Orbits of operators

Vladimír Müller^∗

Abstract

The aim of this paper is to give a survey of results and ideas concerning orbits of operators and related notions of weak and polynomial orbits. These concepts are closely related to the invariant subspace/subset problem. Most of the proofs are not given in full details, we rather try to indicate the basic ideas. The central problems in the field are also formulated.

Mathematics Subject Classification: primary 47A05, 47A15, 47A16, secondary 47A11.

Keywords: orbits, invariant subspace problem, hypercyclic vectors, weak orbits, capacity, Scott Brown technique.

1 Introduction

Denote by B(X) the algebra of all bounded linear operators acting on a complex Banach space X. Let T ∈ B(X). By an orbit of T we mean a sequence {T^nx : n = 0, 1, . . .} where x ∈ X is a fixed vector.

The concept of orbits comes from the theory of dynamical systems. In the context of operator theory the notion was first used by Rolewicz [Ro]. Orbits of operators are closely connected with the local spectral theory, the theory of semigroups of operators [N], and especially, with the invariant subspace problem, see e.g. [B2].

The invariant subspace problem is the most important open problem of operator theory. Recall that a subset M ⊂ X is invariant with respect to an operator T ∈ B(X) if T M ⊂ M. The set M is nontrivial if {0} ≠ M ≠ X.

Problem 1.1. (invariant subspace problem) Let T be an operator on a Hilbert space H of dimension ≥ 2. Does there exist a nontrivial closed subspace invariant with respect to T ?

It is easy to see that the problem has sense only for separable infinitedimensional spaces. Indeed, if H is nonseparable and x ∈ H any nonzero vector, then the vectors x, T x, T^2x, . . . span a nontrivial closed subspace invariant with respect to T .

∗Supported by grant No. 201/03/0041 of GA ČR.

If dim H < ∞, then T has at least one eigenvalue and the corresponding eigenvector generates an invariant subspace of dimension 1. Note that the existence of eigenvalues is equivalent to the fundamental theorem of algebra that each nonconstant complex polynomial has a root. Thus the invariant subspace problem is nontrivial even for finite-dimensional spaces.

Examples of Banach space operators without nontrivial closed invariant subspaces were given by Enflo [E], Beuzamy [B1] and Read [R1]. Read [R2] also gave an example of an operator T with a stronger property that T has no nontrivial closed invariant subset.

It is not known whether such an operator exists on a Hilbert space. The following “invariant subset problem” may be easier than Problem 1.1.

Problem 1.2. (invariant subset problem) Let T be an operator on a Hilbert space H. Does there exist a nontrivial closed subset invariant with respect to T ? Both Problems 1.1 and 1.2 are also open for operators on reflexive Banach spaces. More generally, the following problem is open:

Problem 1.3. Let T be an operator on a Banach space X. Does T^∗ have a nontrivial closed invariant subset/subspace?

It is easy to see that an operator T ∈ B(X) has no nontrivial closed invariant subspace if and only if all orbits corresponding to nonzero vectors span all the space X (i.e., each nonzero vector is cyclic).

Similarly, T ∈ B(X) has no nontrivial closed invariant subset if and only if all orbits corresponding to nonzero vectors are dense, i.e., all nonzero vectors are hypercyclic.

Thus orbits provide the basic information about the structure of an operator.

Typically, the behaviour of an orbit {T^nx : n = 0, 1, . . .} depends much on the initial vector x ∈ X. An operator can have some orbits very regular and other orbits extremely irregular.

Example 1.4. Let H be a separable Hilbert space with an orthonormal basis {e_0, e_1, . . .}. Let S be the backward shift, i.e., S is defined by Se_0 = 0 and Se_i = e_{i−1} (i ≥ 1). Consider the operator T = 2S. Then: (i) there is a dense subset M_1 ⊂ H such that ‖T^nx‖ → 0 (x ∈ M_1); (ii) there is a dense subset M_2 ⊂ H such that ‖T^nx‖ → ∞ (x ∈ M_2); (iii) there is a residual subset M_3 ⊂ H (i.e., H \ M_3 is of the first cetegory) such that the set {T^nx : n = 0, 1, . . .} is dense in H for all x ∈ M_3.

As the set M_1 it is possible to take the set of all finite linear combinations of the basis vectors e_i. Properties (ii) and (iii) follow from general results that will be discussed in the subsequent sections.

The paper is organized as follows. In the following section we study regular orbits. Of particular interest are the orbits satisfying ‖T^nx‖ → ∞. It is easy to see that if an operator T has such an orbit, then {T^nx : n = 0, 1, . . .}^− is a nontrivial closed invariant subset for T .

In the third section we study the other extreme — hypercyclic vectors, i.e., the vectors with very irregular orbits.

In the subsequent sections we study weak and polynomial orbits. A weak orbit of T is a sequence {⟨T^nx, x^∗⟩ : n = 0, 1, . . .} and a polynomial orbit of T is a set of the form {p(T )x : p polynomial}, where x ∈ X and x^∗ ∈ X^∗.

Polynomial orbits are closely related with the notions of capacity and local capacity of an operator. These concepts are studied in Section 6.

In the last section we discuss the Scott Brown technique which is the most efficient method of constructing invariant subspaces of operators. In an illustrative example we show the basic ideas of the method, which are closely connected with orbits.

For simplicity we consider only complex Banach spaces. However, some results concerning orbits remain true also for real Banach spaces. In particular, all results based on the Baire category theorem remain unchanged for real Banach spaces.

Although the invariant subspace problem is usually formulated for complex Hilbert spaces, the corresponding question for real spaces (of dimension ≥ 3) is also open; it is very easy to find an operator on a 2-dimensional real Hilbert space without nontrivial invariant subspaces.

2 Regular orbits

Let X be a complex Banach space and let T ∈ B(X). If T is power bounded (i.e., sup_n ‖T^n‖ < ∞) then all orbits are bounded. The converse follows from the Banach-Steinhaus theorem.

Theorem 2.1. Let T ∈ B(X). Then T is power bounded if and only if sup_n ‖T^nx‖ < ∞ for all x ∈ X.

A more precise statement is given by the following theorem. Recall that a subset M ⊂ X is called residual if its complement X \ M is of the first category. Equivalently, M is residual if and only if it contains a dense G_δ subset.

Theorem 2.2. Let T ∈ B(X) and let (a_n) be a sequence of positive numbers such that lim_{n→∞} a_n = 0. Then the set of all points x ∈ X with the property that ‖T^nx‖ ≥ a_n‖T^n‖ for infinitely many n is residual.

Proof. The statement is trivial if T is nilpotent. In the following we assume that T^n ≠ 0 for all n.

For k ∈ N set

M_k = { x ∈ X : there exists n ≥ k such that ‖T^nx‖ > a_n‖T^n‖ } .

Clearly M_k is an open set. We prove that M_k is dense. Let x ∈ X and ε > 0. Choose n ≥ k such that a_nε^{−1} < 1. There exists z ∈ X of norm one such that ‖T^nz‖ > a_nε^{−1}‖T^n‖. Then 2a_n‖T^n‖ < ‖T^n(2εz)‖ ≤ ‖T^n(x + εz)‖ + ‖T^n(x − εz)‖, and so either ‖T^n(x + εz)‖ > a_n‖T^n‖ or ‖T^n(x − εz)‖ > a_n‖T^n‖. Thus either x + εz ∈ M_k or x − εz ∈ M_k, and therefore dist {x, M_k} ≤ ε. Since x and ε were arbitrary, the set M_k is dense.

By the Baire category theorem, the intersection ⋂_∞ k=1 M_k is a dense G_δ set, hence it is residual. Clearly each x ∈ ⋂_∞ k=1 M_k satisfies ‖T^nx‖ ≥ a_n‖T^n‖ for infinitely many n.

Denote by r(T ) = max{|λ| : λ ∈ σ(T )} the spectral radius of an operator T ∈ B(X). By the spectral radius formula we have r(T ) = lim_{n→∞} ‖T^n‖^{1/n} = inf_n ‖T^n‖^{1/n}. Recall that r(T^n) = ( r(T ) )_n for all n.

For x ∈ X let r_x(T ) denote the local spectral radius defined by r_x(T ) = lim sup_{n→∞} ‖T^nx‖^{1/n} (the limit lim_{n→∞} ‖T^nx‖^{1/n} in general does not exist). The local spectral radius plays an important role in the local spectral theory. Note that the resolvent z → (z − T )^{−1} = ∑_∞ n=0 T^n z^{n+1} is analytic on the set

{z : |z| > r(T )}. Similarly, the local resolvent z → (z − T )^{−1}x = ∑_∞ n=0 T^nx z^{n+1} can be analytically extended to the set {z : |z| > r_x(T )}.

It is easy to see that r_x(T ) ≤ r(T ) for all x ∈ X.

Corollary 2.3. cf. [V] Let T ∈ B(X). Then the set {x ∈ X : r_x(T ) = r(T )} is residual.

Proof. Let a_n = n^{−1}. By Theorem 2.2, there is a residual subset M ⊂ X such that for each x ∈ M we have ‖T^nx‖ ≥ n^{−1}‖T^n‖ for infinitely many n. Thus

r_x(T ) = lim sup_{n→∞} ‖T^nx‖^{1/n} ≥ lim sup_{n→∞} ( ‖T n‖ n )_{1/n} = r(T )

for all x ∈ M.

As we have seen, it is relatively easy to construct vectors x such that infinitely many powers T^nx are large. It is much more difficult to construct orbits such that all powers T^nx are large in the norm. The result (and many other results concerning orbits) is based on the spectral theory and therefore it is valid only for complex spaces. For real Banach spaces see Remark 2.14.

Denote by σ_e(T ) the essential spectrum of T ∈ B(X), i.e., the spectrum of ρ(T ) in the Calkin algebra B(X)/K(X), where K(X) is the ideal of all compact operators on X and ρ : B(X) −→ B(X)/K(X) is the canonical projection. Equivalently, σ_e(T ) = {λ ∈ C : T − λ is not Fredholm}. Let r_e(T ) denote the essential spectral radius, r_e(T ) = max{|λ| : λ ∈ σ_e(T )}.

If X is an infinite dimensional Banach space and T ∈ B(X) then σ_e(T ) is a nonempty compact subset of σ(T ). Moreover, the difference σ(T ) \ σ_e(T ) is equal to the union of some bounded components of C \ σ_e(T ) and of at most countably many isolated points. In particular, if λ ∈ σ(T ) belongs to the unbounded component of C \ σ_e(T ) then λ is an isolated point of the spectrum σ(T ), it is an eigenvalue of finite multiplicity and the corresponding spectral subspace is finite dimensional.

Denote further by σ_{πe}(T ) the essential approximate point spectrum of T , i.e., σ_{πe}(T ) is the set of all complex numbers λ such that inf { ‖(T − λ)x‖ : x ∈ M, ‖x‖ = 1 } = 0 for every subspace M ⊂ X with codim M < ∞.

It is easy to see that λ /∈ σ_{πe}(T ) if and only if dim Ker (T − λ) < ∞ and T − λ has closed range, i.e., if T − λ is upper semi-Fredholm. It is known [HW] that σ_{πe}(T ) contains the topological boundary of the essential spectrum σ_e(T ). In particular, σ_{πe}(T ) is a nonempty compact subset of the complex plane for each operator T on an infinite dimensional Banach space X.

The elements of the essential approximate point spectrum σ_{πe}(T ) are very useful for the study of orbits. For each λ ∈ σ_{πe}(T ) there are “approximate eigenvectors” — vectors x ∈ X of norm 1 such that ‖(T − λ)x‖ is arbitrarily small. Moreover, the approximate eigenvectors can be chosen in an arbitrary subspace of finite codimension. This property is particularly useful in various inductive constructions.

The following result was proved in [M1]; for Hilbert space operators see [B2].

Theorem 2.4. Let T be an operator on a Banach space X, let ε > 0 and let (a_n) be a sequence of positive numbers such that lim_{n→∞} a_n = 0. Then: (i) there exists a vector x ∈ X such that ‖x‖ < sup_n a_n + ε and ‖T^nx‖ ≥ a_n · r(T^n) for all n;

(ii) there exists a dense subset of points x ∈ X such that ‖T^nx‖ ≥ a_nr(T^n) for all but a finite number of n.

Outline of the proof. Let λ ∈ σ(T ) satisfy |λ| = r(T ). We distinguish two cases:

(a) Suppose that r(T ) > r_e(T ). Then λ is an eigenvalue of T . The corresponding eigenvector x of norm one satisfies ‖T^nx‖ = ‖λ^nx‖ = r(T^n) for all n.

Moreover, λ is an isolated point of the spectrum of T and the spectral subspace X_0 corresponding to λ is finite dimensional. Let u ∈ X \ X_0. It is easy to verify that there is a positive constant c = c(u) such that ‖T^ju‖ ≥ c · r(T^j ) for all j. Thus in this case the set of all points satisfying (ii) is even residual. (b) Let r(T ) = r_e(T ). Since λ ∈ σ_{πe}(T ), for all ε > 0, n ∈ N and M ⊂ X of finite codimension there exists x ∈ M such that ‖x‖ = 1 and ‖(T^j − λ^j )x‖ < ε (j ≤ n). These “approximate eigenvectors” are basic building stones used in the construction of the vector with the required properties.

We indicate the proof for Hilbert space operators.

Without loss of generality it is possible to assume that 1 > a_1 > a_2 > · · ·, r(T ) = 1 and λ = 1. For k ≥ 0 set r_k = min{j : a_j < 2^{−k}}.

We construct inductively vectors x_k ∈ X of norm 1 such that T^j x_k is approximately equal to x_k for j ≤ r_k and T^j x_k ⊥ T^j x_i (i < k, j ≤ r_k) (note that the subspace { u : T^j u ⊥ T^j x_i (i < k, j ≤ r_k) } is of finite codimension).

Set x = ∑_∞ i=1 2^{−i+1}x_i.

Let r_{k−1} < j ≤ r_k. Since T^j x_i ⊥ T^j x_k (i ≠ k), we have ‖T^jx‖ = ‖ ‖^∞∑ i=1 2^{−i+1}T^j x_i ‖ ‖ ≥ ‖2_{−k+1}T_j x_k‖.

The last term is approximately equal to 2^{−k+1}, which is greater than a_j . Thus x satisfies ‖T^jx‖ ≥ a_j for all j.

The full statement of Theorem 2.4 can be obtained by a modification of this argument; we omit the details.

For Banach spaces the proof is a little bit more complicated. The basic idea is to use instead of the orthogonal complement of a finite dimensional subspace (which was in fact used here) the following lemma.

Lemma 2.5. Let X be a Banach space, let F ⊂ X be a finite dimensional subspace and let ε > 0. Then there exists a subspace M ⊂ X of finite codimension such that ‖m + f‖ ≥ (1 − ε) max{‖f‖, ‖m‖/2} for all f ∈ F and m ∈ M.

An immediate consequence of Theorem 2.4 is the following corollary.

Corollary 2.6. Let T ∈ B(X). Then: (i) the set { x ∈ X : lim inf_{n→∞} ‖T^nx‖^{1/n} = r(T ) } is dense;

(ii) the set { x ∈ X : lim sup_{n→∞} ‖T^nx‖^{1/n} = r(T ) } is residual;

(iii) the set of all x ∈ X such that the limit lim_{n→∞} ‖T^nx‖^{1/n} exists (and is equal to r(T )) is dense.

As another corollary we get that the infimum and the supremum in the spectral radius formula

r(T ) = inf_k ‖T^k‖^{1/k} = inf_k sup_{‖x‖=1} ‖T^kx‖^{1/k}

can be exchanged.

Corollary 2.7. Let T ∈ B(X). Then

r(T ) = sup_{‖x‖=1} inf_k ‖T^kx‖^{1/k}.

Example 2.8. Let H be a separable Hilbert space with an orthonormal basis {e_j : j = 0, 1, . . .} and let S be the backward shift, Se_0 = 0, Se_j = e_{j−1} (j ≥ 1). Then the set { x ∈ H : lim inf_{n→∞} ‖S^nx‖^{1/n} = 0 } is residual.

Since r(S) = 1 and the set { x ∈ H : lim sup_{n→∞} ‖S^nx‖^{1/n} = 1 } is also residual, we see that the set { x ∈ H : the limit lim_{n→∞} ‖S^nx‖^{1/n} exists } is of the first category (but it is always dense by Corollary 2.6).

Proof. For k ∈ N let

M_k = { x ∈ X : there exists n ≥ k such that ‖S^nx‖ < k^{−n} } . Clearly M_k is an open subset of X. Further, M_k is dense in X. To see this, let u ∈ X and ε > 0. Let u = ∑_∞ j=0 α_j e_j and choose n ≥ k such that ∑_∞ j=n |α_j |^2 < ε^2. Set y = ∑_{n−1} j=0 α_j e_j . Then ‖y − u‖ < ε and S^ny = 0. Thus y ∈ M_k and M_k is a dense open subset of X.

By the Baire category theorem, the set M = ⋂_∞ k=0 M_k is a dense G_δ subset of X, hence it is residual.

Let x ∈ M. For each k ∈ N there is an n_k ≥ k such that ‖S^{nk} x‖ < k^{−nk} , and so lim inf_{n→∞} ‖S^nx‖^{1/n} = 0.

It is also possible to combine conditions of Theorems 2.2 and 2.4 and to obtain points x ∈ X with ‖T^nx‖ ≥ a_n · ‖T^n‖ for all n; in this case, however, there is a restriction on the sequence (a_n).

Theorem 2.9. Let T ∈ B(X), let (a_n) be a sequence of positive numbers such that ∑ n a^{2/3}n < ∞. Then there exists x ∈ X such that ‖T^nx‖ ≥ a_n‖T^n‖ for all n. There is a dense subset L ⊂ X such that for each x ∈ L there is a k ∈ N with the property that ‖T^nx‖ ≥ a_n‖T^n‖ (n ≥ k).

Outline of the proof: Fix k ∈ N. We indicate the construction of a vector x satisfying ‖T^jx‖ ≥ a_j ‖T^j‖ (j ≤ k). The vector satisfying this relations for all n can be then obtained by a limit procedure.

For j = 1, 2, . . . , k fix a vector z_j ∈ X of norm one which almost attains the norm of T^j , i.e., ‖T^jx‖ .= ‖T^j ‖ (we omit the exact calculations).

Let Λ = { λ = (λ_1, . . . , λ_k ) ∈ C^k : |λ_j | ≤ a^{2/3}_j for all j } . For λ ∈ Λ let u_λ = ∑_k j=1 λ_j z_j . Consider the Lebesgue measure μ on Λ.

For j = 1, . . . , k let Λ_j = {λ ∈ Λ : ‖T^j u_λ‖ < a_j ‖T^j‖}. The basic idea of the proof is to show that μ(Λ \ ⋃_k j=1 Λ_j ) > 0, which means that there exists λ ∈ Λ such that ‖T^ju_λ‖ ≥ a_j ‖T^j‖ for all j = 1, . . . , k. For details see [M5].

A better estimate can be obtained if we replace the norm ‖S‖ of an operator S ∈ B(X) by the quantity ‖S‖_μ = inf { ‖S|M‖ : M ⊂ X, codim M < ∞ } . If S is an operator on a separable Hilbert space H then ‖S‖_μ coincides with the essential norm ‖S‖_e = inf{‖S + K‖ : K ∈ K(H)}.

For the proof of the next result see [M5].

Theorem 2.10. Let T ∈ B(X). Let (a_n) be a sequence of positive numbers satisfying ∑ n a_n < ∞. Then there exists x ∈ X such that ‖T^nx‖ ≥ a_n‖T^n‖_μ for all n.

The results of Theorems 2.9 and 2.10 can be improved for Hilbert space operators, see [B2].

Theorem 2.11. Let T be an operator on a Hilbert space H, let (a_n) be a sequence of positive numbers. (i) if ∑ n a_n < ∞ then there exists x ∈ H such that ‖T^nx‖ ≥ a_n‖T^n‖ for all n ∈ N ; (ii) if ∑ n a^2_n < ∞ then there exists x ∈ H such that ‖T^nx‖ ≥ a_n‖T^n‖_e for all n ∈ N . The following result is true for Hilbert space operators; in Banach spaces it is false.

Theorem 2.12. [B2] Let T be a non-nilpotent operator on a Hilbert space H. Then the set { x ∈ H : ∑ n ‖T^nx‖ ‖T^n‖ = ∞ } is residual.

Example 2.13. Let X be the ℓ_1 space with the standard basis {e_i : i = 0, 1 . . .}. Let T ∈ B(X) be defined by T e_0 = 0 and T e_n = (^{n+1}_n )^2e_{n−1} (n ≥ 1). Then ∑ n ‖T^nx‖ ‖T^n‖ < ∞ for all x ∈ X.

This can be verified by a direct calculation, see [M5].

Remark 2.14. Some results from this section remain true for real Banach spaces as well, see [M5]. This is true for Theorem 2.2.

Theorem 2.4 can be reformulated as follows: if a_n > 0, a_n → 0, then there exists a dense subset L ⊂ X such that for each x ∈ L there is a constant c > 0 with ‖T^nx‖ > ca_nr(T )^n for all n.

Theorem 2.9 can be modified in the following way: let T be an operator on a real Banach space X, let (a_n) be a sequence of positive numbers such that

∑ n a^{1/2}n < ∞. Then there exists x ∈ X such that ‖T^nx‖ ≥ a_n‖T^n‖ for all n.

There is a dense subset L ⊂ X such that for each x ∈ L there is a k ∈ N with the property that ‖T^nx‖ ≥ a_n‖T^n‖ (n ≥ k). 3 Hypercyclic vectors

Vectors with extremely irregular orbits are called hypercyclic. More precisely, a vector x ∈ X is called hypercyclic for an operator T ∈ B(X) if the set {T^nx : n = 0, 1, . . .} is dense in X. An operator T is called hypercyclic if there is at least one vector hypercyclic for T .

Recall also that a vector x ∈ X is called cyclic for T ∈ B(X) if the set {p(T )x : p polynomial} is dense in X, and supercyclic for T if {λT^nx : λ ∈ C , n = 0, 1 . . .}^− = X. These notions make sense only for separable Banach spaces. It is easy to see that an operator in a non-separable Banach space can not have cyclic (supercyclic, hypercyclic) vectors. Moreover, it is not difficult to show that there are no hypercyclic operators on finite-dimensional Banach spaces (this follows from the fact that T^∗ has eigenvalues, cf. the proof of Theorem 3.2 below). In the rest of this section we assume that all Banach spaces are infinite dimensional and separable.

It is easy to find an operator that is not hypercyclic. For example, any contraction (or more generally, a power bounded operator) is not hypercyclic. On the other hand, the existence of hypercyclic operators is not so obvious. The first example of a hypercyclic vector was given by Rolewicz [Ro]. In the last years, hypercyclic vectors have been studied intensely by a number of authors. For a survey of results with an extensive bibliography see [Gr].

It turns out that hypercyclic vectors are not so exceptional that they may seem at the first glance. The first result shows that if an operator has at least one hypercyclic vector then almost all vectors are hypercyclic.

Theorem 3.1. Let T ∈ B(X) be a hypercyclic operator. Then there is a residual set of vectors hypercyclic for T .

Proof. Let x ∈ X be hypercyclic for T . For each k ∈ N the vector T^kx is hypercyclic for T , and so the set of all hypercyclic vectors is dense.

Let (U_j ) be a countable base of open subsets in X. It is easy to see that the set of all vectors hypercyclic for T is equal to ⋂ j ⋃ n T^{−n}U_j , which is a G_δ subset.

Theorem 3.2. [Bo] Let T ∈ B(X) be a hypercyclic operator. Then there exists a dense linear manifold L ⊂ X such that each nonzero vector in L is hypercyclic for T .

Proof. We show first that T^∗ has no eigenvalues. Suppose on the contrary that there are λ ∈ C and a nonzero vector x^∗ ∈ X^∗ such that T^∗x^∗ = λx^∗.

Let x ∈ X be a hypercyclic vector for T . Then C = { ⟨T^nx, x^∗⟩ : n = 0, 1, . . . }_− = ⟨x, x^∗⟩ · { λ^n : n = 0, 1, . . . }_− . It is easy to see that the last set can not be dense in C . Thus λ is not an eigenvalue of T^∗, and so (T − λ)X is dense in X for each λ ∈ C .

Let x be a hypercyclic vector for T . We show that p(T )x is also hypercyclic for each nonzero polynomial p. Write p(z) = α(z − λ_1) · · · (z − λ_n) where α ≠ 0, λ_1, . . . , λ_n ∈ C . Then { T^np(T )x : n = 0, 1, . . . } = α(T − λ_1) · · · (T − λ_n){T^nx : n = 0, 1, . . .}. The last set is dense in X since x is hypercyclic for T , and the operators T − λ_j have dense ranges for each j. Thus p(T )x is hypercyclic for T .

The following criterion provides a simple way of constructing hypercyclic vectors, see [K], [GS]. It also implies property (iii) in Example 1.4.

Theorem 3.3. Let T ∈ B(X). Suppose that there is an increasing sequence of positive integers (n_k) such that:

(i) there is a dense subset X_0 ⊂ X such that lim_{k→∞} T^{nk} x → 0 for all x ∈ X_0; (ii) ⋃ k T^{nk} B_X is dense in X, where B_X denotes the closed unit ball in X.

Then T is hypercyclic. By Theorem 3.1, this means that the set of all hypercyclic vectors is residual.

Conversely, suppose that T is hypercyclic. Then it is not difficult to show that T satisfies both conditions (i) and (ii), but not necessarily for the same subsequence (n_k). Thus the conditions in Theorem 3.3 are close to the notion of hypercyclicity (cf. Problem 3.12).

A similar criterion may be used to construct closed infinite dimensional subspaces consisting of hypercyclic vectors, see [Mo], [GLMo] and [LMo].

Theorem 3.4. Let T ∈ B(X). Suppose that T satisfies the conditions of Theorem 3.3 and that the essential spectrum σ_e(T ) intersects the closed unit ball. Then there is a closed infinite dimensional subspace M ⊂ X such that each nonzero vector in M is hypercyclic for T .

Theorems 3.1 – 3.4 indicate that hypercyclic vectors and operators are quite common, that in some sense it is a typical behavior of an orbit.

Similarly as in Theorem 3.1 it is possible to show that the set of all hypercyclic operators on a Banach space X is a G_δ set. It is not dense since the operators with ‖T ‖ < 1 can not be hypercyclic. Thus the set of all hypercyclic operators is a residual subset of its closure.

By [He], it is possible to characterize the closure of hypercyclic operators on a separable Hilbert space. For Banach spaces such a characterization is not known.

Theorem 3.5. Let H be a separable Hilbert space, let T ∈ B(H). Then T belongs to the closure of hypercyclic operators if and only if the following conditions are satisfied:

(i) the set σ_W (T ) ∪ {z ∈ C : |z| = 1} is connected; (ii) σ_0(T ) = ∅;

(iii) ind (λ − T ) ≥ 0 for all λ ∈ C such that λ − T is semi-Fredholm.

Here σ_W (T ) denotes the Weyl spectrum of T , σ_W (T ) = ⋂ K∈K(H) σ(T + K). Equivalently, λ /∈ σ_W (T ) if and only if T − λ is Fredholm and ind (T − λ) = 0.

Recall that an operator S is called semi-Fredholm if it has closed range and either dim ker S < ∞ or codim SX < ∞. The index of a semi-Fredholm operator S is defined by ind S = dim ker S − codim SX.

Furthermore, σ_0(T ) denotes the set of all isolated points of σ(T ) such that the corresponding spectral subspace is finite dimensional.

Theorem 3.6. Let T ∈ B(X) be an operator and let x ∈ X be hypercyclic for T . Then:

(i) x is hypercyclic for T^n for each n ∈ N ; (ii) x is hypercyclic for λT for each λ ∈ C , |λ| = 1; (iii) if T is invertible then T^{−1} is hypercyclic.

The first two statements of Theorem 3.6 are quite deep, the third one is an easy consequence of the observation that T is hypercyclic if and only if for all nonempty open subsets U, V ⊂ X there exists n ∈ N such that T^nU ∩ V ≠ ∅.

Statement (i) was proved by Ansari [A] and it in fact started the serious study of hypercyclic operators. For (ii) see [LM].

Although it is relatively easy to construct an operator with a residual set of hypercyclic vectors (see Example 1.4), it is extremely difficult to construct an operator with all nonzero vectors hypercyclic (recall that such an operator gives a counterexample to the invariant subspace problem). The first example of this type was constructed by Read [R2] on the space ℓ_1. Equivalently, such an operator has no nontrivial closed invariant subset. It is an open problem whether this can happen in Hilbert spaces, cf. Problems 1.2 and 1.3.

It follows from the previous results that such an operator must satisfy certain rather narrow conditions on the norms ‖T^n‖.

Theorem 3.7. Let T be an operator on a Banach space X which has no nontrivial closed invariant subsets. Then r(T ) = r_e(T ) = 1, sup_n ‖T^n‖ = ∞, ∑ n ‖T^n‖^{−2/3} < ∞ and ∑ n ‖T^n‖^{−1}_μ < ∞. If X is a Hilbert space then ∑ n ‖T^n‖^{−1} < ∞ and ∑ n ‖T^n‖^{−1/2}e < ∞. Indeed, if T does not satisfy the conditions above, then either T is power bounded or there exists a vector x ∈ X with ‖T^nx‖ → ∞, see Theorems 2.4,

2.9, 2.10 and 2.11. Hence {T^nx : n = 0, 1 . . .}^− is a nontrivial closed invariant subset with respect to T .

Thus it is a very interesting question for which operators there are orbits satisfying ‖T^nx‖ → ∞.

Problem 3.8. What are the best exponents in Theorem 3.7?

Example 3.9. There is an operator T on a Hilbert space H such that ‖T^n‖ → ∞ and there is no x ∈ H with ‖T^nx‖ → ∞, see [B2]. As an example it is possible to take a unilateral weighted shift with suitable weights; the operator satisfies ‖T^n‖ = (ln n)^{1/2}.

It is also possible to construct an operator T ∈ B(H) such that inf_n ‖T^nx‖ = 0 and sup_n ‖T^nx‖ = ∞ for all nonzero vectors x ∈ H.

We mention now some other open problems.

Problem 3.10. Let T be a Hilbert space operator such that lim_{n→∞} ‖T^n‖ = ∞ and the norms ‖T^n‖ form a nondecreasing sequence. Does there exist a vector x ∈ H such that ‖T^nx‖ → ∞?

Problem 3.11. Is the characterization of the closure of hypercyclic operators (Theorem 3.5) true also for Banach spaces?

Problem 3.12. Does there exist a hypercyclic operator T ∈ B(X) that does not satisfy conditions of Theorem 3.3?

There are other equivalent formulations of this problem. The most interesting reformulation is: does there exist a hypercyclic operator T such that T ⊕ T is not hypercyclic, see [BP], [He]?

We finish this section with a remark about weakly hypercyclic operators that have been introduced in [Fe].

An operator T ∈ B(X) is called weakly hypercyclic if there exists a vector x ∈ X such that the orbit {T^nx : n = 0, 1, . . .} is weakly dense in X.

Note that the corresponding notion of weakly cyclic vectors makes no sense since a closed linear manifold is automatically weakly closed by the Hahn- Banach theorem. However, it is possible that a weakly dense orbit is not dense, cf. [Fe]. Also, there is a weakly hypercyclic operator that is not hypercyclic, see [ChS].

4 Weak orbits

Weak orbits were introduced and first studied by van Neerven [N]. Many results for orbits of operators can be modified also for weak orbits. For a survey of results see e.g. [N], [M5].

The following three results are analogous to the corresponding statements for orbits.

Theorem 4.1. Let T ∈ B(X) and let (a_n) be a sequence of positive numbers such that lim_{n→∞} a_n = 0. Then the set of all pairs (x, x^∗) ∈ X × X^∗ with the property that |⟨T^nx, x^∗⟩| > a_n‖T^n‖ for infinitely many n is a residual subset of X × X^∗. Theorem 4.2. Let T be an operator on a Banach space X, let (a_n) be a sequence of positive numbers such that ∑ n a^{1/3}_n < ∞. Then there exist x ∈ X and x^∗ ∈ X^∗ such that |⟨T^nx, x^∗⟩| ≥ a_n‖T^n‖ for all n.

Theorem 4.3. Let T ∈ B(X). Then: (i) the set { (x, x^∗) ∈ X × X^∗ : lim inf_{n→∞} |⟨T^nx, x^∗⟩|^{1/n} = r(T ) } is dense;

(ii) the set { (x, x^∗) ∈ X × X^∗ : lim sup_{n→∞} |⟨T^nx, x^∗⟩|^{1/n} = r(T ) } is residual;

(iii) the set of all pairs (x, x^∗) ∈ X × X^∗ such that the limit lim_{n→∞} |⟨T^nx⟩|^{1/n} exists (and is equal to r(T )) is dense.

The statement analogous to Theorem 2.12 for weak orbits is not true:

Example 4.4. There exists an operator T on a Hilbert space H such that ∑ n |⟨T^nx,y⟩| ‖T^n‖ < ∞ for all x, y ∈ H. As an example it is possible to take the operator T = ⨁_∞ k=1 S_k, where S_k is the shift operator on a (k + 1)-dimensional Hilbert space, see [M5].

The statement analogous to Theorem 2.4 for weak orbits is an open problem:

Problem 4.5. Let T ∈ B(X), let (a_n) be a sequence of positive numbers satisfying lim_{n→∞} a_n = 0. Do there exist x ∈ X and x^∗ ∈ X^∗ such that |⟨T^nx, x^∗⟩| ≥ a_nr(T^n) for all n? The statement is false for real Banach spaces. A partial positive answer is given in the following case which is important from the point of view of the invariant subspace problem. Some other partial results were given in [N].

Theorem 4.6. Let T be an operator on a Hilbert space H such that 1 ∈ σ(T ) and T^nx → 0 for all x ∈ H. Let (a_n) be a sequence of positive numbers satisfying lim_{n→∞} a_n = 0. Then there exists x ∈ H such that Re ⟨T^nx, x⟩ > a_n for all n.

Using Theorem 4.6 and techniques of [LM] it is possible to obtain the following result.

Theorem 4.7. Let T be a power bounded operator on a Hilbert space H satisfying r(T ) = 1. Then there is a nonzero vector x ∈ H such that x is not supercyclic. Moreover, if 1 ∈ σ(T ) then T has a nontrivial closed invariant positive cone, i.e., there is a nontrivial closed subset M ⊂ H such that T M ⊂ M, M + M ⊂ M and tM ⊂ M (t ≥ 0). It is a natural question whether the previous result can be improved in order to obtain an invariant real subspace.

Problem 4.8. Let T be a power bounded operator on a Hilbert space such that 1 ∈ σ(T ). Does T have a nontrivial closed invariant real subspace, i.e., does there exists a nontrivial closed subset M ⊂ H such that T M ⊂ M, M +M ⊂ M and tM ⊂ M (t ∈ R)? Problem 4.9. Is Theorem 4.7 true for operators on reflexive Banach spaces?

5 Polynomial orbits

If x is an eigenvector of T , T x = λx for some complex λ, then p(T )x = p(λ)x for every polynomial p, and so we have complete information about the polynomial orbit {p(T )x : p polynomial}. Unfortunately, operators on infinite dimensional Banach spaces have usually no eigenvalues. The proper tool appears to be the notion of the essential approximate point spectrum σ_{πe}(T ).

The following result is an analogue of Theorem 2.4.

Theorem 5.1. [M3] Let T be an operator on a Banach space X, let λ ∈ σ_{πe}(T ). Let (a_n) be a sequence of positive numbers with lim_{n→∞} a_n = 0. Then: (i) there exists x ∈ X such that ‖p(T )x‖ ≥ a_{deg p} · |p(λ)| for every polynomial p;

(ii) let u ∈ X, ε > 0. Then there exists y ∈ X and a positive constant C = C(ε) such that ‖y − u‖ ≤ ε and ‖p(T )y‖ ≥ C · a_{deg p} · |p(λ)| for every polynomial p.

In the previous theorem we expressed the estimate of ‖p(T )x‖ by means of |p(λ)| where λ was a fixed element of σ_{πe}(T ). Next we are looking for an estimate in terms of max{|p(λ)| : λ ∈ σ_{πe}(T )}. Since ∂σ_e(T ) ⊃ σ_{πe}(T ), by the spectral mapping theorem for the essential spectrum σ_e we have max λ∈σ_{πe} (T ) |p(λ)| = max_{λ∈σe(T )} |p(λ)| = max {|z| : z ∈ σ_e(p(T ))} = r_e(p(T )). An important tool for the results in this section is the following classical lemma of Fekete [F]. It enables to estimate the maximum of a polynomial on a (in general very complicated) compact set σ_{πe}(T ) by means of its values at finitely many points.

Lemma 5.2. Let K be a non-empty compact subset of the complex plane and let k ≥ 1. Then there exist points u_0, u_1, . . . , u_k ∈ K such that max{|p(z)| : z ∈ K} ≤ (k + 1) · max_{0≤i≤k} |p(u_i)| for every polynomial p with deg p ≤ k. Moreover, we have max{|p(z)| : z ∈ K} ≤ (k + 1)^{1/2} (^k∑ i=0 |p(u_i|^2 )_{1/2}

for all polynomials p with deg p ≤ k.

By using the previous lemma we can get ([M2], [M4])

Theorem 5.3. Let T be an operator on a Banach space X, let ε ≥ 0 and k ≥ 1. Then:

(i) if card σ_{πe}(T ) ≥ k + 1 then there exists x ∈ X with ‖x‖ = 1 and ‖p(T )x‖ ≥ 1 − ε k + 1 r_e(p(T ))

for every polynomial p with deg p ≤ k.

(ii) let x ∈ X and ε > 0. Then there exists y ∈ X and a positive constant C = C(ε) such that ‖y − x‖ ≤ ε and

‖p(T )y‖ ≥ C · (1 + deg p)^{−(1+ε)} r_e(p(T ))

for every polynomial p.

The proof of Theorem 5.3 is much simpler for operators on Hilbert spaces. The same result for Banach space operators can be obtained by a Dvoretzky’s theorem type argument. A simpler proof based on Lemma 2.5 is available for weaker estimates ‖p(T )x‖ ≥^{1−ε}_{2(k+1)2} r_e(p(T )) and ‖p(T )x‖ ≥ C · (1 + deg p)^{−(2+ε)}r_e(p(T )), respectively.

The estimates in Theorem 5.3 (i) are the best possible.

Example 5.4. [M4] Let k ∈ N . There exists a Banach space X and an operator T ∈ B(X) such that for each x ∈ X of norm one there is a polynomial p of degree ≤ k with ‖p(T )x‖ ≤ (k + 1)^{−1}r_e(p(T )).

6 Capacity

The notion of capacity of an operator (or more generally, of a Banach algebra element) was introduced and studied by Halmos [H]. If T ∈ B(X) then

cap T = lim_{k→∞}(cap_kT )^{1/k} = inf_k (cap_kT )^{1/k},

where cap_kT = inf { ‖p(T )‖ : p ∈ P^1_k } and P^1_k is the set of all monic (i.e., with leading coefficient equal to 1) polynomials of degree k.

This is a generalization of the classical notion of capacity (sometimes also called Tshebyshev constant) of a nonempty compact subset K of the complex plane:

cap K = lim_{k→∞}(cap_kK)^{1/k} = inf_k (cap_kK)^{1/k}

where

cap_kK = inf { ‖p‖_K : p ∈ P^1_k } and ‖p‖_K = sup{|p(z)| : z ∈ K}. The classical capacity cap K is equal to the capacity of the identical function f(z) = z considered as an element of the Banach algebra of all continuous functions on K with the sup-norm.

Another connection between these two notions is given by the following main result of [H].

Theorem 6.1. cap T = cap σ(T ) for each operator T ∈ B(X).

Let x ∈ X. The local capacity of T at x can be defined analogously. We define cap_k(T, x) = inf { ‖p(T )x‖ : p ∈ P^1_k } and cap (T, x) = lim sup_{k→∞} cap_k(T, x)^{1/k}

(in general the limit does not exist).

It is easy to see that cap (T, x) ≤ cap T for every x ∈ X.

Note that there is an analogy between the spectral radius and the capacity of an operator:

r(T ) = lim_{k→∞} ‖T^k‖^{1/k} = inf ‖T^k‖^{1/k},

r_x(T ) = lim sup_{k→∞} ‖T^kx‖^{1/k},

cap T = lim_{k→∞} (cap_kT )^{1/k} = inf(cap_kT )^{1/k},

cap (T, x) = lim sup_{k→∞} ( cap_k(T, x) )_{1/k} .

Furthermore, cap T ≤ r(T ) and cap (T, x) ≤ r_x(T ) for all x ∈ X.

Theorem 6.2. Let T ∈ B(X). Then:

(i) the set {x ∈ X : lim inf_{k→∞} cap_k(T, x)^{1/k} = cap T } is dense in X; (ii) the set {x ∈ X : cap(T, x) = cap T } is residual in X; (iii) the set {x ∈ X : lim_{k→∞} cap_k(T, x)^{1/k} = cap T } is dense in X.

Outline of the proof. By Theorem 5.3, there is a dense subset of vectors x ∈ X with the property that ‖p(T )x‖ ≥ C · (1 + deg p)^{−2}r_e(p(T )) for all polynomials p. Thus we have

cap_k(T, x) = inf { ‖p(T )x‖ : p ∈ P^1_k } ≥ C · (1 + k)^{−2} inf { r_e(p(T )) : p ∈ P^1_k } = C(1 + k)^{−2}cap_kσ_e(T ).

Hence lim inf k→∞ (cap_kT )^{1/k} ≥ lim inf_{k→∞} (cap_kσ_e(T ))^{1/k} = cap σ_e(T ).

Using the general relations between σ(T ) and σ_e(T ), it is possible to see that cap σ_e(T ) = cap σ(T ). Hence, by Theorem 6.1, lim inf_{k→∞}(cap (T, x))^{1/k} = cap T for all x in a dense subset of X.

The second statement requires a more refined arguments, see [M5].

An operator T ∈ B(X) is called quasialgebraic if and only if cap T = 0. Similarly, T is called locally quasialgebraic if cap (T, x) = 0 for every x ∈ X.

It follows from Theorem 6.2 that these two notions are equivalent.

Corollary 6.3. An operator is quasialgebraic if and only if it is locally quasialgebraic.

Corollary 6.3 is an analogy to the well-known result of Kaplansky: an operator is algebraic (i.e. p(T ) = 0 for some non-zero polynomial p) if and only if it is locally algebraic (i.e., for every x ∈ X there exists a polynomial p_x ≠ 0 such that p_x(T )x = 0).

7 Scott Brown technique

The Scott Brown technique is an efficient way of constructing invariant subspaces. It was first used for subnormal operators but later it was adapted to contractions on Hilbert spaces and, more generally, to polynomially bounded operators on Banach spaces. Some results are also known for n-tuples of commuting operators.

We are going to give an illustrative example showing how this method works, but first we need some preliminary results.

The basic idea of the Scott Brown technique is to construct a weak orbit {⟨T^nx, x^∗⟩ : n = 0, 1, . . .} which behaves in a precise way. Typically, vectors x ∈ X and x^∗ ∈ X^∗ are constructed such that ⟨T^nx, x^∗⟩ = { 0 n ≥ 1;

1 n = 0.

Equivalently, ⟨p(T )x, x^∗⟩ = p(0) (1) for all polynomials p. Then T has a nontrivial closed invariant subspace. Indeed, either T x = 0 (and x generates a 1-dimensional invariant subspace) or the vectors {T^nx : n ≥ 1} generate a nontrivial closed invariant subspace.

The vectors x and x^∗ satisfying the above described conditions are constructed as limits of sequences that satisfy (1) approximately.

Let D = {z ∈ C : |z| < 1} denote the open unit disc in the complex plane and T = {z ∈ C : |z| = 1} the unit circle. Denote by P the normed space of all polynomials with the norm ‖p‖ = sup{|p(z)| : z ∈ D }. Let P^∗ be its dual with the usual dual norm.

Let ϕ ∈ P^∗. By the Hahn-Banach theorem, ϕ can be extended without changing the norm to a functional on the space of all continuous function on T with the sup-norm. By the Riesz theorem, there exists a Borel measure μ on T such that ‖μ‖ = ‖ϕ‖ and ϕ(p) = ∫ p dμ for all polynomials p. Clearly, the measure is not unique.

Let L^1 be the Banach space of all complex integrable functions on T with the norm ‖f‖_1 = (2π)^{−1} ∫_π −π |f(e^{it})|dt. Of particular interest are the following functionals on P:

(i) Let λ ∈ D . Denote by E_λ the evaluation at the point λ, i.e., E_λ is defined by E_λ(p) = p(λ) (p ∈ P).

(ii) Let f ∈ L^1. Denote by M_f ∈ P^∗ the functional defined by

M_f (p) = (2π)^{−1} ∫_π −π p(e^{it})f(e^{it})dt (p ∈ P). Then ‖M_f ‖ ≤ ‖f‖_1.

The evaluation functionals E_λ are also of this type. Indeed, for λ ∈ D we have E_λ = M_{Pλ} , where P_λ(e^{it}) =^{1−|λ|2}_{|λ−eit |2} is the Poisson kernel. In particular, if g = 1 then M_g(p) = p(0) for all p, and so M_g is the evaluation at the origin.

(iii) Let k > 0 and let T : X → X a polynomially bounded operator with constant k, i.e., T satisfies the condition ‖p(T )‖ ≤ k‖p‖ for all polynomials p. Fix x ∈ X and x^∗ ∈ X^∗. Let x ⊗ x^∗ ∈ P^∗ be the functional defined by (x ⊗ x^∗)(p) = ⟨p(T )x, x^∗⟩ (p ∈ P). Since T is polynomially bounded, x ⊗ x^∗ is a bounded functional and we have ‖x ⊗ x^∗‖ ≤ k‖x‖ · ‖x^∗‖.

Of course the definition of x ⊗ x^∗ depends on the operator T but since we are going to consider only one operator T , this can not lead to a confusion.

By the von Neumann inequality, any contraction on a Hilbert space is polynomially bounded with constant 1. More generally, every operator on a Hilbert space which is similar to a contraction is polynomially bounded. Recall that there are polynomially bounded Hilbert space operators that are not similar to a contraction. This was shown recently by Pisier [P] who gave thus a negative answer to a well-known longstanding open problem given by Halmos.

Denote by L^∞ the space of all bounded measurable functions on T with the sup-norm. Since P ⊂ L^∞ = (L^1)^∗, the space P inherits the w^∗-topology from L^∞.

Of particular importance for the Scott Brown technique are those functionals on P that are w^∗-continuous, i.e., that are continuous functions from (P, w^∗) to C . Equivalently, these functionals can be represented by absolutely continuous measures.

The next result summarizes the basic facts about w^∗-continuous functionals on P.

Theorem 7.1.

(i) Let (p_n) ⊂ P be a sequence of polynomials. Then p_n^{w∗}−→0 if and only if (p_n) is a Montel sequence, i.e., sup_n ‖p_n‖ < ∞ and p_n(z) → 0 (z ∈ D ); (ii) The w^∗ closure of P in L^∞ is the Hardy space H^∞ of all bounded functions analytic on D .

(iii) ψ ∈ P^∗ is w^∗-continuous if and only if it can be represented by an absolutely continuous measure. By the F. and M. Riesz theorem, in this case each measure representing ψ is absolutely continuous. By the Radon-Nikodym theorem, there exists f ∈ L^1 such that ‖f‖_1 = ‖ψ‖ and ψ = M_f .

(iv) Let ψ ∈ P^∗ be w^∗-continuous. Let Λ ⊂ D be a dominant subset, i.e., sup_{λ∈Λ} |f(λ)| = ‖f‖ for all f ∈ H^∞. Let ε > 0. Then there are numbers λ_1, . . . , λ_n ∈ Λ and α_1, . . . , α_n ∈ C such that ∑_n i=1 |α_i| ≤ ‖ψ‖ and ‖ ‖ψ − ∑^n_{i=1} α_iE_{λi} ‖ ‖ < ε. Let T ∈ B(X) be a polynomially bounded operator such that ‖T^nu‖ → 0 for all u ∈ X. Then all the functionals x ⊗ x^∗ can be represented by absolutely continuous measures. Equivalently, these functionals are w^∗-continuous, i.e., they are continuous on the space (P, w^∗). These results can be shown using classical results from measure theory.

We summarize the results in the following theorem. Conditions (iii) and (iv) are not necessary for our purpose, we include them only for the sake of completeness.

Theorem 7.2. Let T be a polynomially bounded operator on a Banach space X. Suppose that ‖T^nu‖ → 0 for all u ∈ X. Then:

(i) x ⊗ x^∗ can be represented by an absolutely continuous measure for all x ∈ X and x^∗ ∈ X^∗. Equivalently, x ⊗ x^∗ is w^∗-continuous; (ii) the set {p(T )x : p ∈ P, ‖p‖ ≤ 1} is precompact for all x ∈ X; (iii) the functional p → ⟨p(T )x, x^∗⟩ extends to the w^∗-closure of P in L^∞, i.e., to the Hardy space H^∞ of all bounded functions analytic on D ; (iv) it is possible to define the H^∞-functional calculus, i.e., an algebraic homomorphism Φ : H^∞ → B(X) such that Φ(1) = I and Φ(z) = T . Moreover, Φ is (w^∗, SOT ) continuous, i.e., the mapping h → Φ(h)x is a continuous function from (H^∞, w^∗) to X for each x ∈ X.

Now we are able to give an illustrative example how the Scott Brown technique works.

Theorem 7.3. Let T be a contraction on a Hilbert space H such that σ(T ) ∩ D is dominant in D and ‖T^nx‖ → 0 for all x ∈ H. Then T has a nontrivial closed invariant subspace.

Outline of the proof. Without loss of generality we may assume that neither T nor T^∗ has eigenvalues. In particular, σ_{πe}(T ) = σ(T ).

The first step in the proof is that we can approximate (with an arbitrary precision) the evaluation functionals E_λ for λ ∈ σ_{πe}(T ) by the functionals of the type x ⊗ x with x ∈ H.

(a) Let λ ∈ σ_{πe}(T ), ε > 0, let x ∈ H, ‖x‖ = 1 and ‖(T − λ)x‖ < ε. Then ‖x ⊗ x − E_λ‖ < 2kε 1 − |λ| . Indeed, we have ‖ ‖x ⊗ x − E_λ ‖ ‖ = sup ‖p‖=1 | |⟨p(T )x, x⟩ − p(λ) | |.

For p ∈ P, ‖p‖ = 1 write q(z) =^{p(z)−p(λ)}_{z−λ} . Then ‖q‖ ≤^{2‖p‖}_{1−|λ|} =^2_{1−|λ|} . Thus | ⟨p(T )x, x⟩ − p(λ) | = | ⟨q(T )(T − λ)x, x⟩ | ≤ ‖q(T )‖ · ‖(T − λ)x‖ ≤ 2kε 1 − |λ| . For the approximation procedure we need a stronger version of (a).

(b) Let u_1, . . . , u_n ∈ H be given. Let λ ∈ σ_{πe}(T ) and ε > 0. Then there exists x ∈ H of norm 1 such that x ⊥ {u_1, . . . , u_n} and ‖x ⊗ x − E_λ‖ < ε, ‖x ⊗ u_i‖ < ε (i = 1, . . . , n), ‖u_i ⊗ x‖ < ε (i = 1, . . . , n). Indeed, since λ ∈ σ_{πe}(T ), we can choose a vector x ⊥ {u_1, . . . , u_n} such that ‖(T − λ)x‖ is small enough. Thus the inequality ‖x ⊗ x − E_λ‖ < ε follows from (a). Using the same estimates it is possible to obtain also that ‖x ⊗ u_i‖ < ε (i = 1, . . . , n). For the last inequality (note that the second and third inequalities are not symmetrical!) it is possible to use the compactness of the set {p(T )u_i : ‖p‖ ≤ 1, i = 1, . . . , n}^−, see Theorem 7.2 (ii). Indeed, it is possible to choose x ”almost orthogonal” to all vectors of the form p(T )u_i where ‖p‖ ≤ 1 and i = 1, . . . , n.

In the following we use the fact that any w^∗-continuous functional can be approximated by convex linear combinations of the evaluations at points of σ_{πe}(T ), see Theorem 7.1 (iv). We show that if ψ ∈ P^∗ is any w^∗-continuous functional and x ⊗ y its approximation, then it is possible to find a better approximation x^′ ⊗ y^′ of ψ that is not too far from x ⊗ y.

(c) Let ψ ∈ P^∗ be a w^∗-continuous functional, let x, y ∈ H and ε > 0. Then there are x^′, y^′ ∈ H such that ‖x^′ ⊗ y^′ − ψ‖ < ε, ‖x^′ − x‖ ≤ ‖x ⊗ y − ψ‖^{1/2}, ‖y^′ − y‖ ≤ ‖x ⊗ y − ψ‖^{1/2}.

Indeed, by Theorem 7.1 (iv) there are elements λ_1, . . . , λ_n ∈ σ_{πe}(T ) and nonzero complex numbers α_1, . . . , α_n such that ∑_n i=1 |α_i| ≤ ‖x ⊗ y − ψ‖ and ‖ ‖ ‖x ⊗ y − ψ + n∑ i=1 α_iE_{λi} ‖ ‖ ‖ < ε/2. Let δ be a sufficiently small positive number.

By (b), we can find inductively mutually orthogonal unit vectors u_1, . . . , u_n ∈ H such that ‖x ⊗ u_i‖ < δ, ‖u_i ⊗ y‖ < δ, ‖u_i ⊗ u_j ‖ < δ (i ≠ j), ‖u_i ⊗ u_i − E_{λi} ‖ < δ. Set x^′ = x + ∑_n i=1 α_i |α_i|^{1/2} ui and y ′ = y + ∑_n i=1 |α_i|^{1/2}u_i. Since the vectors u_1, . . . , u_n are orthonormal, we have ‖x^′ − x‖^2 = ∑_n i=1 |α_i| ≤ ‖x ⊗ y − ψ‖, and similarly, ‖y^′ − y‖^2 ≤ ‖x ⊗ y − ψ‖. Furthermore, ‖x^′ ⊗ y^′ − ψ‖ ≤ ‖ ‖ ‖x ⊗ y − ψ + n∑ i=1 α_iE_{λi} ‖ ‖ ‖ + ‖ ‖ ‖ n∑ i=1 α_i ( u_i ⊗ u_i − E_{λi} )‖ ‖ + n∑ i=1 |α_i|^{1/2}‖u_i ⊗ y‖ + n∑ i=1 |α_i|^{1/2}‖x ⊗ u_i‖ + ∑ i≠j |α_i|^{1/2} · |α_j |^{1/2} · ‖u_i ⊗ u_j ‖ ≤ ε/2 + δ (^n∑ i=1 |α_i| + 2 n∑ i=1 |α_i|^{1/2} + ∑ i≠j |α_i|^{1/2}|α_j |^{1/2} ) < ε provided δ is sufficiently small.

(d) There are x, y ∈ H such that x⊗y = E_0. As it was shown above, this implies that T has a nontrivial invariant subspace.

Set x_0 = 0 = y_0. Using (c) it is possible to construct inductively vectors x_j , y_j ∈ H (j ∈ N ) such that ‖x_j ⊗ y_j − E_0‖ ≤ 2^{−2j} , ‖x_{j+1} − x_j ‖ ≤ ‖x_j ⊗ y_j − E_0‖^{1/2} ≤ 2^{−j} and ‖y_{j+1} − y_j ‖ ≤ 2^{−j} . Clearly the sequences (x_j ) and (y_j ) are Cauchy. Let x and y be their limits. It is easy to verify that x ⊗ y = E_0.

The condition that T^nx → 0 for all x ∈ H can be omitted by a standard reduction argument.

Theorem 7.4. [BCP1] Let T be a contraction on a Hilbert space H such that the spectrum σ(T ) ∩ D is dominant in D . Then T has a nontrivial invariant subspace.

Outline of the proof. Let M_1 = {x ∈ H : T^nx → 0}. It is easy to see that M_1 is a closed subspace of H invariant with respect to T . If M_1 = H then T has a nontrivial invariant subspace by Theorem 7.3. Thus we can assume without loss of generality that M_1 = {0}.

Since a subspace M ⊂ H is an invariant subspace for T if and only if M^⊥ is an invariant subspace for T^∗, we can do all the previous considerations also for T^∗ instead of T . Thus we can also assume that M_2 = {x ∈ H : T^{∗n}x → 0} = {0}. Contractions T ∈ B(H) satisfying M_1 = {0} = M_2 are called contractions of class C_{11} in [NF]. It is proved there that such T is quasisimilar to a unitary operator (i.e., there is a Hilbert space K, a unitary operator U ∈ B(K) and injective operators A : H → K, B : K → H with dense ranges such that UA = AT and BU = T B). Consequently, T has many invariant subspaces, see [NF].

Theorem 7.4 is a classical application of the Scott Brown technique. By refined methods it is possible to obtain the following much deeper result.

Theorem 7.5. [BCP2] Let T be a contraction on a Hilbert space H such that σ(T ) contains the unit circle {z ∈ C : |z| = 1}. Then T has a nontrivial closed invariant subspace.

Theorem 7.5 can be also generalized to the Banach space setting.

Theorem 7.6. [AM] Let T be a polynomially bounded operator on a Banach space X such that σ(T ) contains the unit circle. Then T^∗ has a nontrivial invariant subspace. In particular, if X is reflexive then T has an invariant subspace.

Note that Theorem 7.6 is stronger than Theorem 7.5 even for Hilbert space operators.

References

[AM] C. Ambrozie, V. Müller, Polynomially bounded operators and invariant subspaces II., to appear.

[A] S.I. Ansari, Hypercyclic and cyclic vectors, J. Funct. Anal. 128 (1995), 374–383.

[B1] B. Beauzamy, Un opérateur sans sous-espace invariant: simplification de l’example de P. Enflo, Integral Equations Operator Theory 8 (1985), 314–384.

[B2] B. Beauzamy, Introduction to operator theory and invariant subspaces, North-Holland Mathematical Library Vol. 42, North-Holland, Amsterdam, 1988.

[BP] J. Bes, A. Peris, Hereditarily hypercyclic operators, J. Funct. Anal. 167 (1999), 94–112.

[Bo] P. Bourdon, Invariant manifolds of hypercyclic vectors, Proc. Amer.

Math. Soc. 118 (1993), 845–847.

[BCP1] S. Brown, B. Chevreau, C. Pearcy, Contractions with rich spectrum have invariant subspaces, J. Operator Theory, 1 (1979), 123–136.

[BCP2] S. Brown, B. Chevreau, C. Pearcy, On the structure of contraction operators II, J. Funct. Anal. 76 (1988), 30–55.

[ChS] K.C. Chan, R. Sanders, A weakly hypercyclic operator that is not hypercyclic, to appear.

[E] P. Enflo, On the invariant subspace problem in Banach spaces, Acta Math. 158 (1987), 213–313.

[Fe] N.S. Feldman, Perturbations of hypercyclic vectors, J. Math. Anal.

Appl. 273 (2002), 67–74.

[F] M. Fekete, Über die Verteilung der Wurzeln bei gewissen algebraischen Gleichungen mit ganzzahligen Koefficienten, Math. Z. 17 (1923), 228– 249.

[GS] G. Godefroy, J.H. Shapiro, Operators with dense, invariant, cyclic vector manifolds, J. Funct. Anal. 98 (1991), 229–269.

[GLMo] M. Gonzalez, F. Leon, A. Montes, Semi-Fredholm theory: hypercyclic and supercyclic subspaces, Proc. London Math. Soc. 81 (2000), 169– 189.

[Gr] K.G. Grosse-Erdmann,Universal families and hypercyclic operators, Bull. Amer. Math. Soc. 36 (1999), 345–381.

[H] P.R. Halmos, Capacity in Banach algebras, Indiana Univ. Math. J. 20 (1971), 855–863.

[HW] R. Harte and T. Wickstead, Upper and lower Fredholm spectra II., Math. Z. 154 (1977), 253–256.

[He] D.A. Herrero, Limits of hypercyclic operators, J. Funct. Anal. 99 (1991), 179–190.

[K] C. Kitai, Invariant closed sets for linear operators, Dissertation, University of Toronto, Toronto, 1982.

[LMo] F. Leon, A. Montes, Spectral theory and hypercyclic subspaces, Trans.

Amer. Math. Soc. 353 (2000), 247–267.

[LM] F. Leon, V. Müller, Rotations of hypercyclic operators, to appear.

[Mo] A. Montes, Banach spaces of hypercyclic vectors, Michigan Math. J. 43 (1996), 419–436.

[M1] V. Müller, Local spectral radius formula for operators on Banach spaces, Czechoslovak J. Math. 38 (1988), 726–729.

[M2] V. Müller, Local behaviour of the polynomial calculus of operators, J.

Reine Angew. Math. 430 (1992), 61–68.

[M3] V. Müller, On the essential approximate point spectrum of operators, Int. Equations Operator Theory 15 (1992), 1033–1041.

[M4] V. Müller, Dvoretzky’s type result for operators on Banach spaces, Acta Sci. Math. (Szeged) 66 (2000), 697–709.

[M5] V. Müller, Orbits, weak orbits and local capacity of operators, Integral Equations Operator Theory 41 (2001), 230–253.

[NF] B. Sz.-Nagy, C. Foiaş, Harmonic analysis of operators on Hilbert space, North-Holland, Amsterdam, 1970.

[N] J.M.A.N. van Neerven, The asymptotic behaviour of semigroups of operators, Operator Theory: Advances and Applications, vol. 88, Birkhäuser, Basel, 1996.

[P] G. Pisier, A polynomially bounded operator on Hilbert space which is not similar to a contraction, J. Amer. Math. Soc. 10 (1997), 351–369.

[R1] C.J. Read, A solution to the invariant subspace problem, J. London Math. Soc. 16 (1984), 337–401.

[R] C.J. Read, The invariant subspace problem for a class of Banach spaces II. Hypercyclic operators, Israel J. Math. 63 (1988), 1–40.

[Ro] S. Rolewicz, On orbits of elements, Studia Math. 32 (1969), 17–22.

[V] P. Vrbová, On local spectral properties of operators in Banach spaces, Czechoslovak Math. J. 25 (1973), 483–492.

Institute of Mathematics Czech Academy of Sciences Žitná 25, 115 67 Praha 1 Czech Republic

muller@math.cas.cz