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APPROXIMATION BY ANALYTIC OPERATOR FUNCTIONS.
FACTORIZATIONS AND VERY BADLY APPROXIMABLE
FUNCTIONS

V. V. PELLER AND S. R. TREIL

ABSTRACT. This is a continuation of our earlier paper published in Selecta Math.
11 (2005), 127-154. We consider here operator-valued functions (or infinite matrix
functions) on the unit circle T and study the problem of approximation by bounded
analytic operator functions. We discuss thematic and canonical factorizations of op-
erator functions and study badly approximable and very badly approximable operator
functions.

We obtain algebraic and geometric characterizations of badly approximable and
very badly approximable operator functions. Note that there is an important differ-
ence between the case of finite matrix functions and the case of operator functions.
Our criteria for a function to be very badly approximable in the case of finite matrix
functions also guarantee that the zero function is the only superoptimal approximant.
However, in the case of operator functions this is not true.

§1. INTRODUCTION

Our previous paper [PT3] was devoted to a characterization of very badly approx-
imable matrix functions. In this paper we consider the case of operator-valued functions
or, which is equivalent, infinite matrix functions.

Background (best approximation and badly approximable functions). The
classical problem of analytic approximation for a given bounded function ¢ on the unit
circle T is to find a function f in the Hardy class H*® such that

lp = flloc = distr~ (9, H®) = inf ¢~ hl|sc-

Such a best approximant f always exists (a compactness argument); S. Khavinson [Kh]
proved that it is unique if ¢ is continuous.
A function ¢ € L is said to be badly approrimable if

lo|loo = distre (o, H>).

There is an elegant characterization of the set of continuous badly approximable func-
tions: a nonzero continuous function ¢ on T is badly approximable if and only if it has
constant modulus and its winding number wind ¢ with respect to the origin is negative
[AAK] [Po].

It is well known that this criterion can be extended to a broader class of functions ¢,
for which the winding number is not defined. To do this, we need the notions of Hankel
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and Toeplitz operators. The Toeplitz operator T, : H 2 — H? and the Hankel operator
H,:H? — H? 12 5 H? are defined by

(L.1) Tof =Prof, Hyf =P_of,

where P_ and P, are the orthogonal projections onto the subspaces H? and H? def
L?© H? of L%

It is well known (see, e.g., [D] or [Pe2]) that if ¢ € C(T) and ¢ does not vanish on T,
then the Toeplitz operator T}, on the Hardy class H? is Fredholm, and ind 7, = — wind ¢
(recall that for a Fredholm operator A its index is defined as ind A = dimKer A —
dim Ker A*). The above characterization of badly approximable functions can easily be
generalized in the following way: if ¢ is a function in L*° such that the essential norm
||[Hyl|le of the Hankel operator H, (i.e., the distance from H, to the set of compact
operators) is less than its norm, then ¢ is badly approximable if and only if ¢ has
constant modulus almost everywhere on T, T, is Fredholm, and ind T, > 0 (see, e.g.,
[Pe2, Chapter 7, §5]). Also, we recall that

|Hy|| = distre (@, H*) and |[[Hyl|le = distpe(p, H* + C)

(see, e.g., [Pe2]).

Let us proceed now to the case of matrix functions. We can consider the same problem
of finding a best analytic approximant for a given bounded function ® with values in the
space M, , of m x n matrices: for & € L*°(M,, ,) find a bounded analytic M,, ,,-valued
function F' such that

H(I) - }7HLOO = diStL‘x’(M ) ((I)7HOO(Mm,n))-

m,n

Here

@)z = esssup [@(0) ...
CeT

M, is equipped with the standard operator norm, and H*°(M,,,) is the space of

bounded analytic functions with values in M, ,,.

Again, it can easily be shown that a best approximant always exists. However, the
situation with uniqueness is quite different from the scalar case. Indeed, suppose that
m =n = 2 and u is a scalar continuous badly approximable unimodular function (i.e.,
|u(¢)| = 1 almost everywhere on T). Consider the matrix function ® = (g 9). It is easy
to check that for any scalar function f in the unit ball of H°°, the matrix function (8 (})
is a best approximation of ®.

While it is possible to describe badly approximable matrix- and operator-valued func-
tions, and we give such descriptions in this paper (the case of finite matrix functions was
treated in our earlier paper [PT3]), this is not our main goal. It turns out that in the
matrix case it is more natural to consider superoptimal approrimations and very badly
approximable functions.

Superoptimal approximations and very badly approximable matrix functions.
Recall that, for a matrix (or a bounded linear operator on Hilbert space) A, the singular
values s;(A), j > 0, are defined by

5j(A) =inf{||A — K| : rank K < j}.

Clearly, so(A4) = ||4].
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Definition. Given a matrix function ® € L>*°(M,, ,), we introduce inductively the sets
Q;, 0<j<min{m,n} —1, by

Qo ={F € H*(M,,5,) : F minimizes ¢, def esssup | ®(¢) — F(O| };
¢eT
Q; ={F € Q;_1 : F minimizes t; e esssup s;(®(¢) — F(¢))}, 7>0.
CeT

The functions in (> 2 = Quin{m,n}—1 are called superoptimal approzimants of ® by
bounded analytic matrix functions. The numbers t; = t;(®) are called the superoptimal
singular values of ®. Note that the functions in €2y are precisely the best approximants
by bounded analytic matrix functions.

As in the case of scalar functions, a bounded m X n matrix function & is said to be
badly approzimable if

@/l = nf{|® — Fll : F € H®(My,0)}.

We say that a matrix function ® € L*°(M,, ,,) is very badly approzimable if the zero
function 0 is a superoptimal approximant of ®.

The notion of superoptimal approximation can be extended to the case of operator-
valued functions. If H and K are Hilbert spaces, we denote by B(H, ) the space of
bounded linear operators from H to KC,

B(H) % B(H,H).

We can identify an infinite-dimensional separable Hilbert space with ¢2 and identify op-
erators on /2 with infinite matrices. Suppose that ® € L (B(¢?)), i.e., ® is a weakly
measurable bounded function that takes values in B(¢2). Then we can define a se-
quence {Q;};>0 in the same way as for finite matrix functions. However, in the case
of operator-valued functions we must consider the infinite sequence of the sets €2;. For
® € L>(B(?)), we say that a function F in H>(B(¢?)) is a superoptimal approzimant
of ® by bounded analytic operator functions if F' € [ >0 Q;.

Badly approximable and very badly approximable infinite matrix functions can be
defined in the same way as in the case of finite matrix functions.

Note that if ® is a matrix function of size m X oo or co X n, we can add to ® infinitely
many zero rows or zero columns and reduce the problem to the case of matrix functions
of size oo x oo.

The summary of earlier results. First of all, we mention that superoptimal approx-
imation is more natural in the case of matrix or operator functions, because it is unique
under mild and natural assumptions on the function. It was shown in [PYI] that if
& c (H*® +C)M,,,) (i-e., all entries of ® belong to H> + C), then ® has a unique su-
peroptimal approximation F by bounded analytic matrix functions. Moreover, in [PYT]
it was proved that

(1.2) 5;(®(¢) — F(¢)) =t;(®) for almost all { € T.

Later this result was extended in [T] (see also [Pell, [PT1]) to operator-valued functions
® for which the Hankel operator Hg is compact.

The proof given in [PY1] was based on certain special factorizations (thematic factor-
izations; see §4 of this paper for definitions). The approach in [T] was more geometric
and based on the notion of superoptimal weights.

The problem of describing the very badly approximable functions was posed in [PYT].
It follows from (I.2)) that if ® is a very badly approximable function in (H*+C)(M, »),
then the singular values s;(®(()) are constant for almost all ¢ € T. Moreover, in [PY]]
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it was shown that if, in addition to this, m < n and s,,—1(®({)) # 0 almost everywhere,
then the Toeplitz operator T.e : H?(C") — H?(C™) has dense range (if ® is a scalar
function, the latter condition is equivalent to the fact that ind 7 > 0). Note that the
Toeplitz and the Hankel operators whose symbols are matrix functions can be defined
in the same way as in the scalar case (see (II))). Obviously, this necessary condition is
equivalent to the condition Ker T« = {0}. In fact, the proof of necessity given in [PY1]
allows one to obtain a more general result: if ® is an arbitrary very badly approximable
function in (H* + C)(M,, ) and f € Ker Tzg-, then ®*f = 0.

On the other hand, in [PY1] an example of a continuous 2 x 2 function ® was given
such that so(®(¢)) =1, s1(®(¢)) = a < 1 for ¢ € T, and T4 is invertible, but ® is not
even badly approximable.

The very badly approximable matrix functions of class (H* + C)(M,, ) were char-
acterized in [PY1] algebraically, in terms of the so-called thematic factorizations.

Later, in [PT2] the above results of [PY1] were generalized to the broader context of
matrix functions ® such that the essential norm ||Hg||. of the Hankel operator Hg is less
than the smallest nonzero superoptimal singular value of ®. We call such ® admissible
matrix functions. In particular, if ® is an admissible very badly approximable m X n
matrix function, then the functions s;(®(z)) are constant almost everywhere on T and

KerTiq- = {f € H*(C") : ®*f = 0}.

In [AP], another algebraic characterization of the set of very badly approximable
admissible matrix functions was given in terms of canonical factorizations (see §5 for the
definition).

We refer the reader to the book [Pe2], which contains all the above information and
results on superoptimal approximation and very badly approximable functions.

In [PT3| we obtained a new criterion for an admissible matrix function to be very badly
approximable. While earlier criteria in terms of certain special factorizations are very
helpful in constructing very badly approximable functions and studying their properties,
the new one is more geometric and it is easier to use it to verify whether a given matrix
function is very badly approximable. This criterion was given in terms of families of
subspaces spanned by Schmidt vectors of the matrices ®(¢), ¢ € T.

Recall that if A is an m x n matrix and s is a singular value of A, then a nonzero
vector x € C" is called a Schmidt vector corresponding to s if A* Az = s%z.

Given a matrix function ® in L>*°(M,, ) and ¢ > 0, we considered the subspace

65?(( ) of C™ spanned by the Schmidt vectors of ®({) that correspond to the singular

values of ®(¢) that are greater than or equal to o. The subspaces GE;) (¢) are defined for
almost all ¢ € T. In [PT3] it was shown that if ® is an admissible very badly approximable

matrix function, then for each ¢ > 0 the family of subspaces 65}0)((), ¢ €T, is analytic,

i.e., there exist functions g1, ..., gy in H%(C") such that
(1.3) GSDU)(() = span{g1(¢),...,gx(¢)} for almost all ¢ € T.

The same analyticity condition must also be imposed on the transposed function ®°.
However, as was shown in [PT3], the analyticity conditions on ® and ®' together with
the earlier necessary conditions quoted above do not guarantee that & is very badly
approximable.

Nevertheless, it turns out that the above condition can be slightly modified to get a
necessary and sufficient condition. The main result of [PT3| is the following theorem.

Theorem. Let ® be an admissible matriz function. Then ® is very badly approximable
if and only if, for each ¢ > 0, equality (L3) holds for some functions gi,...,gr in
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KerTg. Moreover, this condition implies that ® is very badly approximable even without
the assumption that ® is admissible.

Note that in the case of a scalar function ¢ this condition means that ¢ has constant
modulus and KerT,, # {0}, i.e., our criterion is a natural generalization of the scalar
results discussed above.

The uniqueness problem for superoptimal approximation of operator functions (infinite
matrix functions) was studied in [T! [Pell, [PT1]. It was shown there that if the Hankel
operator Hg is compact, then ® has a unique superoptimal approximant among bounded
analytic operator functions. In [Pel] and [PTI1] uniqueness was obtained with the help
of partial thematic factorizations (see §4 of this paper). We also refer the reader to
the monograph [Pe2] for the above results on superoptimal approximation of operator
functions.

The purpose and outline of the paper. In this paper we study very badly approx-
imable operator functions. We consider the class of admissible operator functions. As in
the case of finite matrix functions, an operator function @ is said to be admissible if the
essential norm ||Hg||. of the Hankel operator Hg is less than each nonzero superoptimal
singular value of ®.

In §4 we consider partial thematic factorizations of admissible operator functions
(without the assumption of the compactness of He as was done in [Pel] and [PTI]).
In §5 we consider partial canonical factorizations of operator functions.

The main result of the paper is a criterion of very bad approximability (Theorem 6.1)
presented in §6. Essentially, it says that the theorem stated above is also true in the case
of operator functions.

However, it turns out that there is an important distinction between the case of finite
matrix functions and the case of infinite matrix functions. In the case of finite matrix
functions, if ® satisfies the hypotheses of the above theorem, then the zero function is the
only superoptimal approximant of ®. We show in this paper that in the case of infinite
matrix functions this is no longer true: under the hypotheses of the above theorem, ® must
be very badly approzimable, but it can have infinitely many superoptimal approzimants.

Note also that in the case of infinite matrix functions some proofs are considerably
more complicated than the proofs of the corresponding results for finite matrix functions
(see, e.g., the proofs of Theorems Bl and 5] given below).

In §2 we define inner, outer, and co-outer operator functions and prove a theorem
about inner-outer factorizations of co-outer operator functions.

In §3 we define balanced operator functions and prove that both inner and co-outer
functions with finitely many columns have a balanced completion.

§2. INNER AND OUTER OPERATOR FUNCTIONS

In this section we define inner, outer, and co-outer operator functions and prove that
the inner factor in the inner-outer factorization of a co-outer function with finitely many
columns must also be co-outer.

Let H and K be separable Hilbert spaces. We denote by H2(B(H,K)) the space of
analytic operator functions F' that take values in the space of bounded linear operators
from H to K and satisfy the following condition:

F(z)x € H*(K) for every = € H.

A function F in H2(B(H,K)) is said to be inner if F(C) is an isometric operator (i.e.,
F(¢)*F(¢) = I) for almost all ¢ € T. A function F in H2(B(H,K)) is outer if the set

{Fq: q is a polynomial in H*(H)}
is dense in H?(K).
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It is well known (see, e.g., [N]) that each function F in H2(B(H,K)) admits an inner-
outer factorization, i.e., there exists an inner operator function © and an outer operator
function G such that F = OG.

As mentioned in the Introduction, we are going to identify operator functions with
infinite matrix functions. We say that an infinite matrix function F' is co-outer if the
transposed function F' is outer.

Theorem 2.1. Let F be a co-outer operator function in H2(B(C?,¢?)), d < co. Suppose
that F' = OG, where © is an inner operator function and G is an outer operator function.
Then © is co-outer.

Proof. Suppose © € H>(B(C*,¢?)) and G € H?>(M,y). Since G is outer, it follows
that £k < d. Suppose that ©' = OQ, where O is an inner matrix function and Q is
an outer operator function. Since © is inner, it is easily seen that O has size k X k.
We have © = Q'OY. Then F = Q'O'G. Therefore, by the hypotheses of the theorem,
F' = G'OQ is an outer function. It follows that G* must be outer, so that k = d.
Clearly, G*OH> (Mg 4) must be dense in H*(My4). However, the determinants of all
matrix functions in G*OH> (M 4) must be divisible by det O, which is a scalar inner
function. Thus, det O is constant, whence O* = O~ € H*(My 4). This implies that O
is constant, and so © is co-outer. O

§3. BALANCED MATRIX FUNCTIONS

In this section we introduce the notion of a balanced unitary-valued function and
prove the existence of balanced completions for the inner and co-outer functions that
have finitely many columns.

Definition. A balanced infinite matriz function is a unitary-valued matrix function of
the form ( TO ), where T and © are inner and co-outer matrix functions.

If T has r columns, we say that the function ( T O ) is r-balanced. 1-balanced functions
are also called thematic matrixz functions.

We are going to prove that any inner matrix function with finitely many columns can
be completed to a balanced matrix function.
Let 7 be a positive integer, and let T be an inner matrix function in H*(C",¢?).

Consider the subspace £ f Ker Tx: of H?(¢?). Clearly, it is invariant under multiplica-
tion by z, and so there exists an inner matrix function © such that £ = © H?(K), where
K = £? or K = C™ for some positive m. The proof of the following theorem in the special
case of r = 1 can be found in [Pe2, Chapter 14, §18]. In the general case the proof is
algebraically more complicated. Note that a close result was obtained in [C]; see also
[H, Lecture IX].

Theorem 3.1. Let T and © be as above. Then © is co-outer and the matriz function
( TO ) is unitary-valued.

Before proceeding to the proof, we introduce a notion. Let

ai1 a12 T a1r
azi a2 to agy

Ar411 Ar412 Tt Ar41r
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be an (r + 1) x r matrix. For 1 < j <r 41, we put

a1 a1r
. Qi R P
aj = (—1)7 det g-11 g=1r
J . e .
a]+11 a]Jrlr
Ar411 et Ar41r

In other words, we multiply (—1)7 by the minor obtained from A by deleting the jth

row. The vector Aue & {aj }hi<j<rt1 is called the vector associated with A.

Proof. The proof of the fact that © is co-outer is exactly the same as in the case of r = 1;
see [Pe2, Chapter 14, Lemma 18.3]. Let us show that (T @) is unitary-valued. The
fact that (T @) takes isometric values almost everywhere on T follows immediately
from the definition of ©. To prove that it is unitary-valued, it suffices to show that
dim Ker ©%(¢) < r for almost all ¢ € T.

Let
Vo1 Vo2 - Vor
" V11 V12t Vir
| Y21 v22 - U2

Clearly, the matrix function Y has rank r almost everywhere on T. Without loss of
generality we may assume that

Vo1 Vo2 te Vor
V11 V12 te U1r
(3.1) det | Y21 vz o U | £
Ur—11 YUr—12 -+ Upr_1r

Consider the bounded analytic matrix function G defined in the following way:

a([)()] a([)l] a([)Q] a([)S]
a[lo] Oé[ll] 04[12] 04[13]
o ol el

G= [0] ’
oy 0 0
a0 0
o oY o
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where for £ > 0, the H°°-functions ayi], 0 < m < r, are the components of the vector
function Agi associated with the matrix function Al defined by

Vo1 Vo2 cee Vor
v11 V12 T U1ir
V21 V22 o V2r
AlFl —
Ur—11 Ur—-12 *° Ur_1r
Ur+k1l Urtk2 °° Urtkr

Note that a[ro] is nothing but the determinant on the left-hand side of (B]).

It is an elementary exercise in linear algebra to verify that T'G = 0. It follows that
G admits a factorization G = ©@Q), where @ is an H° matrix function. Hence, to verify
that dim Ker ©%(¢) < r, it suffices to show that dim Ker G*(¢) < r. Recall that, by
@), o!”(¢) # 0 for almost all ¢ € T. Assume that ¢ € T and ol”(¢) # 0. Suppose
that the vector x = {z;};>0 belongs to Ker G*(¢). If we look at the rth coordinate of

the vector G*({)x, we observe that oY ({)x, is uniquely determined by zg, 1, ..., Tr_1.
Since ol (¢) # 0, it follows that x, is uniquely determined by g, z1,...,z,—1. If we
look now at the next component of the vector G*(¢)x, we observe that x,, is uniquely
determined by zq,x1,...,x,, etc. This completes the proof. O

§4. PARTIAL THEMATIC FACTORIZATIONS

In the case where ® is an operator function such that the Hankel operator Hg is
compact and F € 4, partial thematic factorizations of ® — F were constructed in [Pel].
In this section we consider the more general case where ® is an admissible operator
function.

Suppose that @ is a function in L>°(B(¢?)) such that

(4.1) [Halle < || Hell,

and F' € H>®(B(£?)) is a best approximant of ®. Then Hg has a maximizing vector f,
and the function g = ||Hg || '2Hgs f is a maximizing vector of Hg:. The functions f and
g admit factorizations

f=1v1hv, ¢g=12hw,
where h is a scalar outer function, 9; and 5 are scalar inner functions, and v and w are
inner and co-outer column functions.
By Theorem Bl the column functions v and w have thematic (1-balanced) comple-
tions:
V= (v@) and W'= (wg)
The function ® — F' admits the following factorization:
o * tou 0 *
orow (0
where u = 20,02h/h and || ¥||z~ < to = to(®) = ||Ho|| (see [Pe2, Chapter 14, §18]).
Moreover, under the assumption (&I, 7, is Fredholm and ind T}, > 0.
Such factorizations are called partial thematic factorizations of order 1.

As in the case of finite matrix functions (see [PT2] or [Pe2, Chapter 14, §4]), the
following crucial inequality holds:

(4.2) [Hlle < [[Helle-
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Another important result that can be established in the same way as in the case of finite
matrix functions is that, under the assumption (@I]), the operator functions © and = are
left-invertible in H* (see [PT2] or [Pe2, Chapter 14, §4]).
A function ® satisfying (4] is badly approximable if and only if it admits a partial
thematic factorization of order 1:
* tOU 0 *
G
(the “if” part is true even without the assumption (Il)). Moreover, ® is very badly
approximable if and only if ¥ is very badly approximable.
If ® is admissible and Hg # 0, then, due to inequality ([@2]), we can apply the same
procedure to . If F' € 4, then ® — F admits a thematic factorization of order 2, i.e.,

tO’U,() 0 0
@FW*<(1) I/I(/)> 0 tiuy O ((1) V‘l)v*,
L 0 0 A 1

where V', Vi, W' W/ are thematic operator functions, ug and u; are scalar very badly
approximable functions such that |[Hy,[lc < 1, and ||Al|p-~ < ;.

If ® is admissible, we can continue this process and obtain a partial thematic factor-
ization of an arbitrary order.

In particular, an admissible operator function @ is very badly approximable if and
only if for each positive integer r it admits a partial thematic factorization of order r.

§5. PARTIAL CANONICAL FACTORIZATIONS

As in the case of finite matrix functions (see [PT3]), to obtain a geometric characteri-
zation of very badly approximable operator functions, it is more important to deal with
canonical factorizations rather than with thematic factorizations.

Theorem 5.1. Let ® be a matriz function in L>(B(¢?)) such that |He||. < ||Ha|, and
let r be the multiplicity of the superoptimal singular value to(®). Suppose that M is the
minimal shift-invariant subspace of H?(¢?) that contains all maximizing vectors of Hg.
Then M = YH?(C"), where Y is an inner and co-outer function of size oo X 7.

Proof. Since M is shift-invariant, it has the form M = YH?(K), where K is a separable
Hilbert space and T is an inner operator function. Since ||Hg|le < ||Ho||, it is easily seen
that the space of maximizing vectors of Hg is finite-dimensional, and so dim K < oo.
Put d = dim K and K = C¢.
We show that d > r. In [PYI] (see also Lemma 1.2 of [PY2]), in the case of finite

matrix functions of class H* + C' a finite sequence

0 0) (1 1 -1 -1

1( )7"'7f]£0)af1( )""7 ]51)7"'7fl(r )7"'7f]£:_1)
of maximizing vectors of Hg was constructed. It is easy to verify that it has the following
property:

: @) (A . . _
(5.1) I?gﬁ(dlmspan{fk] (C).Ogjgr—l,lgkgkj}—r.

This construction was generalized in [PTT] to the case of finite matrix functions ® satis-
fying the condition ||Hglle < ||[He|l and in [PT2] to the case of infinite matrix functions
® such that Hg is compact (see also Chapter 14 of [Pe2]). It can easily be verified that
exactly the same construction also works in the case of infinite matrix functions @ sat-
isfying the condition ||Hg|e < ||Hel|l and (5] holds. From (&), it follows immediately
that d > r.
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Let us now show that d < r. Let F' be a function in £2,.. Consider a partial canonical
factorization of ® — F'. It has the form

3 tot 0
oorom( W)

where 2J and U are infinite unitary-valued functions, 4 is an X r unitary-valued function,
and ||U||L = t, < to. It follows that the subspace spanned by the maximizing vectors
of (& — F)(¢) has dimension r for almost all ¢ € T.

For every function f € M the vector f(¢) is a maximizing vector of ®({) for almost
all ¢ € T (see Lemma 15.2 in Chapter 14 of [Pe2]; note that in [Pe2] the result is stated
for finite matrix functions, but the proof given there works for infinite matrix functions
t00). Now it is easy to check that if d > r, then the subspace spanned by the maximizing
vectors of (® — F)(¢) has dimension at least d.

It remains to show that Y is co-outer. Without loss of generality we may assume that
|®|lcc = |[Ha|| = 1. The subspace of H?(¢?) spanned by the maximizing vectors of Hg
must be finite-dimensional. Let f1,..., fs be a basis of this subspace, and let F' be the
matrix function whose columns are f1,..., fs. Consider the inner-outer factorization of
Ft:

F'=0aG,

where O is an inner matrix function of size s x k, k < s, and G is an outer matrix function
of size k x oco. Then
F =G0,
whence
(5.2) G'=G'0'0 = FO.
Since the functions f; are maximizing vectors of Hg, it follows that for almost all { € T
the vectors f;(¢) are maximizing vectors of ®(¢) and ®f; € H2 (¢?) (see [Pe2, Chapter

2, Theorem 2.3]). Thus for almost all ¢ € T, the restriction of ®({) to Range F({) is an
isometry and ®F € H? (B(C*,¢?)). Consequently,

dG' = FO € H2(B(C*,¢?)).
Suppose now that g is a column of G*. Then ®g € H?2 (¢?). Since
g(¢) € Range G*(¢) C Range F/(¢) for almost all ¢ € T,
it follows that
[2()g(O)llez = lg(C)lle>  almost everywhere on T.

Thus
[Hagl = [[P-2gl| = [|@g]l = llg],

and so all columns of G' are maximizing vectors of Hg. Since the columns of F' form
a basis in the space of maximizing vectors, formula (52)) implies that O is a constant
isometric matrix.

Clearly, M is the minimal invariant subspace of multiplication by z on H?(¢2?) that
contains the columns of F'. Consider the minimal invariant subspace M that contains
the columns of G'. Since F' = G*O' and O is a constant matrix, we have M C M.
On the other hand, the columns of G are maximizing vectors of Hg, and so M; C M.
Thus M1 =M.

Now it is easy to see that T is the inner factor of the inner-outer factorization of G*.
It follows now from Theorem 2] that T is co-outer. |
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Consider now the matrix function ®*. Let A/ be the shift-invariant subspace of H?(¢?)
spanned by the maximizing vectors of Hg:. By Theorem B A has the form QH?(C"),
where € is an inner and co-outer matrix function. By Theorem B.1] there exist inner and
co-outer matrix functions © and = such that
(5.3) VE(TO) and WE (QE)
are unitary-valued matrix functions.

The proof of the following result is exactly the same as the proof of Theorem 15.3 in
Chapter 14 of [Pe2] for finite matrix functions (see also [AP]).

Theorem 5.2. Let ® be a function in L°°(B(¢?)) such that |Hs|e < to = ||[Hs||. Letr
be the number of superoptimal singular values of ® equal to ty. Suppose that F' is a best
approximant for ® by analytic matriz functions. Then ® — F admits a factorization of
the form

k[ toU O «
(5.4) <I>—F—W< 0 \I/)V’
where V and W are given by [&3)), U is an r X r unitary-valued very badly approzimable
matriz function such that |Hylle < 1, and ¥ is a matriz function in L>(B(£?)) such
that ||¥||Le < to and ||Hy|| = t.(®) < ||[Hol||. Moreover, U is uniquely determined by
the choice of T and ) and does not depend on the choice of F.

As in the case of finite matrix functions, under the hypotheses of Theorem 5.2 the
following inequality holds:

(5.5) [Helle < [[Holle

This can be deduced from ([£2) in exactly the same way as in [AP] (see also Theorem
15.12 of Chapter 14 of [Pe2]).

Moreover, under the hypotheses of Theorem [5.2] the operator functions © and = in
BE3) are left-invertible in H*°. Again, this can be deduced from the same results for
partial thematic factorizations (see §4) in the same way as this was done in the case of
finite matrix functions in [AP] (see also [Pe2, Chapter 14, §5]). This left-invertibility
property of © and = is important in the main result of the next section.

The following theorem can be viewed as a converse to Theorem 5.2. These two the-
orems together give a characterization of the badly approximable matrix functions ®
satisfying the condition ||Hg|le < to = ||Hal||. Note however that we do not need this
condition to prove that the functions that admit a factorization of the form (54)) are badly
approximable. Moreover, in the following theorem we can also relax the assumptions on
U imposed in Theorem 5.2.

Theorem 5.3. Let ® be an infinite matriz function of the form

«( cU 0 *
(5.6) o =W ( 0 W)V,

where o > 0, V and W* are r-balanced matriz functions, U is an rxr unitary-valued ma-
triz function such that the shift-invariant subspace of H2(C") spanned by the maximizing
vectors of Hy coincides with H*(C"), and ||¥||oc < 0. Then ® is badly approzimable
and to(®) = - = t,_1(P) = 0. Moreover, ® is very badly approzimable if and only if ¥
is very badly approximable.

The proof of Theorem [5.3]is exactly the same as the proof of Theorem 15.7 of Chapter
14 of [Pe2] for finite matrix functions (see also [AP]).
Now, consider the sequence

to= o=ty g Sty ==ty g > >t ==t >
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of superoptimal singular values of ®. Let og > 01 > 03 > -+ - be the sequence of distinct
superoptimal singular values of @, i.e.,

op=to="-"+=tp-1, 01 =1y = =11, etc

If ||Hoplle < 01, we can apply Theorem [5.2] to the matrix function ¥. Now if ||Hg|le <
o9, then ||Hylle < o2 by ([&H), and so we can continue this process and obtain the
following result in exactly the same way as in the case of finite matrix functions in [Pe2,
Chapter 14, §15].

Theorem 5.4. Let ® be a function in L°°(B(¢?)) such that ||Hg|le < 0q—1. Let F be an
arbitrary matriz function in Q,,. Then ® — F admits o factorization

O’oUo 0 0 0
0 0'1U1 0 0
(5.7) —F =Wy Wi - : Va1 Vo,
0 0 Ud—lUd—l 0
0 0 0 Y

where the Uj are (1j41—71;) X (rj41—7;) very badly approzimable unitary-valued functions
such that ||Hy,ll. < 1,

I.. 0 I, O .
e J M — J v <73<d-—
V; ( 0 Vj)andWJ ( 0 Wj)7 1<5j<d-1,

the ]>j and )/VVJt are (rj41 — rj)-balanced matriz functions, and ¥ is a matriz function
satisfying
”\IJHLOQ < brq_y and HH‘I’H <ty

Factorizations of the form (B.7) with the o;, U;, V;, and W; as in Theorem [5.4] are
called partial canonical factorizations (or partial canonical factorizations of order d).

Now we can state the following description of the very badly approximable matrix
functions.

Theorem 5.5. Let ® be an admissible function in the space L°°(B(¢?)). If ® is very
badly approximable, then for each d with nonzero c4_1 the matriz function ® admits a
partial canonical factorization of the form (B.7).

The proof of Theorem is exactly the same as in the case of finite matrix functions
treated in [Pe2l Chapter 14, §15] (see also [AP]). Finally, we state the converse to
Theorem [B.5] which is valid without the admissibility assumption.

Theorem 5.6. Let ® be a function in L>°(B(€?)) such that ® admits a partial canonical
factorization of the form (B.) whenever oq—1 > 0. Then ® is very badly approxzimable

and
o, »x<TmT
t%(@) — ) - )
05, T5 22 <Tjgg.

Example. As was mentioned in the Introduction, there is an important difference be-
tween the case of finite matrix functions and the case of infinite matrix functions. In the
case of finite matrix functions the hypotheses of Theorem guarantee that the zero
function is the only superoptimal approximant. It turns out that in the case of infinite
matrix functions this is not true. Consider the following example.

Let {u;};>0 be a sequence of scalar badly approximable functions such that

|u;(¢)] = 1 for almost all € T and ||Hy, |l < 1,
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and let {¢;};>0 be a decreasing sequence of positive numbers such that

hrn t]‘ > 0.

J—00
Consider the infinite matrix function
0 0 0 0

0 t()uO 0 0
o= 0 0 tu O
0

0 0 t2u2

Obviously, for every d € Z there is a constant unitary matrix Vg such that

tQUO 0 0 s 0 0
0 t1u1 0 tee 0 0
(5.8) o=V 0 0 tg_1uqg—1 O 0 e Vy.
0 o - 0 0o O
0 0 0 0 tdud

Clearly, the right-hand side of (B.8]) is a partial canonical factorization of ®, and Theorem
shows that ® is very badly approximable and t;(®) = t;.
On the other hand, if f is an arbitrary scalar function in H* with

[flloe < lim ¢
J—00

and

then

0 t()’uO 0 0
d—F = 0 0 t1u1 0 ,
0

and since, obviously,
Sj((q)_F)(C)):tja jEZJrv CGT,
it follows that F' is a superoptimal approximant of ®.

To make the conclusion that an admissible infinite matrix function has a unique su-
peroptimal approximant, we need the condition that

(5.9) lim t;(®) = 0.
j—oo
Indeed, if F; and F, belong to €2,., then we can consider partial thematic factorizations
of ® — F; and ® — F5 to see that
IFy = Ballos = [|(@ = 1) — (@ — Fb)||_ < 2t.(®).
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In particular, if both Fy and F, are superoptimal approximants, then Fy = F by (59).
However, if ® is admissible and satisfies (5.9)), then lim;_ .o, s;(He) = 0, and so Hg is
compact.

§6. VERY BADLY APPROXIMABLE FUNCTIONS

In this section we obtain a necessary and sufficient condition for an admissible infinite
matrix function to be very badly approximable. Let ® € L>°(B(¢?)). Put

As in the case of finite matrix functions, for ¢ > t.(®) we consider the subspace
Gg)(c ), which is the linear span of the Schmidt vectors of ®(¢{) that correspond to the

singular values of ®(() that are greater than or equal to o. The subspaces GEI,U)(C ) are
defined for almost all ¢ € T.

Definition. Let L(¢), ¢ € T, be a family of subspaces of £2 that is defined almost
everywhere on T. We say that functions &1,...,& in H2(€?) span the family L if L(¢) =
span{¢;(¢) : 1 < j <} for almost all ¢ € T.

In this section, we consider the following condition:

C) for each 0 > too(®), the family of subspaces G\ s analytic and spanned by
®
finitely many functions in Ker Tg.

As in the case of finite matrix functions (see [PT3]), it is easy to show that condition
(C) implies that the functions ¢ — s; (@(()), j € Z, are constant almost everywhere on
T.

The following theorem is the main result of this section.

Theorem 6.1. If ® is an admissible very badly approzimable matriz function in the
space L>°(B(£?)), then ® satisfies (C).

Conversely, if ® is an arbitrary function in L>(B({?)) that satisfies (C), then ® is
very badly approrimable.

Remark. As we have already mentioned, there is an important difference between the
case of finite matrix functions and the case of infinite matrix functions. In the case
of finite matrix functions condition (C) also implies that the zero function is the only
superoptimal approximant. In the case of infinite matrix functions this is not true.
Indeed, it is easy to see that the matrix function given in the example at the end of the
preceding section satisfies condition (C). However, it has infinitely many superoptimal
approximants.

The necessity of condition (C) can be obtained from Theorem in exactly the same
way as was done in [PT3], Theorem 4.1] in the case of finite matrix functions. On the
other hand, the proof of the sufficiency of (C) given in [PT3] works only for finite matrix
functions. It must be modified slightly to work in the case of infinite matrix functions.

Here we present a proof based on canonical factorizations. Note that the proof based
on superoptimal weights that was presented in §5 of [PT3| in the case of finite matrix
functions, also works (with obvious modifications).

Proof of the sufficiency of (C). Suppose that ® satisfies (C). As we have already ob-
served, the functions ¢ — s; (CP(C)), j € Z4, are constant almost everywhere on T.
Let

(6.1) og > 01> 09 > -
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be positive numbers (finitely many or infinitely many) such that for almost all ¢ € T, the
numbers (6.1)) are all nonzero distinet singular values of ®(¢). It suffices to prove that if
04—1 > 0, then ® admits a partial canonical factorization of order d. We prove this by
induction on d.

First, suppose that d = 1. Let r = dim GEI)UO)(C) for almost all ( € T. Obviously,

dim 6,(50)(( ) = r for almost all ¢ € T. We show that ® admits a factorization of the form
(58] with r-balanced functions V and W. It is easy to verify that a function & € H?(¢?)

is a maximizing vector of Hg if and only if 5 def ZHg€ is a maximizing vector of Hg:
(see [Pe2, Chapter 14, §2]). Let M be the minimal invariant subspace of multiplication
by z on H?(¢?) that contains all maximizing vectors of Hg, and let A be the minimal
invariant subspace of multiplication by z on H?(¢?) that contains all maximizing vectors
of H';I;.t .

By Theorem .11 there exist inner and co-outer functions Y and €2 in H>(B(C", (2))
such that M = YH?(C") and N' = OH?(C"). By Theorem B.I] there exist r-balanced
matrix functions ¥V and W* of the form

V:(T@) and Wt:(QE).

In exactly the same way as in the proof of Theorem 3.2 in [PT3], it can be shown that

® admits a factorization
_ * O'QU 0 *
=W ( 0o v ) Vv,

where U is an r X r unitary-valued matrix function. The fact that the shift-invariant
subspace spanned by the maximizing vectors of Hy is H2(C") is verified in the same way
as was done in the proof of Theorem 4.1 in [PT3].

In exactly the same way as in the proof of Theorem 4.1 in [PT3], we can show that
U satisfies condition (C). Clearly, for almost all ( € T, 01 > o2 > --- are all nonzero
distinct singular values of ¥(().

Suppose now that d > 1. By the inductive hypothesis, ¥ admits a partial canonical
factorization of order d — 1. Thus, ¢ admits a partial canonical factorization of order
d. |

Remarks on uniqueness. As was mentioned above, unlike the case of finite matrix func-
tions, in the infinite-dimensional case a very badly approximable function satisfying con-
dition (C) can have infinitely many superoptimal approximants. However, in certain
important cases the zero function is the only superoptimal approximant of a very badly
approximable function ®:

(i) if the Hankel operator Hg is compact, then ® has a unique superoptimal ap-
proximant (see [T), [Pell [PT1]), and so in this case (note that such functions ®
are automatically admissible) ® is very badly approximable if and only if condi-
tion (C) is fulfilled, and in this case the zero function is the only superoptimal
approximant of ®;

(ii) if rank ®(¢) is uniformly bounded for almost all ¢ € T (this happens, for exam-
ple, if @ has finitely many columns or rows), then the family of subspaces 651;7)
stabilizes and we have the situation similar to the case of finite matrix functions;
in this case, again, the zero function is the only superoptimal approximant of ®
provided ® satisfies condition (C);

(iii) if ® satisfies condition (C) and for almost all ( € T the subspaces 651)0)(0,
0 > too(®), span £2, then it is not hard to see that the zero function is the only
superoptimal approximant of ®.

We explain (iii) in more detail.
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Suppose ® satisfies condition (C), and let o, k > 0, be the decreasing sequence such
that for almost all ¢ € T, the oy are all nonzero distinct singular values of ®({) (we
have already mentioned that (C) implies that the singular values of ®(¢) are constant
for almost all ¢ € T).

In §5 of [PT3] it was shown that if F' is a superoptimal approximation of ®, then

(®(¢) — F(O)|857(¢) = ®(¢)|8FH (¢) for almost all ¢ € T

(this was done in [PT3]| for finite matrix functions, but the same proof also works in the
infinite-dimensional case). Thus if we assume that the subspaces 6((;")((:) span (2 for
almost all { € T, we obtain ® — F = ®, and so the zero function is the only superoptimal
approximant of ®.

§7. BADLY APPROXIMABLE OPERATOR FUNCTIONS

In [PT3] we obtained a description of the badly approximable matrix functions. Now
we can obtain the same result for operator functions.

Theorem 7.1. Let ® € L>(B((?)), and let ||Ha|le < ||®| L. If P is badly approzimable,
then

(1) [[2(O)llB(e2) is constant for almost all ¢ € T;
(i) there exists a function f in Ker Ty such that f(C) is a maximizing vector of ®(¢)
for almost all ¢ € T.

Conversely, if ® belongs to L°°(B(¢?)) and satisfies (i) and (ii), then ® is badly ap-
proximable.

The arguments are exactly the same as in the proof of Theorem 6.1 of [PT3].

Another result of §6 of [PT3] is a characterization of the set of badly approximable
functions @ such that ||Hg|le < ||®| L~ and 0 is the only best approximant of ®. We can
ask the same question in the case of infinite matrix functions. However, if ® € L>°(B(¢?))
and [[Holle < ||®||L>, then O cannot be the only best approximant. Indeed, if ® is a
badly approximable function satisfying ||Hgllc < [|®|r>, then by Theorem[B.3] it admits
a partial canonical factorization

«f ocU O «
@-W(O W)V

and ||[Hy| < o. Then there are infinitely many functions @ in H>(B(¢?)) such that
¥ — QL= < 0. Now it is easy to verify (see Theorem 1.8 in Chapter 14 of [Pe2]) that

=Aat oU 0 "

o zao—w (T 0 )

where © and Z are as in (53). Thus ® has infinitely many best approximants.
However, we still can obtain a sufficient condition for a badly approximable operator

function to have a unique best approximant. Clearly, such a function ® cannot satisfy

the inequality ||Hglle < ||®|p~. It is convenient to normalize ® with the condition
@]z =1.

Theorem 7.2. Let ® € L>°(B(¢?)) be a function such that ®(¢) is an isometry for almost
all ¢ € T or @*(¢) is an isometry for almost all { € T. Suppose that {f({) : f € Ker Ty}
is a dense subset of Ker ®(¢)* for almost all ( € T. Then ® is very badly approzimable
and the zero function is the only best approximant of ®.
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Proof. Clearly, the fact that ® is very badly approximable is an immediate consequence
of Theorem [Tl Let F be a best approximant of ®, and let ¥ = & — F'. Take f € Ker Tg.
Suppose that ®(() is a co-isometry for almost all ¢ € T. By assumption, f(¢) € Ker ®(¢)*
for almost all ( € T. Hence,

(7.1) 1RO SO =IO for almost all ¢ € T

(in the case when ®(() is an isometry the above identity is fulfilled automatically). Since
f € Ker Ty, we conclude that He f = ®f, and (1)) implies that

[Ho fllz=[2fl2 = [[fll2-
Since F' € H*°, we have Hy = Hy. In the chain of inequalities
I flle = [[Haofll2 = [|Hy fll2
<N¥fll2 <1l fllz < (112

all inequalities are, in fact, equalities; therefore
Vf=Hyf=Hof=2f.

Since the set {f(¢) : f € KerTp} is a dense subset of Ker ®(¢)* for almost all ¢ € T, we
see that

(7.2) P(¢)| Ker ®(¢)* = (¢)| Ker ®(¢)*  for almost all ¢ € T.

If ®(¢) is an isometry for almost all ¢ € T, then Ker ®(¢) is trivial, and & = V.
If ®(¢) is a co-isometry for almost all ¢ € T, then (C2)) implies that for almost all
¢ € T we have

(@(Q)z,y) = (¥(Q)z,y), =€ Ker®(()™, ye L’
Since ||¥]|s < 1, it follows that ®*(¢) = U*(¢) for almost all ¢ € T. O
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