||h||p.r < 1. Then there
exist 0 < f; € E and g; € F with 0 < h < 327 figi and S0, || fill ellg:ll» < 1.
This implies

[inau<y [tsigdu< 3 Infillelale <3 1flelole <1
=1 =1 =1

Hence h € (E - F)" and |h|(g.ry < 1. This shows M(E,F') C (E - F)" and
IAll(g.p < |hllar(e,F), which completes the proof that (E- F)" = M(E, F'). Since
E-F=F.FE, it also follows that (E-F) = M(F,E’). O

Corollary 1.5. Let E be a Banach function space on (X,3,u). Then E - E is
normable if and only if there exists 0 < h € Ly such that E C La(X, hdp).

Proof. If E - E is normable, then (E - E) = M(E, E’) contains a strictly positive
h. Then [ fhdu = [ f(fh)dp < |flgllfhlls < oo for all f € E, ie., E C
Lo(X, hdp). Conversely, if E C Lo(X, hdu) for some strictly positive h, then by
Cauchy-Schwarz’s inequality we have that [ |f1folhdp < oo for all fi, fo € E,
which shows that hEl C E’, so that F - FE is normable. O

We will now show that in certain cases we have M (E, F') = {0}. First we state
a simple lemma.

Lemma 1.6. Let a,b,c,d,e, f be positive real numbers, such that a < b+ ¢ and

d>e+ f. Then
L< 9 E
max o .

Proof. From the assumption it follows immediately that § < gi; Assume % < g.
Then é’i]i < g. Hence % < gi; < g. O



PRODUCTS AND FACTORS OF BANACH FUNCTION SPACES 5

Recall now that a Banach lattice E is called p—convex for 1 < p < oo if there
exists a constant M such that for all fy,..., f, € E

(Zlfkl”> SM(ZIIMI%) if 1 <p<oo
k=1

E k=1

or ||sup|frlle < M maxi<g<n ||fxl|g if p= co. Similarly E is called p—concave for
1 < p < oo if there exists a constant M such that for all fy,...,f, € E

(ka”%) <M <Z|fk|”> if1<p<oo
k=1

k=1 E

and maxi<g<y, || fxl|lg < M|/ sup|fi|||g if p = co. The notions of p-convexity, re-
spectively p—concavity are closely related to the notions of upper p—estimate (strong
{,—composition property), respectively lower p-estimate (strong ¢,-decomposition
property) as can be found in e.g. [I2 Theorem 1.£.7]. Then the numbers

o(E) =inf(p > 1: E is p-concave )

and
s(F) =sup(p > 1: E is p-convex )

are called the upper or lower index of F, respectively. If dim(F) = oo, then
1 < s(F) < o(E) < oo. We collect some basic facts about the indices of a Banach
lattice: If o(E) < oo, then E has order continuous norm and if s(E) > 1, then the
dual space E* has order continuous norm. Also we have
1 1 1 1

— +———=land — + —— =1

S(B) o) = M o(B) " 5B
In case F is a Banach function space with the (weak) Fatou property, then we have
s(E*) = s(F') and o(E*) = o(E"). For this and additional details see [I0] and [§].

Lemma 1.7. Let E be a Banach function space on (X,X,u). Assume E has
order continuous norm and p is non-atomic. Then for all 0 < f € E there exist
0<g<feE withgn(f—g)=0 such that ||gllg = [If —gl&-

Proof. First observe that for all 0 < f € E with f # 0 we can find for all € > 0 an
element 0 < g < f € F with g A (f —g) = 0 such that 0 < ||g|]|g < €. In fact we
can find a sequence X,, | § with 0 < u(X,,) < £. Then ||fxx,|/z | 0 implies that
there exists ng such that | fxx, |z < e Nowlet 0 < f € E and consider the set
P={9cE:0<g<fgn(f-9)=0llglle <If—glle} Then P # 0 and with
the ordering inherited from F it has the property that every chain in P has a least
upper bound, by the order continuity of the norm. Hence P has a maximal element
g0. Assume [golp < [If = gollp. Then take € = 3(|lf — gollz — llgoll£). By the
remark in the beginning of the proof we can an element 0 < g1 < (f — go) of f — go
such that ||g1]|g < €. One can verify now easily that go+ g1 € P, which contradicts
the maximality of go. Hence ||go||z = ||f — gol| g and the proof is complete. O

Theorem 1.8. Let E and F' be Banach function spaces on (X, %, u) and assume
w is non-atomic. Then o(E) < s(F) implies that M(E, F) = {0}.



6 ANTON R. SCHEP

Proof. Let o(F) < p < q < s(F). Then E is p-concave and F is g-convex. Renorm-
ing E and F, if necessary, we can assume that the concavity and convexity constants
are 1. Also p < oo implies that the space E has order continuous norm. Let now
0<he MEF)and 0 < fy € E with ||fo]|lg > 0. By the above lemma we
can write fo = go + ho with go A ho = 0 and such that ||go||z = ||hollz. By the
p-concavity we have || fols > llgoll% + kol = 2/lg0l|%; and by the g-convexity of
F we have ||hfol|% < ||hgoll% + [|hhol|%. It follows now from Lemma [1.6] that there
exists f1 equal to either gg or hg such that

1hfillE o [1hfollF
Il — follp
By induction we can now find f,,+1 > 0 such that || f,[|% > 2| fn+1]/% and
A fosall o [ofullk
Il — Ifal

Assume now that hfy # 0. Then we have
[hful _ IPfull 1

||h||?\/[(E F) = a = P q—p
’ Il el (1falG
q —-p
> ||hf0|(|1F ) 2% ) 1 oo,
1foll 1follE™
which is contradiction. Hence hfy = 0 for all fy € F and thus h = 0. (]

Corollary 1.9. Let E and F be Banach function spaces on (X,%, 1) and assume
wu is non-atomic. Then ﬁ + ﬁ > 1 implies that E - F' is not normable.

1 1 - . 1 _ 1
Proof. From i + o7 > 1, it follows that S/ > 11— %F) = 57y Hence by

the above proposition M (E, F’) = {0}. O

2. PRODUCT BANACH FUNCTION SPACES

As seen from the examples in the previous section it can happen that E - F is a
normed Kothe space, but is not complete. To better understand when F - F' is a
Banach function space we need the Calderon construction of intermediate spaces,
which was studied and extended by Lozanovskii. Let E and F' be Banach function

spaces on (X, u). Then for 1 < p < co the Banach function space E#F7 is defined
1
as the space of all f € Ly such that |f| = \g\%|h|? for some g € E and h € F. The
11
norm on K7 F?»" is defined by

. 1 e 1,1
1Al 2 2 = mE{llgl glIAllE = |F1 = |g|¥|h[¥" for some g € E, h € F}
. 1
=inf{A: |[f] = Alg|? |h[*", |lgllz < 1, ||hllr < 1}
It is well-known that E¥ F¥ is again a Banach function space, moreover it has
order continuous norm if at least one of F and F' has order continuous norm. Also

1
Ev»F# has the Fatou property if both F and F have the Fatou property. The
above construction contains as a special case the so-called p-convexification of F

1
by taking F' = L,,. We will denote this space by E%, since as sets E%Lé’; = E¥.
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1
Note that the norm on E7 is given by IfIP|I5 for all f e Ev. This implies that
1 1
the space F »F# = Ev - F as defined in the previous section and that
. 1 i

17 s o =ntlllgl g WAl < 171 = lgl-Ihl.g € B, h e F7").

In particular the pointwise product of the unit balls BE and BF 1 is convex. Let
P

1

p
again E and F' be Banach function spaces on (X, X, u). Assume that E - F is a
normable Kothe function space. Then we will say that E - F' is a product Banach
function space if E - F is complete and the norm on F - F' is given by

Ifllz-r = mt{{lgllllhl[F : |f] = gh,0 < g € E,0 < h € F},

i.e., the pointwise product Bg - Bp of the unit balls of F, respectively F', is convex.
From the above discussion it is clear that E¥ - F7 is a product Banach function
space. Also the fundamental result of Lozanovskii ([I3], see also [9]) is that for any
Banach function space E the product E - E’ is a product Banach function space
isometrically equal to L1 (X, ). We first show that completeness can be omitted
from our definition of product Banach function space. Then we will recall from [21]
that more generally the pointwise product Bg - Br of the unit balls B and Bp
is closed with respect to a.e. convergence in case the norms on E and F have the
Fatou property. Recall that if E - F' is a normable K6the space, then for f € E - F
the quasi-norm of f € F - F is given by

per(f) =mt{||gllelhlFr:|f|=gh,0<gecE0<hcH}

Note that || f|lg.r < pe.r(f) and equality holds if and ounly if Bg - B is convex.

In the next theorem we will need the p-concavification of a Banach function space.

If FE is p-convex for some p > 1, then we can define the p-concavification EP by

setting f € EP if f € Lo(X,p) is such that |f|P € E. If the convexity constant
1

is equal to one, then | f||z» = || |f|P||} is a norm on EP and EP is complete with
respect to this norm (see [12]).

Theorem 2.1. Let E and F be Banach function spaces and assume that pg.p is a
norm. Then E - F is complete with respect to pg.p, i.e. E-F is a product Banach
function space.

Proof. Let G = E:F2. Then G is a Banach function space and G is the 2-
convexification of the normed lattice E - F' with the norm pg.p. In particular G
is 2-convex with convexity constant equal to one. Now E - F' is isometric to the
2-concavification of G and thus E - F' is complete. O

Corollary 2.2. Let E and F be Banach function spaces. Then E - F is a product
Banach function space if and only if E>F% is 2-convex with convezxity constant one.
In particular E - E is a product Banach function space if and only if E is 2-convex
with convezity constant one.

From [21I] we have the following result.

Theorem 2.3. Let E and F be Banach function spaces with the Fatou property.
Then Bg - B is closed in Lo(X, u) with respect to a.e. convergence. If in addition
pE.F 1S a norm, then E - F is a product Banach function space with the Fatou

property.
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The following theorem says for product Banach function spaces defined by Ba-
nach function spaces with the Fatou property that the infimum in the definition of
the norm is actually attained.

Theorem 2.4. Let E and F' be Banach function spaces with the Fatou property and
assume that F - F is a product Banach function space. Then for all0 < f € E-F
there exist 0 < g € E and 0 < h € F such that f = gh and ||f||g.Fr = |9l gllh||F-

Proof. Let 0 < f € E - F with ||f|lg.r = 1. Then there exist 0 < g, € E,
0 < hy, € F with f = g hy, and ||gn]|le < 1—|—%, hellr < 1—|—% for all n > 1.
From Komlés’ theorem for Banach function spaces and a theorem on products
of Cesaro convergent sequences (see [21]) it follows that there exist subsequences
{gn, } and {h,, } and g € E with {g,, } Cesaro converges a.e to g and {h,, } Cesaro
converges a.e to h such that f < gh. Replacing h by a smaller function we can
assume f = gh. Moreover

1 1 1 1 1
I (gm + gn)llp < 2+ 4o 1 ) ST o
implies that ||g||g < 1. Similarly ||h]lr < 1. As ||flle.F < |lg]llg||k||F this implies
that [lgll5 = 1 and [hllr = 1.
O

Theorem 2.5. Let E, F' and G be Banach function spaces with the Fatou property.
Assume that E- F and E -G are product Banach function spaces such that E- F C
E -G with |h||g.c < Clh|lg.r forallh € E-F. Then F C G and ||flle < C|fllr
forall f e F.

Proof. If 0 < f € F, then there exist 0 < f, T f such that f,, € FNG. Hence
if || flle < CJfl|F for all f € F NG, then the same inequality holds by the Fatou
property for all f € F. Assume therefore that there exists 0 < f € F'NG such that
I/l > C||fllF- By normalizing we can assume that || f||r = 1 and thus || f||¢ > C.
Then there exists 0 < g € G’ such that C; = [ fgdp > C and ||g]ler < 1. Now
C%fg € L' with ||C%fg||1 =1, so by Lozanovskii’s theorem there exist 0 < f; € E
with || fille <1and 0 < g1 € E’ with ||g1]| g < 1 such that C%fg = f1g1. It follows
now that

101 11 1 1
/ffgfffgf du = j/fgdu=Cf~
ok

On the other hand f1f € E - F with ||fiflle.r < ||fillgllfllF < 1 implies that

lfiflle.c < C. Hence for C < Cy < Cy there exist fo € E with ||f2||g < 1 and
g2 € G with ||g2||¢ < C4 such that fif = foge. This implies that

1 1
i1 .1 1 1, 1 1 2 3
/ffgz,ffgf du=/gfgzgff22 dp < (/gzgdu> (/gldeu)

101 1 1 1 1
< llg2ll&llgllé gl & N1 f21lE < C5 < CF,

which is a contradiction. O

Corollary 2.6. Let E, F and G be Banach function spaces with the Fatou property.
Assume that E-F and E -G are product Banach function spaces with E-F = E -G
isomorphically (or isometrically). Then F = G isomorphically (or isometrically).
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Note that the above corollary is no longer true if we drop the assumption of
the Fatou property, we have e.g. that ¢1 - ¢cg = {1 - {oo = ¢1. However the same
proofs would give that F”/ C G” in the above theorem and F” = G” in the above
corollary, if we omit the hypothesis of the Fatou property for the spaces F' and
G. Moreover in the above theorem and corollary we can omit the hypothesis that
E has the Fatou property by using Lozanovskii’s approximate factorization (this
introduces a 1 + € term in the factorization). The proof of the above theorem
was inspired by a proof of [2], used to give an alternative proof of the uniqueness
theorem of the Calderon-Lozanovskii interpolation method as given in [7]. The
following proposition provides a strengthening of the above corollary and seems to
be new even for Calderon spaces.

Proposition 2.7. Let E1, Es, F and Fy be Banach function spaces with the Fatou
property. Assume that Ey1 - Fy and FEy - Fy are product Banach function spaces such
that Ey - Fy = Es - Fy isomorphically (or isometrically) and Ey C Eo, Fy C Fy (or
additionally with norm 1 inclusions). Then Ey = Ey and Fy = Fy isomorphically
(or isometrically).

L1 ER 11
Proof. Observe that E5 - F> D EY - F? = E5 - F? implies by the above corollary

1 1
F? D F7. Hence Fy D F,. This implies that Fj is isomorphic (or isometric) to Fs.
Similarly the conclusion holds for F; and Fs, which completes the proof. (|

We will now show how the above results can be used to derive an alternative proof
of Lozanovskii’s duality theorem (see [13], [14], [I7], [19], and [20] for additional
information concerning this duality in the more general case) for Calderon product
spaces of Banach function spaces with the Fatou property.

Theorem 2.8. Let E and F' be Banach function spaces with the Fatou property.
Assume that E - F is a product Banach function space. Then F = M(E,E - F)
isometrically.

Proof. Let f € Bg and g € F. Then ||fgllg.r < |fllellgllr < ||lgllF shows that
F C M(E,EF) and BF C BM(E,F)' Hence BEBF C BE'B]W(E,F)' On the other
hand by the definition of the norm of M(E, E - F') we have that Bg - Byy(g,p.r) C
Bg.rp = Bg-Bp. Hence Bg-Br = Bg-Byy(g,g-r)- This shows that E-M(E,E-F)
is a product Banach function space isometric to E - F. From the above corollary
we conclude that F' = M(E, E - F) isometrically. O

We note that if E is p-convex and F' is p’-convex, then the above theorem reproves
Theorem 3.5 of [7], which was the main tool used there to prove the uniqueness
theorem of the Calderon-Lozanovskii interpolation method. The next theorem is a
special case of Lozanovskii’s duality theorem.

Theorem 2.9. Let F be a Banach function space and let 1 < p < oo. Then
1
(Fo) = (F)7 LY = (F')7 - L.
Proof. From Lozanovskii’s factorization theorem we have isometrically F' » (F %)’ =
1
Li. On the other hand F7 ((F')% -Lp/) = (F-F)s Ly = LV - Ly = Ly
isometrically. Hence by the above corollary (F%)’ = (F’ )% - L,y isometrically. Note

that both spaces (F%)’ and (F’)% - L, have the Fatou property, and by the remark
above we do not need the Fatou property for E. [
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In the following theorem we provide a simple proof of Lozanovskii’s duality
theorem for the case of Banach function spaces with the Fatou property.

Theorem 2.10. Let E and F be Banach function spaces with the Fatou property
and let 1 < p < oo. Then

a1

(E%Fﬁ)/ = (B)3 (F))7.

b~

1 4 1
Proof. From Proposition it follows that (EEFP’) = M(E»,(F7)"), which

2.8 O

Corollary 2.11. Let F be a Banach function space and let 1 < p < oo. Then

1

(FE)” _ (F”)%.

1 1L
Proof. By Theorem we have that (F») = (F')»L{ . Hence by the above
theorem (F'7)" = (F")7 (Loo)? = (F")¥.

(]

3. FACTORS OF BANACH FUNCTION SPACES

Besides considering products of Banach function spaces one can consider the
problem of division. We will call the Banach function space E a factor of the Banach
function space G if there exist a Banach function space F' such that £ - F = G.
Lozanovskii’s factorization theorem says that every Banach function space is a
factor of L1 (X, ). As the example ¢ - ¢g = ¢4 - Lo = {1 shows, the space F' is not
unique, if no additional requirements are imposed. Now E - F' = G implies that
F C M(E,G) and thus F - M(E,G) = G. Therefore it is natural to assume that
F = M(E,G) and that the norm on F is given by the operator norm of multiplying
E into G. We will first determine the factors of L, and for that reason we first
derive some elementary properties of M (E, Ly).

Proposition 3.1. Let E be a Banach function space and 1 < p < oo. Then
M(E, L,) is a p-convex Banach function space with convezity constant one.

Proof. Let 0 < f, € M(E,L,) for 1 <k <nandlet 0<ge E. Then

f;f) p g (Z(fw)”) p

k=1
p p

1

1
(Z ||fkg§>
k=1

< (Z ||fk||§\)/[(E,Lp)> ”g”E
k=1

Hence M(E, L,) is p-convex with convexity constant one. O
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In Theorem 2.9 we saw a description of the Kéthe dual of the p-convexification of
a Banach function space. In the following theorem we characterize the Kéthe dual of
the p-concavification of a Banach function space by means of the p-concavification
of the p-convex space M(E, L,).

Theorem 3.2. Let E be a Banach function space and assume E is p-convex for
some 1 < p < oo with convexity constant one. Then the Kéthe dual (EP) of
the p-concavification EP of E is isometric with the p-concavification M(E,L,)? of
M(E,L,).

Proof. Let 0 < f € Lg. Then we have
1 £leny = sup ( [ Flat s igblos < 1)

1
= sup (111119l 15 : gl < 1)

1
= Hf”H’]Q(E,Lp)
= Hf”M(E‘,LP)P
This identity proves the theorem. O

Theorem 3.3. Let E be a Banach function space with the Fatou property and let
1 < p < oo. Then the following are equivalent.

(i) E is p-convex with convexity constant one.
(ii) E-M(FE,Lp) is a product Banach function space and E - M(E,Ly,) = Ly,.
(ili) M(M(E,L,),L,) = E.

Proof. Assume first that F is p-convex with convexity constant one. Then by
the above theorem (E?) = M(E,L,)?. Thus by Lozanovskii’s theorem EP? -
M(E,L,)» = L. Now taking the p-convexification on both sides we see that
(ii) holds. Now assume (ii) holds. Then M (E, L,) is a p-convex Banach function
space with the Fatou property and L, is p’-convex with the Fatou property, so
M(E,L,) - Ly is a product Banach function space with the Fatou property. Now
by (ii) we have that E-(M(E,L,)-Ly) = L,-Ly = Ly. Hence E' = M(E, Ly)-Lyy.
From this it follows, using Lozanovskii’s duality theorem, that

1
M(M(E, Ly), Lp) = [(M(E, Ly)")]»
= [(M(B. L)) (Leo)
= (M(E,Ly) - Lp’)/ =E'=E.
Hence (iii) holds. Assume now that (iii) holds. Then FE is p-convex, since M (F, L,)

is p-convex for any Banach function space F. ([l

Note that the p = 1 case of the above theorem is Lozanovskii’s factorization
theorem, which also shows that as stated we can not drop the assumption that F
has the Fatou property. The p = 1 case and the above proof suggest however that
there might be a version without the Fatou property, if we replace in (iii) the space
E on the right hand side by E”. We were not able to establish this in general, but
one important special case follows.

Theorem 3.4. Let E be a Banach function space with order continuous norm and
let 1 <p < oco. Then the following are equivalent.
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(i) E is p-convezr with convexity constant one.
(ii) E-M(E,Lp) is a product Banach function space and E - M(E,L,) = L,,.
(iii) M(M(E,Ly),L,) = E".

Proof. An inspection of the above proof shows that the only step which needs
modification is the proof that (iii) implies (i). From (iii) it follows that E” is p-
convex. This implies that E is p-convex, since the order continuity of the norm on
E implies that ||f||g = || f||g~ for all f € E. O

As is clear from the above proof the difficulty in establishing the above theorem
without any additional assumption on E is to show that if E” is p-convex, then E
is p-convex. Ome can observe that if E” is p-convex, then (E”)* is p’-concave, so
also B/ = E" is p’-concave. The difficulty is then to show that this implies that E
is p-convex without any additional hypotheses.

Corollary 3.5. Let E and F be Banach function spaces. Assume that F =
M(E,L,) and E = M(F,L,) for some 1 < p < co. Then E - F is a product
Banach function space and E - F = L.

Proof. Since L, has the Fatou property it follows that M(E,L,) and M(F,L,)
have the Fatou property. Moreover E = M (F, L,) implies that E is p-convex and
the result follows. O

Remark. The above corollary can be rephrased as follows. If K and L are uncon-
ditional convex bodies in Lo, which are both maximal for the inclusion K-L C By,
then K- L = B . This result for unconditional convex bodies in R™ was proved by
Bollobas and Leader in [4] (see also [5]) by a completely different method. We also
note that the above Theorem provides a partial answer to Question 2 of [I5],
where it was asked (with a different notation): for which Banach function spaces
E and G with G # Ly is it true that M(M(E,G),G) = E. We will provide a more
general answer later on.

One can conjecture more general versions of the above corollary and in fact
this was done for finite dimensional unconditional bodies in [4] and [5]. One such
conjectures was answered in the negative in Theorem 6 of [5]. We will present the
answer to another such conjecture, Conjecture 7 of [5], which was already answered
in the negative in [3]. Our example is essentially the same as the one in [3], but
does not use any graph theoretical techniques.

Example 3.6. Let X = R3 with the counting measure. Define E = R3 with the
norm |z||g = max{|z1| + |z2|,|z3]} and G = R?® with the norm ||z|¢ = |z1] +
max{|z2],|23]}. Let FF = M(FE,G). To compute |y||r we shall use the well-known
fact that a convex function attains its maximum on a compact convex set at an
extreme point of the compact convex set.

lyllr = max{|z1y; | + max{|zayal, [23ys|} : |r3] <1, |z1] + |z2] <1}
= max{|z1y1| + max{|zoya|, lys|} : |x1] + |z2] < 1}
= max{|y1| + |ys|, max{|y2|, lys|}} = max{|y1| + |ys], |y2]}.

Noting the symmetry in the norms of E and F we see immediately that E =
M(F,G). We shall show now that Bg - B is not convex, so that E - F' is not a
product Banach function space. Observe that (1,0,0) = (1,0,0)-(1,1,0) € Bg-Bp
and (0,1,1) = (0,1,1) - (0,1,1) € Bg - Bp. We claim that (1,3,1) = 1(1,0,0) +

2)2)2
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1(0,1,1) ¢ Bg - Bp, while it is clear that (1,1,1) € Bs. Assume (1,1,3) =
(z1y1, T2y2, T3y3), where 0 < (z1,22,23) € Bp and 0 < (y1,y2,y3) € Bp. The
lz]le < 1and ||ly|rp <1 imply that ; <1andy; <1fori=1,2,3. Now zays =

implies that either xo = 1 and y, = %, or Ty = % and yo = 1. If x5 = 1, then
x1 = 0, contradicting x1y; = % and if zo = %, then z1 = % so y; = 1 which implies
y3 = 0, contradicting z3ys = % Hence (%, %, %) ¢ Bp - Br. We also observe also
that B¢ is the convex hull of Bg - Bp. To see this one can check very easily that the
intersections of B - Br and Bg with each of the coordinate planes coincide. Now
the positive part of the ball Bg is the convex hull of the intersections of B+ - Bp+
with each of the coordinate planes and the line segment connecting (1,0,0) and

(0,1,1), so Bg is the convex hull of Bg - Bg.

o= 5

To get a dual version of Theorem we present first a more general duality
result.

Theorem 3.7. Let E and F be Banach function spaces with the Fatou property.
If E-F = G is a product Banach function space, then E - G’ is a product Banach
function space and E - G' = F'.

Proof. It is easy to see that G is a Banach function space with the Fatou property
Now E> . Fz = @7 implies that E'2F'2 = G’z - L. Hence E> . E'5F's =
Vel Lo, which can be written as L - F'7 = (E2 G’z z) - Ly. One can check

then that | - HL = Pbatys (), and thus Pstert) L, is a norm. Thus

(E2 G’ 2) L2 is a product Banach functlon space with the Fatou property. Hence
F'% = E2G’'%. This shows that E2G/2 is 2-convex with convexity constant 1 and
thus E -G’ is a product Banach function space. From F'z = E2 G’z it follows then
that I/ = F-G'.

O

The following theorem gives a more general sufficient condition for E-M (E, F) =
Fand E=M(M(E,F), F) to hold.

Theorem 3.8. Let E and F be Banach function spaces such that there exists

1 < p < oo such that E is p-convex and F is p-concave with convexity and concavity

constants equal to 1 and assume E has the Fatou property. Then the following hold.
(i) E-M(E,F) is a product Banach function space and E - M(E,F) = F.
(i) E= M(M(E,F),F).

Proof. For the proof of (i) observe first that F' is p/-convex, so that E - F/ =
1

(Ep)% (F’p/) " s a product Banach function space with the Fatou property. Let
G = E - F’'. Then by Theorem we have that E - G’ = F’. From the results in
section 1 we have that G’ = (E-F') = M(E,F") = M(E, F). Hence E-M(E, F) =
F. This shows that (i) holds. To prove (ii) note that by (i) and Theorem we
have M(E,F)-F' = F'. Hence M(M(E,F),F)=(M(E,F)-F'))=E"=E. O

One direction of the following theorem was already proved by a completely dif-
ferent method by Nilsson ([I6], Lemma 2.5).

Theorem 3.9. Let F be a Banach function space with the Fatou property and let
1 < p < oo. Then the following are equivalent.

(i) F is p-concave with concavity constant one.
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(ii) M(Lp,F)- L, is a product Banach function space and M(L,,F)-L, = F.
Proof. The implication (i) implies (ii) follows by taking E = L, in the above
theorem. Now assume (ii) holds. Then F' = (M(L,, F) - L,)" = M(M(L,, F), L)
is p’-convex (as follows from Proposition 3.1), and thus F' is p-concave. (]

As an application of the previous theorems we present a corollary, which reproves
in a much simpler way Theorem 1 of [I8]. We shall only present the isometric case.

Corollary 3.10. Let 1 < p < g < oo and let s be defined by % = Il] - Then the

following are equivalent.

1
rk

(i) E is p-convex and q-concave with convexity and concavity constants equal
to 1.
(ii) M(Ly, E)-M(E,L,) is a product Banach function space and Ly = M (L, E)-
M(E, L,).
Proof. Assume (i) holds. Then F is g-concave for ¢ < oo, so E has the Fatou
property (see [8]). Hence by the above theorem we have that L, - M (L, E) E.
1
This implies that LZ - M(L,, E)? - M(E,L,)? = E* - M(E, L )2 = L;, since
FE is p-convex. On the other hand also by Holder’s 1nequahty L L2 L2
Hence M(Lq,E) ~M(E,Lp)2 = L§ = Ly, by Corollary [2.6 This implies that
M(Lq,E)% ~M(E,Lp)% is 2-convex, so that M(Ly, E) - M(E,Lp) is a product
Banach function space and Ly = M (L,, E)- M(E, L,). Now assume (ii) holds. We
will use then that L, - L,y = Ly to get that

Lo=L2L% = (Ly- M(Lg, E)¥ - (Ly - M(E, L))} ¢ E¥ - (E')} = L.
It follows now from Proposition [2.7|that L, - M (L4, F) = E and L, - M(L,,E’) =
E’. This implies that E is g-concave and E’ is p’-concave. As E is g-concave for

q < 00, E has the Fatou property and it follows that £ = E” is p-convex.
O

4. APPLICATIONS

In [I] G. Bennett showed that many classical inequalities involving the ¢,-norm
can be expressed as product Banach sequence spaces. We will show that some of
his results are easy consequences of the results of the previous sections. We start
with his result about the spaces d(a,p) and g(a,p). Let a = (a1,as,---) be a non-
negative sequence of real numbers with a; > 0. Define A, = a1 + ---a,. Then for
p > 1 the Banach sequence spaces d(a,p) and g(a, p) are defined as follows:

d(a,p) = {x: [X[lagap) < oo},

where

|X||d(a,p = <Z an Sup ‘rk|p>
and

g9(a,p) = {x: X[l g(a,p) < o0},
where

1
1 « ’
1%[lg(a,p) = sup (A > |xk|p>
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Theorem 4.1. Let 1 < p < oo. Then d(a,p)-g(a,p) is a product Banach sequence
space and d(a,p) - g(a,p) = {p.

Proof. 1t suffices to prove the theorem for p = 1. The general result follows then
by p-convexification. To prove the theorem for p = 1 we need only show, by
Lozanovskii’s factorization theorem, that d(a,1) = g(a,1). For the inequality
¥ llaa,1y < [1¥llgca,1) we refer to the first part of the proof of Theorem 3.8 of [I].
For the reverse inequality observe that

1
fTZ lyk| < Hf L L0 Da@y 1Y laa,y = [1ylla@y
k=1

for all n > 1, which proves ||y |laa,1) = [[¥llg(a,1)- ]

Remark. The above theorem reproves Theorem 3.8 of [I]. There the factorization
was proved directly by a lengthy argument.

A direct consequence of Theorem [3.7] and the above theorem is the following
theorem, which corresponds to Theorems 12.3 and 12.22 of [I], where again direct
proofs were given.

Theorem 4.2. Let 1 < p < oco. Then
d(a7 p)l = gp’ . 9(3717);

and
g9(a,p) =Ly - d(a,p),

where the right hand sides are product Banach sequence spaces.

Next we will show how another theorem of [I] is a direct consequence of the
results of the previous section. In this case we will present the result for arbitrary
o-finite measure spaces as that will allow us to consider arbitrary order continuous
operators. Let L C Lo(X, ) be an order ideal, which has the property that for each
measurable set A of positive measure contains a measurable subset B of positive
measure such that yp € L. Let 1 <p < oo and T : L — L, be a strictly positive
order continuous linear map. Then there exists a maximal order ideal D, C Ly
such that T'(D,) C L,. Define ||f|[p, = ||T'(|f])ll,. Then it is straightforward to
see that this defines a norm on D, with the Fatou property. Hence D,, is a Banach
function space with respect to the norm || - ||p, .

Theorem 4.3. The space L, - M(Ly,D,) is a product Banach function space and
Dy =Ly M(Ly,Dp).

Proof. It follows immediately from Proposition 1.d.9 of [12] that D, is p-concave
with concavity constant equal to 1. Therefore the result follows from Theorem
|

In [I] the factorization in the above theorem was proved for Banach sequence
spaces as part of Theorem 17.6 by a completely different method, using Maurey’s
factorization theorem. With essentially the same argument as used above we can
extend the above theorem by replacing L, by a p-concave Banach function space
with concavity constant equal to 1. We leave the details to the reader.
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