THE SPECTRUM OF AN OPERATOR ON AN
INTERPOLATION SPACE

BY
JAMES D. STAFNEY

1. Introduction. There are two related problems solved in this paper. The first
problem is to describe the structure space of a Banach algebra obtained from two
given commutative Banach algebras by analytic interpolation. The solution to this
problem is given in Theorem 5.5, which is really the main theorem of the paper.
The second problem is to determine the spectrum of a bounded operator on a
Banach space that is obtained from two given Banach spaces by analytic inter-
polation. One observes that the spectrum of the operator is the structure space of a
related commutative Banach algebra, and then the previous result can be used.
The main theorems for the result on the spectrum of an operator are 6.7 and 6.10.
It turns out that the main theorem in §6, Theorem 6.7, gives an upper bound, a
containing set, for the spectrum of the operator on the interpolation space in terms
of the spectra of the operator on the given two spaces. This upper bound is the best
possible one that depends only on the given two spectra. Theorem 6.10 shows that
the upper bound can be improved if more is known about the operator. In §7 we
give an example, 7.3, to show that the bound in Theorem 6.7 need not be attained.
The example also shows that Theorem 6.10 is stronger than Theorem 6.7.

§§2, 3 and 4 are mainly lemmas and definitions needed in the later sections;
Theorem 2.7, which is a generalization of the three lines theorem due to Calderén,
will be an important tool. A similar-type generalization of the three lines theorem
is given in Lemma 5.3, which may also be of independent interest. In §2 we give
the definition of analytic interpolation, which was first introduced by A. P.
Calderdn at the conference on functional analysis in the memory of S. Banach,
in Warsaw, 1960; we also state several of the relevant properties of analytic inter-
polation. In §3 we introduce the notion of a RIS, which is essentially the way in
which two commutative Banach algebras must be related so that their structure
spaces interpolate in the natural manner. We also obtain some basic properties of
a RIS which are needed later. In order to obtain our main theorem it seems to be
necessary to compare analytic interpolation with what we call direct interpolation,
which we define in §4. The theorem of §4 contains results which are of use in §5.
This theorem would be elementary except for the fact that the proof requires
Caldero6n’s generalized three lines theorem mentioned above.
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Evidently, the results of this paper apply only in those situations where the
spaces involved are related by analytic interpolation. There are several papers
which are concerned with the problem of realizing a parametrized family of
Banach spaces as a family of spaces related by analytic interpolation. In particular,
Calderén gives some rather general results in this direction in §§13 and 14 of [2].
We also point out that results in [4], [S] and [6] are related to results in this paper
since the /, spaces are related by analytic interpolation.

2. The method of analytic interpolation. For the convenience of the reader we
use this section to state the definition of analytic interpolation precisely as it
appears in [2, p. 114] and to state several results appearing in [2]. Only Lemma 2.5
is new.

2.1. An interpolation pair (B°, BY) is a pair of complex Banach spaces B°, B!,
continuously embedded in a complex topological vector space V. If x is an element
of B!, i=0, 1, we denote its norm by |x|; or ||x| . If in B° N B* we introduce the
norm | x| g0z =max (|| x]o, | X|1), then B° N B! becomes a Banach space.

Similarly, if we consider the space B°+ B* and introduce in it the norm | x| g , 5
=inf [| y]o+ |z]|1], where the infimum is taken over all pairs y, z, y € B°, z€ B,
such that y+z=x, then B°+ B! also becomes a Banach space.

Since B° and B! are continuously embedded in ¥, it is evident that B° N B* and
B°+ B* are also continuously embedded in V.

Given an interpolation pair we consider functions f(£), é=s+it defined in the
strip 0<s =1 of the ¢-plane, with values in B°+ B* continuous and bounded with
respect to the norm of B°+ B' in 0<s=1 and analytic in 0<s<1, and such that
f(it) e B® is B°-continuous and tends to zero as |t| — oo, f(1+it) e B* is B'-
continuous and tends to zero as |¢| — co. In this linear space of functions which
we denote by #(B°, B') we introduce the norm

|£l# = max [sup [£GO)]o, sup | fCL+in)]].

Then & becomes a Banach space.

Given a real number s, 0Ss=<1, we consider the subspace B,=[B°, B!], of
B°+ B! defined by B,={x | x=£(s), fe #(B° B")} and introduce in it the norm
|x]s= x| 5,=inf || f] %, f(s)=x.We say that the space B, with norm || |, is obtained
by the method of analytic interpolation.

Throughout the paper D will denote the complex number ¢ with 0= Re (§)<1.
Let ¢ denote the subspace of # consisting of elements of the form f(£) =2, c,(£)x,
(n=1,2,..., N) where c,(£) is continuous on D, vanishes at infinity and is analytic
on the interior of D and where each x, is in B° N B,

For the convenience of the reader we state three lemmas from [2]. These lemmas
appear in §§9.2, 9.3 and 10.5, respectively.

2.2 LEMMA. 9 is dense in Z.
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2.3 LEMMA. B° N\ B! is dense in B,, 0<s<1.

2.4 LEMMA. Let (A, B) be an interpolation pair and suppose that A and B are
Banach algebras with the property that multiplications in A and B coincide in A N B.
Then A N B is a subalgebra of both A and B and for each s, 0<s< 1, and for x, y in
A N B we have

Ixyle £ Ixlclyle; € = [4, Bl

so that multiplication can be extended continuously to C, which then becomes a
Banach algebra.

2.5 LEMMA. For each x in B° " B* and 0<s<1,
Ixlls = inf{|fll& : f(s) = x, fe ¥}

Proof. Let x be in B® N B! and ¢ an arbitrary positive real number. The function
e~ x=f(£) is in ¥ and f(s)=x. It is clear from the definition of the norm | |,
that, for some g in the subspace A" of &, consisting of functions with value 0 at s,

If—gls < lxls+e.
We need the following proposition.
PROPOSITION. ¥ N A" is dense in A with respect to the norm of F restricted to N

We will first give a proof of the proposition and then continue with the proof of
the lemma. Let g be in A" and let r denote a conformal map of the interior of D
onto the circle |z| <1 such that r(s)=0. It is clear that r has a continuous extension
to the boundary of D so that the modulus on the boundary is 1. Let r denote the
extended function. Since g(s)=0 it is clear that g/r is in # By Lemma 2.2 there is
a g, in ¥ such that | g,—g/r| s <e. Since the modulus of r does not exceed 1,
|rg1—g| & <e. Since r(s)=0, rg, is in ¥ N A This proves the proposition.

Continuing with the proof of Lemma 2.5, we choose g, in N A" so that
lg—gil#<e. Since f—g, €%, (f—g)(s)=x and | f—g:|# <|x[s+2e, the proof
of the lemma is complete.

The following lemma is only a slight variation of [2, §4].

2.6 LeMMA. If T is a linear transformation on B° N B with operator norm M,
with respect to the norm | || restricted to B® N B, then the operator norm of T
with respect to || |s does not exceed M} ~*M3.

Proof. We have assumed that B® N B! is dense in both B® and B*. Let T, and T;
denote the unique bounded linear extensions of T to B° and B!, respectively.
Define an extension U of T to B°+ B! by U(x+y)=Tex+T,y, x€ B° ye B
One easily shows that U is a well-defined extension of T satisfying the conditions
of [2, §4]; thus, our conclusion follows from the latter.

The following theorem and its corollary are special cases of (ii) in [2, §9.4].
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2.7 THEOREM. For each real number s, 0<s <1, and each f in %,
@27.1) 1)l = sup | /G@)l5~* sup | /(L +ip)li

where the supremum in each case is taken over all real values of y.
2.8 CorOLLARY. For each x in B° N B* we have | x| < ||x]5~*||x[|$, 0<s< 1.

Proof. Let f,(w)=(e**")x, apply the previous theorem and let ¢ tend to 0 through
positive real values.

3. Definition and properties of a RIS. The purpose of this section is to introduce
the notion of a RIS (see 3.1) and to obtain some of the properties (3.2-3.5) which
will be needed in the rest of the paper. We begin, however, by recalling some facts
about commutative Banach algebras.

Let (4,| |) be a commutative Banach algebra with identity. From now on in
this paper the assumption of being a commutative Banach algebra will include
having an identity. We will let sp (a, 4) denote the spectrum of an element a in 4,
i.e., the set of complex numbers A such that Ae—a does not have an inverse in 4
(where e is the identity in A). Let r(a) denote the spectral radius, i.e., the radius of
the smallest circle with center 0 which contains sp (a, 4). Also, for a set E in the
complex plane, we let R(E) denote the rational functions with poles in the com-
plement of E. In case sp (a, A)< E, R,(E) will denote the algebra of elements f(a)
in A where fis in R(E) and f(a) is defined algebraically. In general, if fis an analytic
function on a neighborhood of sp (@, 4), we let f(a) denote the element of A
defined in the usual manner by a vector valued complex integral (see [7, Chapter
V]). Finally, by the structure space of 4 we mean the set of all nonzero multi-
plicative linear functionals ¢ on 4. The fact that the structure space has a natural
topology will not be used in this paper. We recall the following well-known facts.

(3.A.1) sp (a, A)={¢(a) : ¢ in the structure space of A4}.

(3.A.2) For each ain 4, lim, |a"|*'*=r(a).

(3.A.3) r(@=|a|, ac A.

(3.A.4) If f is analytic on a neighborhood of sp (a, A), then sp (f(a), 4)=
S(sp (a, 4)).

(3.A.5) sp (a, A)=sp (a, R,(sp (a, A))~) where R,(E)~ is the closure of R,(E)
in A.

(3.A.6) If U is an open set which contains sp (a, 4), there is a constant ¢ such
that | f(a)| = ¢ sup.ev | f(2)|, f analytic on U.

3.1 DeFINITION. Let (4o, | |o) and (4, | |;) be commutative Banach algebras
which are continuously embedded in a topological vector space W. Suppose that
there is an element x in A, N A, such that the sets E,=sp (x, 4,), k=0, 1, satisfy
the following conditions:

(3.1.1) E, is a subset of the interior of E,;
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(3.1.2) for each fin R(E,), f(x) is well defined, i.e., the same element of W is
obtained when f(x) is computed in 4, and in 4,;

(3.1.3) in A,, the set {f(x) : f € R(E,)} is dense.

When these conditions are met, we say that (4o, 4,, W, x) is a rational inter-
polation system (RIS).

In the remainder of this section, the notation will be that of 3.1. In particular,
(Ao, A4;) is an interpolation pair. We will let A;=[4,, 4;],, 0<s<1, and will let
M denote the norm of A,.

3.2 LEMMA. A,< A, and there is a constant c¢ such that

3.2.1) [¥lo £ c|ylss yeEA,
and
(322 M(y) € c|yl,, yed.

Also, R.(E,) is dense in A, with norm M,.

Proof. We first note that since E, is contained in the interior of E;, it follows
from (3.A.6) that for some constant c,

(323 If o = ¢ sup lf@)| 2 clf®)|,  feRE.

Let y € A,. Since R,(E,) is dense in 4,, we can choose a sequence f, in R(E,)
such that lim |f,(x)—y|, =0. By (3.2.3)

lf;t(x) "f m(x)lo < clf n(x) _f m(x)l 1

for all m, n, so there is a y, in A, such that |f,(x)—y,|, converges to 0. Since f(x)
converges to y and y, in the topology of W, y=y;; thus, y € 4, and |y|o=c|y|;-
This proves that 4,<A4, and (3.2.1). To prove (3.2.2) we consider functions
g:(&)=e*®?y for each positive e. Evidently, g, € #(4,, 4,) and

Ms(y) = 11_{13 “qs"f(Ao. A1) = clyll°

To prove the last assertion we note that by Lemma 2.3, 4, N 4, is dense in 4,
with respect to the norm M,. From what we have already shown, 4, =4, N 4,
and there is a constant ¢ such that M;<c| [, on 4,. Since by assumption R.(E,)
is dense in A, with respect to the norm | |,, R,(E;) must be dense in 4, with
respect to the norm M;. This completes the proof.

3.3 LeMMA. The multiplication on R.(E,) has a unique extension to A, making
(45, M) a commutative Banach algebra.

Proof. By 3.2, R.(E,) isdense in 4,, and R,(E,) is clearly a commutative algebra.
Therefore, if the multiplication on R,(E;) has an extension making (4,, M;) a
Banach algebra, then the extended multiplication must be commutative and unique.
The fact that there is an extension of the multiplication of the desired type follows
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from Lemma 2.4 if we can show that the multiplications agree on 4, N 4, and not
just on R(E,;). Let a, b be in Ay N A, and let ab and a O b denote the product in
the algebras 4, and A,, respectively. Since 4, < A4,, both ab and a © b are in A4,
Since R,(E,) is dense in 4, we can choose a,, b, in R,(E,) so that [a—a,|, <e and
|b—b,|, <& where & is some positive real number. By assumption, a,b, =a, © b,.
The following inequalities are now clear.

|ab—a O blo |ab—alb1+a1 O bl"'a O b'o
= Clab—a1b1l1+|a1 O] bl—a O] blo
é C(|¢1118+|b1|1e)+|a|068+|b1|ocs.

Since ¢ is arbitrary, we see that ab=a © b, so the multiplications agree on 4, N A4,.
This completes the proof.
We let H, denote the structure space of A,.

3.4 LeMMA. If z is an element in E, such that

(34.1) If(2)| £ M(f(x)), feR(E,

then the condition $(f(x))=f(2), f € R(E,) well defines ¢ as a function on R,(E,),
and ¢ has a unique extension in H..

Proof. Let f, g be elements of R(E,) such that f(x)=g(x) in 4, and 4,. Since
f—g is analytic on E,, it follows from the spectral mapping theorem that

sp ((F—)(%), 4e) = (f—8)sp (%, 4)), k=0, 1.

Therefore, since sp (0, 4,)={0}, f—g=0 on E,. This shows that ¢ is well defined
on R,(E,). If we let f be the rational function which is identically 1, then since
d(f(x))=f(z)=1 we see that ¢ is not identically 0. From this, the definition of ¢
and (3.4.1), we conclude that ¢ is a nonzero multiplicative linear functional on
R.(E,) which is continuous with respect to the norm M,. From the last assertion in
3.2 we know that R.(E,) is dense in 4, with norm M, so we conclude that ¢ has a
unique extension in H;. This completes the proof.

3.5 LEMMA. For each z in E, there is a unique X(z, -) in the structure space of A,
such that Mz, f(x))=f(2), f€ R(E,). Furthermore, for each y in A, the map
z — Mz, y) is continuous on E; and analytic on the interior of E,. Also, for each y in
VAl and z in E09 |A(Z, y)l é I.V|o

Proof. For each z in E, we define A,(z, -) by the condition A(z, f)) =1,
f € R(E,). By the same argument that is used in the proof of 3.4, we conclude that"
Ay(z, -) is a well-defined nonzero multiplicative linear functional on R,(E,). Since
R,(E,;) is dense in 4, and

If(z)l é If(x)ll’ fE R(El)’

Ai(z, -) has a unique extension A(z, ) in the structure space of 4,. Now let y be an
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element in A4,. There is a sequence f, in R,(E,) such that | f,(x)—y|, converges to 0.
Therefore, for each value of z in E;,

Mz, y) = li’I.n Az, fa(x))
Since each linear functional A(z, -) has norm 1, we have

@ —fu@)| S () —fa®),  z€Ey; mn=12,....

From the above observations, we see that A(z, y) is the uniform limit of the
functions f,(z) on E,. This proves the second assertion of the lemma.
If z € E,, then |f(2)| £ |f(x)|o, f € R(E,). Since f(z)=A(z, f(x)) we have that

A, fG)] 2 [f)lo,  fe R(E).

If y € A,, then there is a sequence f, in R(E;) such that |f,(x)—y|, converges to 0.
By 3.2 |fu(x)|o converges to |y|o. Since A(z, -) is continuous on A;, A(z, f(x))
converges to A(z, y) as n— co. This shows that |A(z, y)| <|y|o, which completes
the proof of the lemma.

4. Direct interpolation. In order to prove our main theorem in the next section,
it is necessary to consider what we will call direct interpolation. This interpolation
formula is not new; it appears, for example, in [1, p. 470]. In the process of proving
our main theorem, we will make some comparisons between analytic interpolation
and direct interpolation; these comparisons are interesting in themselves. To avoid
further notation, we will define direct interpolation for our special situation.

Let (4o, A1, W, x) be a RIS as defined in (3.1). For each real number s, 0<s<1,
we define the norm N, or N on 4,=A4, N A, as follows: for each a in 4,

N@ = infz |a;]5°laylg
7

where the inf is taken over all finite sums a=3, a;, a, € 4;. As we shall see in the
next proposition, 4, becomes a normed algebra with the norm N. We will let X,
or K denote the structure space of this algebra.

4.1. THEOREM.

(4.1.1) N is an algebra norm on A, and N(1)=1.

(4.1.2) N is the unique maximal norm on A, such that N(a)<|a|3~*|als, a € 4,.

(4.1.3) M(@@)=<N(), ac A,.

(4.1.4) If z is an element in E, such that |f(z)| < N (f(x)), f€ R(E,), then the
condition $(f(x))=f(2), f € R(E,) well defines ¢ as a function on R,(E,), and ¢ has a
unique extension in K.

Proof. To prove (4.1.1) let a and b be in 4, and suppose that > a, and 3 b,
are finite sums which are equal to a and b, respectively. Suppose that

N@)+e 2 Z la,[5°|ayl3,
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and similarly for b, where ¢ is an arbitrary positive real number. Then,

NU+8) £ 2, lalb*lasls + 2, [Beld=*|buls < 26+ N(a)+N(d)
and

N(@b) £ D labili~*labils
< S (ajlolBilo)t ~*(ayl1]Bel2) < (N(@)+ )N B)+e).

For each complex number z, N(za)=|z|N(a). From Lemma 3.2 we conclude that,
for some positive real number r, N(a) 2 r |a|o, a € A,. These observations show that
A; with norm N is a complex normed algebra. Since it is clear that N(1)<1, it
follows that N(1)=1. This proves (4.1.1). To prove (4.1.2) suppose that | | is a
norm on A, satisfying the conditions in (4.1.2). Then,

lal = 2 lajll = 3 lajls~*lajls < N(@)+e.

This proves (4.1.2).

Consider (4.1.3). If we take B* to be 4, in 2.8 and a in 4, =4, N A,, we have
that M(a) < |a|3™ °|al;. Since by (4.1.2), N is the maximal norm with this property,
we can conclude (4.1.3).

Using the same argument as in Lemma 3.4, we conclude that ¢ is a well-defined
multiplicative linear functional on R,(E,) which is continuous with respect to the
norm N,. From Lemma 3.2 and the definition of N, it is clear that there is a constant
ry such that N(a)<r|a|,, a € 4. Since R, (E,) is dense in .4, with respect to the
norm | |, it is also dense with respect to the norm N. From these observations
we can conclude that ¢ has a unique extension in K;. This completes the proof of
the theorem.

S. The structure spaces of the interpolated algebras. The main purpose of this
section is to prove the main theorem of the paper, Theorem 5.5. This theorem gives
a precise formula for the structure space of a Banach algebra obtained from the
two Banach algebras in a RIS by analytic interpolation. The formula involves the
structure spaces of the two given algebras and a harmonic function related to these
structure spaces.

5.1 DEFINITION. Let E,, E; be sets in the plane and w a function defined on E,
such that the following conditions are satisfied: (i) E, is a subset of the interior of
E, and the interior of E; is connected; (ii) w is continuous on E; ; (iii) E, is the zero
set of w; (iv) w=1 on B,, the boundary of E,; and, (v) w is harmonic on U, the
complement of E, in the interior of E,. When these conditions are met, we call
(Eo, E,, w) a harmonic triple.

We note the following.

5.2 PROPOSITION. For 0<s<1, {z: w(z)<s} is an open set with boundary

{z : w(2)=s}.
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Before taking up the main theorem, we will prove the following lemma, which is,
perhaps, of some interest in itself. The lemma can be regarded as a generalization
of the three lines theorem (see e.g. [3, p. 520]), in which a different norm is assigned
to each line Re (¢)=s. For notation, let D denote the set of complex numbers £
with 0<Re (£) <1 and let y, denote the subset Re (§)=k, k=0, 1. We will let ¢,
denote the class of functions f(z, £) such that f is continuous on E, x D, vanishes
at infinity and is analytic on the interior of E; x D.

5.3 LeMMA. For each f in 9,
sup |f(z,9)| = sup |f(z,i)|*™° sup |f(z, 1+ir)]".
w(2)Ss 2€Ep; treal 2€E;; t real

Proof. Let R denote the subset of E; x D consisting of pairs (z, £) such that
w(z)=Re (¢) (é=s+it). Let w, be the function on E; x D defined by w,(z, £)
=4(w(2)+s) and let ¢=(1—w,) log my+w, log m,, where m, and m, are the
maximum values that |f| assumes on E,xy, and B, X y,, respectively. Since the
function ffe® is continuous and vanishes at infinity on the locally compact space
R, |f]e®| assumes its maximum on R.

We will prove the following

5.4 PROPOSITION. There is a point (zy, £1) in Eq Xy, U E; Xy, such that

1f(z, O)/exp [$(z, H]| = |f(z1, Ev)/exp [$(zs, €]
for all (z, ¢) in R.

Let us first complete the proof of the lemma using this proposition. Evidently,
¢=log m, on E, Xy, and ¢=log m, on B, xy;. We conclude from the proposition
that |f/e?| <1 on R. Therefore, for a pair (z, £) in R such that w(z)=Re (§)=s

(0<s<1) we have

|f(z, )| < exp [¢(z, &)] = m§~*m}.

Since f'is analytic on the set w(z) <s and the region w(z) <s has boundary w(z)=s,
we conclude that the last inequality above is valid for all points (z, £) in E, x D such
that w(z) <Re (¢). This establishes the conclusion of the lemma. We now turn to
the proof of the proposition.

To prove the proposition suppose |f/e®| does not assume its maximum over R
on the set Eyxy, U E; Xy, and let (zo, &) be a point where the maximum is
assumed. In particular, the maximum #0. On the set R we have w,(z, £)=w(2),
s0 ¢(z, £)=a+bw(z), (z, £) € R, for some real numbers a and b. Let  be the
harmonic conjugate of w at the point z, such that ¥(z,)=t, (£, =s,+it, and
é=s+it). Then the function h=w+i is analytic at zo, h(zo)=¢, and (z, h(2)) is
in R for z in some neighborhood of z,. Since f is analytic in both variables in a
neighborhood of (z,, &), we conclude that the function

(5.4.1) f(z, h(2)/exp [a+bh(2)]
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is analytic in a neighborhood of z, and its modulus agrees with the modulus of
fle® at the points (z, A(z)), which lie in R. Therefore, the function (5.4.1) is constant
and the modulus of the constant is the modulus of f/e® evaluated at (z,, &,). Now
let «(u) be a continuous complex-valued function on 0<u# =<1 such that «(0)=z,,
o(u) € Ufor 0<u<1 and «(1) € B;. Let h; be a continuation of A along the curve «
in the direction of increasing . This is possible since w is harmonic at each point
o(u), 0Su<1. We note that w(z)=Re h,(z) for z in the domain of h,, since this
equation is valid in some neighborhood of z, Since the curve («(u), h;(x(1))),
0=u<1, lies in the interior of E, x D, fis analytic on a neighborhood of this curve
and we conclude that

(5.4.2) [z, h(2))/exp [a+bhy(2)]

is a continuation of the function (5.4.1) along the curve «. This means, of course,
that (5.4.2) is constant. Since f vanishes at infinity, Im A,(z) is bounded, so we can
choose a sequence u;, 0 <u; <1, which converges to 1 and such that the sequence
(c(1,), hy((u))) converges to some point, say (z, £;), in B; X y;. Since fand ¢ are
continuous on E; x D, we conclude from our observations that

|f(z1, €1)/exp [$(z1, €] = li;n f(e(wy), ha(auy)))/exp [a+ beo(e(w)))]|
= lign | fe(wy), ha(ouy)))/exp [a-+bhy(e(uy))]|
= |f(zo, €0)/exp [$(20, £0)]|-

This contradiction completes the proof of the proposition.
We now turn to our main theorem.

5.5 THEOREM. Suppose that (E,, E,, w) is a harmonic triple, that Ey=sp (x, Ao)
and that E,=sp (x, A,) where (Ao, A1, W, x) is a RIS (see 3.1). If (5.5.2) implies
(5.5.3) and 0<s<1, then the following conditions on a complex number z' are
equivalent:

(5.5.1) there exists a ¢ in K, such that f(z')=¢(f(x)) for all f in R(E,);

(5.5.2) 2’ isin E, and

If(z)| = sup |f(2)|*~* sup |f(2)I°
2€Eg 2€E;
Sor all fin R(E,);
(5.5.3) w(z')<s;
(5.5.4) Z' isin E, and
gz, 5)| = max sup |q(z, k+if)|

k=0, 1 2€Ey; t rea
forallqin %,;

(5.5.5) there exists a ¢ in H, such that f(z")=¢(f(x)) for all f in R(E,).

5.6 COMMENT. We conjecture that with the hypothesis of Theorem 5.5, (5.5.2)
implies (5.5.3); however, we have not been able to prove this. But, we can deduce
(5.5.3) from (5.5.2) if we further restrict E, and E;. This is the purpose of our next
lemma.
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5.7 LEMMA. Suppose that E, and E, are compact sets such that there exist an
analytic function F on a connected open set V and positive real numbers r, and r,
(ro<ry) such that E,={z €V : |F(z)| =ry}, k=0, 1. Let w(z)=0 for z in E, and

log | F(z)] —log ro
log r,—logr,

w(z) = > ZE El\EO'

Then (E,, E,, w) is a harmonic triple and (5.5.2) implies (5.5.3).

Proof. The fact that (E,, E;, ) is a harmonic triple is clear. From (5.5.2) and
Runge’s theorem we see that |F(z')| <r} °r§; and from this we conclude that
w(Z)<s.

Proof of Theorem 5.5. If 2z’ satisfies (5.5.1), then for each fin R(E,) we have

@) = /" @) = [$("C)™ = N ()M

From (4.1.2) we know that the last term does not exceed

(" @5/ D™

This last expression, as a consequence of the spectral radius formula for Banach
algebras, converges to

P(f(x)’ At p(f(x), 4,)°

where p(f(x), 4,) denotes the spectral radius of f(x) as an element in 4. From the
spectral mapping theorem we have that

P(f(X), Ak) = stuEl: lf(Z)l, k= 0, 1.

Our observations clearly yield (5.5.2).

That (5.5.2) implies (5.5.3) is part of our hypothesis. It follows from Lemma 5.3
that (5.5.3) implies (5.5.4).

To prove that (5.5.4) implies (5.5.5) we suppose that z’ satisfies (5.5.4). For each
z in E, let X(z, -) denote the element of the structure space of 4, as described in
Lemma 3.4. So, A(z, f(x))=f(2), f € R(E,), and the function (-, y), for each yin 4,,
is continuous on E,; and analytic on the interior of E,. Let y be an element in 4,
and £ a positive real number. By taking (4,, 4,) as the interpolation pair in
Lemma 2.5 and noting that 4, =4, N 4,, we can choose ¢ in ¥, q(&)=>. c(é)y,
(=12,...,N), so that g(s)=y and |q|s < M,(y)+e. The function Az, g(£))
=2 ¢(€)A(z, y;) is in the class ;. From (5.5.4), Lemma 3.5 and the above observa-
tions we obtain the following inequalities.

I, )| = N, g(s)| S max sup sup [Nz, qlk+in))|

k=0,1 treal zeEj

< max sup lgk+it)]. = |qlls = M(y)+e.

From this we see that A(z’, -) is a nonzero multiplicative linear functional on 4,
which is bounded with respect to the norm M,. From Lemma 2.2 we know that 4,
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is dense in 4, so A(z’, -) has a unique extension ¢ in H,. For each fin R(E,),
$(f(x)=A(Z, f(x))=f(2"). This establishes (5.5.5).

Finally, we will show that (5.5.5) implies (5.5.1). Let ¢ correspond to z' as in
(5.5.5). From the fact that ¢(f(x)) is in sp (f(x), 4,) and (4.1.3), we conclude that
the inequalities

/@) = [$(f)] = M(f(x)) < N(f(x))

are valid for all fin R(E,;). We conclude from (4.1.4) that there is an element ¢,
in K such that f(z") =¢,(f(x)), f € R(E,). This completes the proof of Theorem 5.5.

6. The spectrum of an operator on an interpolation space. The purpose of this
section is to obtain an upper bound for the spectrum of an operator on an inter-
polation space in terms of its spectra relative to the two given spaces. Theorem 6.7
is the main result. Corollaries 6.8 and 6.9 combine 6.7 and 5.5 to get precise
formulas for the upper bounds. Theorem 6.10 is a refinement of Theorem 6.7.
For notation, if T is a linear transformation on a complex vector space X which is
bounded with respect to a norm | | on X, then we let sp (7, X, | |) denote the
spectrum of T as an element of the Banach algebra of bounded operators on X
with respect to the norm | |.

6.1 DErINITION. Let (B° B') be an interpolation pair with associated ¥ as
defined in 2.1 and assume that B° N B* is dense in B° and B*. Let T be a linear
transformation on B® N B! which is bounded with respect to the norms of B° and
B! restricted to B° N B!. For convenience, we let E, denote sp (T, B° N B, || &)
we assume that

(6.1.1) one of the sets E, and E, is contained in the interior of the other. When
these conditions are met we say that T is an interpolation operator with respect to
the interpolation pair (B°, B*).

For normed linear spaces B and C we let O(B, C) denote the Banach space of
bounded linear transformations from B into C, and we use O(B) in place of O(B, B).
The norm in each case is the operator norm.

6.2 DEFINITION. Let A, be the commutative Banach algebra obtained by taking
the closure of the algebra {f(T) : f € R(E,)} in O(B,). Let W=0(B° N B*, B°+ BY)
with the uniform topology. Each operator U in A4, clearly determines an element
U~ in W, where U~ is the restriction of U to B° N B!; furthermore, since B° N B!
is dense in B*, the map U— U~ is clearly continuous and 1-1. Thus, we can
consider 4, and A4, as continuously embedded in W. From Proposition 6.3 we
know that either (4o, 4;, W, T) or (4,, 4o, W, T) is a RIS, and since [4,, 4,];
=[A1, Aol -; it follows from Lemma 3.3 that 4,=[4,, 4,]; is a commutative
Banach algebra. We call the structure space H, of A the structure space associated
with T.

6.3 PROPOSITION. If E, is contained in the interior of E., then (Ao, A1, W, T) is
a RIS. If E, is contained in the interior of E,, then (4,, Ay, W, T) is a RIS.
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The proof is an easy consequence of the definitions of 4, and 4, and the obvious
fact that E,=sp (T, 4,), k=0, 1.

6.4 CoMMENT. In the definition of a RIS it is assumed that sp (x, 4,) is contained
in the interior of sp (x, 4,). This apparent asymmetry in the definition is usually
not troublesome; for if the spectrum of x with respect to one of the algebras 4,
and A, is contained in the interior of the spectrum of the other, then we can take
the first algebra in (Ao, 45, V, x) to correspond to the smaller spectrum. We
allowed this apparent asymmetry (actually, by using some more notation and
conventions, this asymmetric condition could be eliminated from the definitions
of a RIS without affecting the results) for notational convenience. However, it
turns out that in Theorem 6.10 and §7 we cannot choose notation so that the first
algebra in (4o, 4;, W, T) has the smaller associated spectrum, so we have not
insisted in Definition 6.1 that E, is contained in the interior of E,. This causes
only a slight inconvenience when we apply the results about RIS’s in the next
lemmas.

Throughout this section T will denote an operator satisfying 6.1. We will use
the notation in Definitions 6.1 and 6.2 to denote the various objects associated
with T in these definitions. We let | | and M, denote the norms of the spaces
B,=[B° B'], and A,=[A,, 4];, respectively. For each a in 4, N A4, let J(a)
denote the operator norm of a with respect to the norm | |, restricted to B N B.

6.5 LEMMA. T is bounded with respect to the norm || |, on B® N B* and
sp(T,B°N B, | |, < EoV Ey.

Proof. The first assertion follows from [2, 4, p. 115]. If A is in the complement
of Ey U E,, then the operator A/— T (I being the identity operator on B® N BY) has

an inverse which is a bounded operator with respect to the norms | [o,and | |,
on B° N B; thus, from [2, 4, p. 115] we conclude that this inverse is also bounded
with respect to the norm | |;, on B° N B, This shows that A is not in

sp(T,B°N B, | |y,
which completes the proof.
6.6 LEMMA. J,S M, on Ay N A;.

Proof. Let a be in 4, N A,. Choose x in B° N B! so that ||x|,=1 and J(a)
< |lax| s+, where ¢ is a positive real number. From the definition of | |, we can
choose ¢, in # (B B*) so that

q:(s) =x  and lg:ll# 0,5 = [|x]s+e.
By Lemma 2.5 we can choose ¢ in 9(4,, 4;) so that

gs)=a and  |qlzuyay S Ma)+e.
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By definition of ¢, g has the form q(¢)=> c{(é)a; (j=1,..., N), where, in par-
ticular, each q, is in 4, N A;. An easy computation shows that each element of
Ay N A4, is bounded with respect to the norm of B°+ B restricted to B° N B.
We conclude from our observations that g(£)q,(¢) is a function in F(B°, B").
Furthermore,

lax|ls £ ll9g:]|#@0.51 < anf(Ao.Al)"‘h||f<s°,31> < (M) +e)(1+e).

This completes the proof.

A simple argument shows that any nonzero multiplicative linear functional on
R(E) is of the form f— f(z) for some z in E. From Lemma 3.2 we know that
R.(E,) is dense in A4, with respect to the norm M,. From these two observations it
is clear that H, is put in 1-1 correspondence with a subset of complex numbers by
the map ¢ — z where ¢(f(x)) =f(2), f € R(E;). We will assume this identification in
the remainder of this section without further discussion.

6.7 Tueorem. sp (T, B° N B, | |)<H,.

Proof. As in the proof of Lemma 6.6 we may assume that E, is contained in the
interior of E,, for if 4, A; and B,, B, are interchanged, then | | is replaced by
| [li-s and H; is replaced by H;_;, so the conclusion remains valid. From our
assumption we have that (4, 4;, W, T) is a RIS.

Suppose that zisin sp (7, B° N BY, | ||,) and that fis in R(E, U E,). By Lemma
6.5 zis in E, U E,. Since fis analytic on sp (T, B° N B, | |,) it follows from the
spectral mapping theorem [3, p. 569] that f(z) € sp (f(T), B N B, || |). There-
fore, | f(z)| SJJ(f(T)). Each such f(T) is in Ay N A;, so combining this last inequality
with Lemma 6.6 we have

(6.7.1) /@] = M(f(T)), feR(EV E).

As we have already seen, (4o, 4;, W, T) is a RIS, so it follows from (6.5.1) and
Lemma 3.4 that z € H,, which completes the proof.

The following corollaries are immediate consequences of Theorem 5.5 and
Theorem 6.7.

6.8 COROLLARY. If, in addition to the assumptions of Theorem 6.7, there is a
function  such that (E,, E,, ) is a harmonic triple and (5.5.2) = (5.5.3), then

sp(T,B°N B, | | <{z€E;: w(2) £ s}.

6.9 COROLLARY. If, in addition to the assumptions of Theorem 6.1, the sets E,
and E; are determined by a function F as in Lemma 5.7, then
sp(T,B°N B, | ||)<{zeV:|F@)| s r5~°ri}.

We will now use Theorem 6.7 to obtain a stronger theorem of the same type.
For each T-invariant subspace X of B° N B, let E,(X) denote the set

sp(T|X, X, | [»-
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If X* denotes the closure of X in B¥ (k=0, 1), then since X° and X* are continu-
ously embedded in ¥V, (X°, X'!)is an interpolation pair. There is no loss in generality
in assuming that X=X° n X*. If we further assume that one of the sets Eq(X),
E,(X) is contained in the interior of the other, then T'| X is an interpolation operator
with respect to the interpolation pair (X° X*). Under these conditions we let
H,(X) denote the structure space associated with 7| X as in (6.2).

6.10 THEOREM. Suppose that B° N B! is the direct sum of T-invariant subspaces
X; (j=1,2,...,n) such that for each j the projection P; of B° N B! onto X, satisfies
the conditions ||Px|,=c|x|s k=0, 1; x € B® N B! (c is a constant). If for each j
one of the sets Eo(X;) and E:(X)) is contained in the interior of the other, then

(LB NBL| ) U HX).

Proof. From the fact that each P; is bounded with respect to the norms | |,
| [l. one can easily see that Py([B°, B'])=[X;, X}], and that the norm | |,
restricted to P,([B°, B'],) is equivalent to the norm of [X?, X}'],. We conclude from
Theorem 6.7 that

(6'101) sp (TlX!’ Xh " "s) < HS(XI)! j = 1, 2: cen

From the assumptions on P, and [2, 4, p. 115] we conclude that P, is a bounded
operator with respect to the norm | |; on B° N B!; consequently, one easily sees
that sp (T, B° N B, | |,) is the union (over j) of the sets which appear on the
left-hand side of (6.10.1). This completes the proof.

7. An example related to the main theorem. The purpose of this section is to
show that containment in Theorem 6.7 may be proper. Our result is 7.3. We first
introduce some notation and prove a lemma. For each positive real number r
and for 1 <p <o, let H(r, p) denote the completion of the complex polynomials f

with respect to the norm
2n 1/p
( f Lf(re)]? de) .
0

For convenience, we let ro, r; be two positive real numbers and p,, p; numbers
with 1 < p,, p; <co. If we take V' to be H(u, 1), where u is a positive real number <
both ry and ry, (H(ro, po), H(r1, p1)) is an interpolation pair. Let

Cs = [H(ro’ Po), H(rl’ pl)]rn Bs = [H(l’ Po): H(l, pl)]s-
7.1 LeMMA. For 0<s<1 we have C;=H(r, p), where 1/p=(1—s5)/po+S5/p, and

r=rg=rs.

Proof. For each polynomial fand each complex number ¢=s+it, 0Ss<1, we
let T, f denote the polynomial with value f(r§~1r; °z) at z, where z is an arbitrary
complex number. We need the following proposition.

7.2 PROPOSITION. For each polynomial f, |T.f|c,=|f]s,
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We first prove the lemma and then the proposition. If we let L, denote the class
of functions f(e'®) such that [3" |f(e)|? df<oo, then it follows from the well-
known theorem of M. Riesz (e.g., see [8, p. 151]) that H(1, p) has a complementary
subspace in L,, 1 <p<oo. From this and the elementary fact that analytic inter-
polation distributes over direct sums in the Banach space sense, we see that
H(1, p)=B, and the norms are equivalent. From this and the proposition we have
that for each polynomial f,

(7.2.1) Ifle, = 175 s, ~ 175 flra,m = 1flaen

where a~ b means that a/b is between two fixed positive real numbers. One of the
spaces H(ro, po), H(ry, p1), call it D, is contained in the other. Let E denote the
other space. It is easy to see that for some constant k, | [g=k| |, on D.
From this and the definition of analytic interpolation it is clear that | |c, k|| |»
on D. Since the polynomials are dense in D with respect to | | and D is dense
in C, with respect to | | ¢, by Lemma 2.3, we see that the polynomials are dense
in C; with respect to |  ||¢,. The polynomials are also dense in H(r, p). From these
observations and (7.2.1) we conclude that C;= H(r, p).

To prove the proposition let f be a polynomial and ¢ a positive real number.
We first show that there is a g(¢) (¢=s+it), 0=s=<1, of the form q(&)=> c.(&)f»
such that: each ¢, is continuous on 0 <s=<1, analytic on the interior, vanishes at
infinity; each f, is a polynomial; ¢(s)=f; and | f]|c, +¢2 |g]#, where

F = F(H(ro, po), H(r1, p1))-

To see this first choose g, in ¥ so that g,(s)=fand | f/ ¢, +¢/22 ||, | #. By definition
of 9, q:(§)=3 c.(é)x, (n=1, ..., N), where, in particular, each x, is in D. Since
the polynomials are dense in D we can choose polynomials f, so that

2 le®l Ixa—filo < ¢4k,  0<s <1
Let g denote the polynomial > ¢,(s)(x,—f,). For sufficiently small 5 it is clear
that the function
q(f) = Z cn(g)f;‘_*_en({—s)’g

has the desired properties.
Taking f and ¢ as above the following inequalities are evident:

Iflc,+e 2 lqls = max sup [lg(k+it) | a0
k=0,1 treal

1\%

max sup |Titug(k+it)|na,pp Z 175 |,
k=0,1 treal

We have shown that for each polynomial f; || T;fc, 2 | f| 5,- The opposite inequality
can be proved in an analogous manner, which completes the proof of the
proposition.
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7.3 ExampPLE. Our purpose is to show that the sets in Theorem 6.7 need not be
equal. Let p be a fixed real number, 1 <p < oo, and let H(r, p) = H(r) for convenience.
Let B° be H(1/4) ® H(1/9) and B* be H(1/9) @ H(1). We take B° and B* to be
embedded in H(1/9, 1) @ H(1/9, 1) in the natural way. The operator T is defined
on B°and B* as multiplication in each coordinate by the function f(z) = z. Evidently,
the spectrum of T as an operator on B° is |z| <1/4 and the spectrum of T as an
operator on B! is |z|<1. It follows from Lemma 5.7 that H,,,={z : |z| £1/2}.
On the other hand, from the distribution of analytic interpolation over direct sums
and Lemma 7.1 we conclude that

[B®, B')y;z = [H(1/4), H(1/9)]y2 © [H(1/9), H1))1)2 = H(1/6) ® H(1/3).

Thus, sp (T, B° N B, | ||,) is the set {z : |z| £1/3}, which is properly contained
in H 1/2-
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