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WEIGHT CENTRALIZER EXPECTATIONS WITH
FINITE INDEX

ESTEBAN ANDRUCHOW" and ALEJANDRO VARELA

Abstract

Let M be a von Neumann algebra, ¢ be a faithful, normal semifinite weight on M and M¥ its
centralizer. We characterize the conditional expectations E, : M — M¥ of finite index for a
faithful normal strictly semifinite weight ¢ on a semifinite von Neumann algebra M with finite
dimensional center. This result is used to characterize weights ¢ such that the orbit
U, = {poAd(u) : u unitary in M} can be represented as a submanifold of M (=basic extension
of E, : M — M,).

1.1 Introduction. Let M be a von Neumann algebra and ¢ a faithful, normal
and semifinite weight on M. Denote by o7 the modular group of ¢ and by
M? the centralizer of ¢, i.e. the subalgebra of M of fixed points for o7. It is
well known ([C],[T]) that there exists a faithful and normal conditional ex-
pectation E, : M — MY satisfying ¢ o E, = ¢ if and only if the weight ¢ is
semifinite in M¥. Under these asumptions, the expectation E, is unique.
Such weights ¢ are called strictly semifinite [C].

There are two notions of finite index for a conditional expectation be-
tween von Neumann algebras [BDH], [Ha]. In many cases they do coincide
(for example, if the algebras are factors). In general they do not coincide
([FK]). In this paper we investigate the finiteness (in the two senses) of the
expectations E, associated with weights (. Very naturally one is constrained
to consider semifinite algebras. In section 4 we state that in the case of fac-
tors (or more generally algebras with finite dimensional center) the finite
index condition holds if and only if the spectrum of the Radon-Nykodim
derivative of ¢ with respect to a tracial weight (see [PT]) has finite spectrum.

Denote by % (M) the unitary group of M. Our interest in the inclusions
M?¥ C M is motivated by the geometric study of the orbits

U, ={poAd(u):uecUM)}.

In 5.1 we show that for the case M = #(H) the unitary orbit of a faithful
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and normal state is never a topological submanifold of #(H)*. Moreover, in
the case of infinite weights, the orbit can not even be regarded as functionals
on a suitable Banach space:

On the other hand, using the appropriate quotient topology, this sets can
be regarded as homogeneous spaces (i.e. quotients of Banach-Lie groups
with a differentiable structure). Namely, %, ~ % (M)/U(M?).

A reductive structure for a homogeneous space G/K is an invariant sup-
plement for the Lie-Banach algebra .#" of K in the Lie-Banach algebra ¢ of
G, where invariant means invariant under the natural action of K in .

In our case, such a supplement is given by Ker(E,). Moreover, by means
of the expectation E, one may obtain a representation of %, as a space of
projections in a von Neumann superalgebra M; of M. Recall the basic con-
struction associated to a (¢ invariant) conditional expectation. This yields a
projection e, (denoted the Jones projection of E,) acting on the Hilbert
space H, of the GNS triple of ¢. As is usual notation , M is the von Neu-
mann algebra generated by e, and M. Then e, satisfies

i) e,me, = E,(m)e,, m € M

i) {e,}' N M = M¥

iii) e,Me, is isomorphic to M¥ via the *-isomorphism x — xe, = e,xe,.

Then, as in [AS2], one has the (one to one) representation

U, — {projections of M}
o Ad(u) — u'e,u

which is continuous if %, is considered with the quotient topology
WU(M)/%(M¥) and the set of projections with the norm topology of M.

If the index of E,, is finite, then this map is a topological imbedding (i.e. a
homeomorphism between %, and % (e,) = {u*e,u:u e %(M)}). More-
over, in [AS] it was shown that % (e,) is a C* submanifold of M; if and
only if the index of E, is finite. Therefore, the finite index condition allows
one to regard %, as a C* submanifold of the space of projections of M
(which is a space with rich geometric structure [CPR] and itself a submani-
fold of My). If the index is infinite, one still has the continuous representa-
tion (called basic representation) %, — {projections of M;}.

If the index of E, is infinite, the above representation is a home-
omorphism if one changes the usual norm of M by the M¥-Hilbert module
norm induced by E,. The price payed is that M is not complete with this new
norm (completeness being equivalent to the finite index condition). Section 5
is devoted to the description of this application.

1.2 Preliminary and notations. Throughout this paper ¢ will denote a
faithful normal semifinite weight and o7 the modular group of . Denote by
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MY ={xe M :o](x) =x,Vt € R}. A strictly semifinite weight is a semi-
finite weight of M such that ¢|,,, is also semifinite on M¥.

As it is standard notation, A", = {x € M : ¢(x*x) < oo} and (H,,m,,n,)
denotes the GNS triple for ¢ , i.e. H, is the completion of .4/", to a Hilbert
space, m, : M— % (H,) is the usual *-isomorphism, 7, : A",—H, is the
canonical imbedding, with

(Me(¥),mp(2)) = @(z"y) and m,(2)n,(y) = ny(zy) for y,z € N,z € M

If G is a locally compact group, an invariant mean m on G is a state of
L>(G) such that m is invariant under the action of G, i.e. m(f (¢.)) = m(f(.))
for all tp € G and f € L*(G) (see [Pa]).

Let m be an invariant mean in R, and a: R — Aut(M) (a(f) = «a;,) a
weakly continuous homomorphism of R on the automorphism group of a
von Neumann algebra M represented on #(H). For x € M denote by
Jg cu(x)dm(1) the element of M given by

(([actanv &) =mie - <= for eme

This integral does not depend on the Hilbert space H.

Let E: M — N be a normal conditional expectation and let ¥ be a normal
state of V. Denote also by v the extension of this state to M given by ¢ o E.
Let e be the Jones projection of E (and %), i.e. the orthogonal projection
obtained as the closure of E as an operator on L?*(M,) (with range
L*(N,)). As it is also standard, denote by M the algebra generated by M
and e in Z(L*(M,)).

After the introduction of Jones paper [Jo] several notions of index for a
conditional expectation between von Neumann algebras appeared ([PP],
[K],[W]). We will follow the terminology of the paper by Baillet, Denizeau
and Havet [BDH], where three notions of index are considered. Let N ¢ M
be a von Neumann subalgebra and £ : M — N a conditional expectation.

E is said to be of weak finite index if there exists a positive real number A
such that E — MId is a positive map. In that case put Ind,,(E) := ;! where
Ao 1s the supremum of all such \’s (the index is said to be oo if no such A
exists).

In such case ([Po], [BDH], [FK]), there exists another positive constant x
such that E — xId is completely positive, and there is a family {m;},., C M
such that

i) 1=>",.,mem; , (e the Jones projection associated to E)

ii) E(m;m;) = 6;p; , (p; projections in N)

iii) and }_,., m;m; converges ultraweakly in M.
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In [BDH] it is shown that the limit of the latter sum belongs to the center
of M, and is called the index of E, and will be denoted by Ind(E).

It is said that E has strongly finite index if the family {m;},, is finite.

There are conditional expectations that are of finite index and not of
strongly finite index [J], [FK]. Nevertheless these two notions of finite index
conincide in many cases, for instance if N is a subfactor [BDH].

2. Conditional expectations and invariant means

REMARK 2.1. Let m be an invariant mean in R, ¢ a faithful normal semifinite
weight on a von Neumann algebra M, and E}' : M — M the map

EM(x) = /R o (x)dm(1).

Then EJ is a of-invariant conditional expectation with range MY which sa-
tisfies

(EY(x)) < p(x) forallxe M,.

Moreover, if ¢ is strictly semifinite, then E]' is the unique faithful and nor-
mal conditional expectation invariant with .

Proor. The fact that £ is a 0¥ invariant conditional expectation is well
known (see for instance 10.12 [S]).

In order to verify that ¢(E?(x)) < ¢(x) for every x > 0, suppose M re-
presented in a standard form. Therefore ¢(z) = sup; (z§;,&;) for certain vec-
tors &, i € I. Then

P(EL() = sup (EL(x)6.6) = sup m(t = (o7 (x)&.6)) < ¢()

where the last inequality holds because (o7 (x)&;, &) < @(0f (x)) = @(x).

Let us suppose now that ¢ is strictly semifinite. We will see that under this
hypothesis E7 is faithful, normal and ¢ o EY) = ¢, and therefore coincides
with Takesaki’s expectation.

PrROOF. Let x € M. Since ¢ is strictly semifinite, there exists a normal
positive linear functional 1) which is o} invariant such that +(x) > 0. Then
we can write ¢ = p(h.) whith & a positive operator affiliated to Z(M¥), and
for certain h, € Z(M¥) (see [P]),

G(EZ(x)) = o(hEZ(x)) = Elilnogo(hi/zE;’(x)hl/z).

Note that o(h.) < oo (i.e. h/> € .A,) and
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(P EL () ) = (EL (xX)mp (h?), mo(he!?))
= m(t = (o] (X)n, (h"?).n, (b))
1= @(f ) = (e = o7 (L 581)
— ol 2).
)

Therefore ¢(E,) = 1(x) > 0, which proves that E m(x) # 0 and then E is
faithful.

Let us show that EJ is normal. If p,p€ M, and p; /p, then
E}(p:) /'i— sup El(p))=q€ M?.  Clearly ¢<E](p). Suppose
E7(p) —q # 0. Since o is strictly semifinite, there exists a normal positive
linear functional ¢ which is o7 invariant such that ¢(EZ(p) —¢) > 0. As
before, this 1 verifies ¢(E? (v)) = ¢(y) for y € M, and then

Y(EY(p) — q) = Y(ED(p) — EL(q) = ¥(p — )
= sup (p;) —sup Y(EL(p;)) =0

Therefore E7 (sup; p;) = EJ(p) which proves the normality of £

It remains to verify that ¢ o EfY = ¢. Since ¢ is strictly semifinite there
exist normal positive functionals v; with orthogonal supports p; such that
© = > ;. Therefore, p(p;.) = 1; with p; € M¥, and then 1); o o7 = ;. If we
represent M in a standard form, there exist & such that ¢;(x) = (x¢;, &) for
all x € M, and then

Ui(ER (X)) = (EL(x)&,&) = m(t = (0] (x)&,&)) = m(t = (07 (x))) = ().

Therefore, @(EZ(x)) =2, ¢i(EZ(x)) = X2, ¢hi(x) = ¢(x), which completes
the proof.

In other words, if ¢ is a faithful normal strictly semifinite weight then E7
does not depend on the choice of m.

REMARK 2.2. If J C R is an interval, put ¥;(x) = |J|~ fJ t)dt. This po-
sitive forms are called Bohr means. Eberlein ([E] Th 5.2) showed that if x is
almost periodic then the net {¥;(x)}, g converges to a unique limit. Using
this result, applied to x(¢) = (o7 (x)&, 1), it can be proven directly for almost
periodic weights (i.e. weights ¢ such that the modular operator A, is diag-
onalizable) that (Ey,(x){, n) converges to a unique limit, namely E,(x). Note
that almost periodic weights are strictly semifinite.

ExampLE 2.3. If the weight ¢ of 2.1 fails to be strictly semifinite, the ex-
pectation E7' may be neither normal nor faithful, and depends on the choice
of m. Let m be a mean for R obtained as in 2.2. Let M = #(L*(0,1)), h =
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the operator “multiplication by x* and ¢(x) = Tr(hx) where Tr is the trace
of M. It is straightforward to verify that M¥ = {h}' = L>(0, 1) regarded as
multiplication operators p, in L?(0,1). Therefore in this case, for all a € M

E7(a) :Auxfzaﬂxwdm(t).

We will show that these expectations coincide with limit points of the so
called von Neumann’s operation [U], i.e. expectations obtained as cluster
points of the net of expectations

{En(a) = Z My aaity, : IT finite partitions of (O, 1)}
Aell

where x4 is the characteristic function of A € I7, the partitions are directed
by inclusion and the topology is that of weak operator convergence at every
a € M. In [Su] it was shown that there exists an uncountable set of limit
points for this net. Moreover, this limit points are conditional expectations
which have the compact operators in their kernels, and therefore can not be
normal nor faithful.

Let >, a;xy, be a step function close to the identity function # in the norm
topology of L>(0,1). Then for every a € £(L*(0,1)) we have that EY(a) is
close to

/R S oo iy, apiy,, (1) =

nm

= Z Hox, a:uXJ,,, /R aZam_itdm(l) + Z Hx, al’LXJ,,'
n

n#m

It is easy to verify that for n # m (with invariant means obtained as weak
limits of Bohr means) [ )/, "dm(t) = 0. Therefore E(a) can be approxi-

mated (in the weak operator topology) by the sums
> b, atty, = En(a)

if I1 is the partition given by J, ..., J,.

Suarez showed in [Su] that the expectations obtained as limits of the Ejy
when restricted to the operators which are diagonal in the Fourier basis take
scalar values. Denote by {e,},., the Fourier basis of L*(0, 1). Then for each
invariant mean m of R the linear functional

I°(2) 5 {\,} Eg(ZAnen ® en) ecC
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is an invariant mean for Z. Moreover, any mean in Z may be obtained in this
fashion [Su].

3. Conditional expectations with finite index

Kosaki proved (see [W], Prop. 2.5.2) that if M D N are factors and
E : M — N is a faithful and normal conditional expectation of finite index,
then M is finite iff N is finite. Jolissaint [J] generalized this result for non
factors (with the finite index condition). Let us state this result.

ProOPOSITION 3.1. Let M be a von Neumann algebra and E: M — N a
faithful and normal conditional expectation.

a) If N is finite and E is of strongly finite index then M| and M are finite.

b) If N is semifinite and E is of finite index then M| and M are semifinite.

ProoOF. a): Let o be a faithful normal state on N, then ¢ o E is a faithful
normal state on M. Let us also denote by ¢ this extension. Let (H,,m,,&,)
be the GNS triple for ¢ and M and J,, = J. Since N is finite, N’ is semifinite.
Therefore, M, = JN'J is also semifinite.

The projection [N'¢,] € N is finite. Recall ([KR] 9.1.2) that [N'{,] € N is
finite iff [N¢,] € N’ finite. Therefore [N, = [N.1] =e € N’ is finite, and
then JeJ = e is a finite projection in M;. Then there exists a semifinite
faithful tracial weight 7 on c(e)M; = M, such that 7(e) < oo ([P], 5.4.6).

Since E : M — M?¥ is of strongly finite index, 1 = Z;‘:l m;em; for certain
m; € M. Then

T(miem}) = T(me(me”)) = T(emime) < 7(|jmil|e) < oc.

This shows that 7(1) < oo, and therefore 7 is a finite trace and M; and M are
finite.

b): As in the previous point, M, is semifinite. Since the index of E is fi-
nite, by [BDH] 3.10 there exists a faithful and normal conditional expecta-
tion E; : My — M. Then it follows that M is semifinite.

COROLLARY 3.2. Let ¢ be a faithful normal strictly semifinite weight in M.

a) If ¢ is finite and E, : M — MY has strongly finite index then M is fi-
nite.

b) If E, : M — MY has finite index then M is semifinite.

4. Characterization of £, with finite index

In view of 3.2, if one will look for E, with finite index one has to consider
semifinite algebras.

LEMMA 4.1. Let M be a semifinite von Neumann algebra, T a tracial weight
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on M, ¢ = 7(h.) a faithful normal strictly semifinite weight on M. If {p;}.; are
orthogonal spectral projections of h with )., p; = 1, then

=E, ( Zp,»xp,) .

icl

If moreover a(h) = {r; : i € N} is discrete, then

x) = Zl)ixph

ieN
with p; the spectral projection of h associated to {r;}.

Proor. Note that p; € Z(M¥) and therefore

£ S rown) = X Butpon) = S n o= (301 )E, 0 = B,
i ieN ieN ieN

Suppose now that o(h) ={r;:ie N}, then h=3,rp. Put E(x)=
>.;pixpi. E is a faithful and normal conditional expectation onto
{pi:ie NY N M = {h} N M = M¥. Note that it is also  invariant:

<Zp,xp,> = Z (hpixp;) = zj:r(r,»p,-x) = T(Zj:ripix>

=p(x).
Therefore £ = E,.

THEOREM 4.2. Let M be a finite von Neumann algebra with finite dimen-
sional center, ¢ a faithful normal strictly semifinite weight on M and
E,: M — M? the unique normal and faithful conditional expectation that
leaves o invariant. Let T be a faithful and normal trace in M and h affiliated to
Z(M?) such that ¢ = 7(h.). The following statements are equivalent:

(i) E, has strongly finite index.

(i1) E, has weakly finite index.

(iii) o(h) is finite.

And in particular, p is finite.

ProOF. As dim( (M)) < 00, we can suppose M = Bj<i<, M;, with M; a
finite factor. Then E, | : M; — M7 defines a conditional expectation (be-
cause Z(M) C M¥), E =>1,E, |M, and E, has strongly finite index iff
each E, ] does. Moreover, if / is affiliated to Z(MW) then h = . | h; with
hi affiliated to Z (M?), and the spectrum of / is finite iff the spectrum of each
h; is finite. Therefore, we can suppose that M is a finite factor.

(1) = (ii) is trivial.
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(iii) = (1): If o(h) = {r1}, then h = r; 1. In this case ¢ = r;7, and therefore
E, = Id which has strongly finite index.

Reasoning by induction, we are going to asume that the proposition is
valid for o(h) = {r;: 1 <i<n} and prove it for the case n+ 1. Then, if
{Pi}i<i<, are the orthogonal spectral projections of 4 corresponding to {r;}
with 1 < i < n, there can be found finite E,-orthonormal my € M, 1 <k <z,
such that for all x € M, x =3, _, m¢E,(m;x). The existence of such family
is equivalent to the strongly finite index condition of E, (see [BDH]).

Suppose that o(h) = {r;: 1 <i<n+1}, and {p;},.,,,, are the orthogo-
nal spectral projections of 4 corresponding to {r,-}1<;<n;1 Co(h). As M is a
factor, we can suppose p; =< p;yq for 1 <i<n. o

We can assume the theorem is valid for the factor (1 — p,.1)M (1 — py.1),
the expectation Ey|_, ) ui—p,.,) and the operator /, = S, ripi. Since A is
affiliated to Z(M*") then p; € Z(M¥), for 1 <i<n+ 1, and then

Ep((1 = pue)x(1 = pus1)) ((Zp)x(,i;pi))

(Zn) Zp,

= (1= pu) Ep(x)(1 = pus1) = (1 = pus1) Ep(x).

Therefore E,((1 — ppi1)M(1 = pui1)) C (1 = pur1)M(1 = pyir). There ex-
ist orthonormal m; € (1 — p,11)M (1 — p,11) with 1 <i <z, such that

(1) (1= pus1)x(1 = pus1) ZmE (1= pu1)x(1 = puya))

—Zm,l—pnﬂ ZmE m;x)

for all x € M.
Now as p1 X p2 2 ... 2 py 2 pua1, for 1 <j < n+1 we can write

wj
p] = <qu,i> + Vj, with iji Npl(: (]1,1) for 1 S i S Wj, and I’j < p1
i=1

where {g;}, <i<w, and r; are orthogonal subprojections of p;.
There exist part1al isometries {v MinMwith1<jt<n+1,1<i< w;

th

and 1 </ < w; such that g;; “ q. . Therefore, they verify
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t,h i rh S t.h_k, t.h
(V)" =V VI = s ViV = i) Vi
t/ ks _J,
Then vj'i:qj,, andv s ’ = lvk;v’tz 6(,, ks)V hfé(/ (k) G-
There also ex1st pdrtldl 1s0metrles {u M with 1<j,t<n+1 and
1 <i < w, such that r; ~ s5,; < ¢,;. They verify
= ()b, and o (U =5, < qu,
J J J o 7\ i S i

We are going to use the following equalities:
;flpk‘)i:;,_ ]1 qus+rk h—(sjkqth

(") pundf = Sy

Using 4.1, forevery x e M, 1 <t<nand 1 <j < w,, we have

n+1
n+1/ 1,1 n+1,7 t,1 _
(2) E,(v n+1jx) =i ZP:‘VHUXP:‘ = qn+1,jXP1-
i=1
Also, for1 <t<mand 1<j<m,,
1,1 o 1,1
tj 1+ _ n+
(3) vn+1,1E (vt,] X) - n+1 1 ZP:VU Di

V;{+111Pn+lvt_j b XPn+1 = 41jXPn+1-

For2<t<n+1,

n+1
(4) (u;hLl 1) EW(U?JFI’IX) (u};+l 1) Zp n+l1, lxp 4
=1

= (u;l-H"])*Pn+lu;l+l71xpn+l
= F'tXPn+1-
And for 1 <t <n,
n+1

1 \* 1
(5) ( ;t1+1) Es@( ;+1x) = n+1 Zl’z n+1xPz = (u n+1) pt“n+1xpt = I'n41XPs

Recall that Z:’ﬂl po=1and p, = (3,_; wq;) + r.. It follows that
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n n
X = (1 _pn+l)x(1 _pn+1) + Pn1XPnt1 + (Zpt) XPn+1 +pn+1x<zpt>
t=1 t=1
n w,
= (1= pus))X(1 = pus1) + Pai1 Xpus1 + (Z (Z qz,/> + r,) Xpnsi+

—1 \j=1
Wit n
+ an—o—l,/' + a1 | X Zpr
J=1 =

= (1= pus1)x(1 = pus1) + Pu1Xpns +ZZQt/xpn+1+
=1 j=1

Wntl 1

+ Z FiXPpy1 + Z Z qn+1,XP: + Z Tny1XPt-

Then, using (1),(2),(3),(4) and (5) we obtain

X = Zm;Eﬂm?x) + (m; —i—pn+1)E¢((mz)*x +Pn+1x)+

n Wy n

+ Z Z Vn+1 1 H] lx) + (”nﬂ’l)*Ew (”nﬂ’lx)"'
t=1 j= =2

Wil

+szn+l‘1E n-H,j +Z n+1 * ’~P n+1x)

=1

N

It is straightfoward to verify that the union of the sets {m;} ;. i,

1 1,1
{me+puci ks Yz, OIT7) 1o AW ) Yagig and {(u 1) i

forms an orthonormal family. Therefore E, has strongly finite index.

(i) = (iii): If o(h) is infinite, for every n € N there exist n orthogonal
spectral projections {p;},.,, of h with >, _,_, p; = 1. Since / is affiliated to
Z(M¥), then p; € Z(M¥). As M is a factor, we can suppose p; =< ... < p,.
Therefore, there exist subprojections ¢; € M, ¢; < p;, 1 <i<n such that
i ~ q1 = p1, and n* partial isometries v; € M that verify:

vljvl*j =gq, vl*jv/j =g, v;} = vj;, and vy, = Opvy with 1 <[ j k,r < n.
Observe that prvpr = S vij.

Let v=>3/._,vj. Then

V2: E VijVikr = E V/r—l’lg Vi = ny

1jkr=1 ljr=1

Then v > 0 and ||v|| = n.
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Using lemma 4.1, E,(v) = E,(>_,c; pivpi), and then

Ey(v) = Ego( > kaijpk> =E, <Z ka) = Eulax)
1<ijh<n = =
But p,E,(qr)pi = E,(piqrpi) = 6uE,(qr), and then E,(qx) € pxMpy. There-
fore

IE,WII =

Z Ec;(Qk)
k

because ¢; = p; € M¥. In other words, for every n € N there exists a positive
element v € M such that ||E,(v)|| > 1||v||. This proves that E, has infinite
weak index.

> |1Eo (g0l = [Ex () = [l = 1

REMARK 4.3. With the same hypothesis of 4.2, but for M a factor, it is
straightforward to verify that if o(/) consists of n points, then

Ind(E,) =n.
If M has finite dimensional center there exists {gi},<;<,, C Z(M) such that
9,_Z;‘IEMM , where Mg; i elag) =

n;, where n; is the number of points of o(/;) (h = h|M eL Mq,)) Then the
strong index

Ind(E, Zn,q, e Z(M

The analogous result for the semifinite case also holds.

THEOREM 4.4. Let M be a semifinite von Neumann algebra with finite di-
mensional center, ¢ a faithful normal strictly semifinite weight and
E,: M — M? the unique normal and faithful conditional expectation that
leaves ¢ invariant. Let T be a tracial weight in M and h affiliated to Z(M?)
such that ¢ = 7(h.). The following statements are equivalent:

(i) E, has weakly finite index.

(i) o(h) is finite.

ProoF. (ii) = (i): If o(h) is finite, denote by p; the spectral projections of
h. It is a standard fact that the expectation E,(x) = Y7, pixp; has weakly
finite index.

(1) = (ii) follows exactly as in the previous theorem.

REMARK 4.5. If dim(Z(M)) is not finite, the preceeding results are not
true. Take for example the finite von Neumann algebra M = @&,y M>(C)
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(where M;(C) are the 2 x 2 matrices). Put A = @, h, with h, € M,(C) the

1/n 0

0 14+ 1/n>' Let 7 be the trace on M defined by

diagonal matrix &, = <
7(®nxu) = 3., % tr(x,), where tr is the canonical trace on M,(C). Then,

o) = T<(hh)> defines a faithful normal state with MY = M N {h} =
T

{@®y Xy : x, is a diagonal matrix }. Then if D(j“ ?2) = (Z(l)l zO ), it is
20 I 2

clear that E,(®, z,) = ®y D(z).

E, has strongly finite index: put u; =1¢€ M, u2:69n(8 (1)> and

u; = @, ((1) 8), it is easy to see that for every x € M, x = Zle uE,(u} x)
and that E,(ufu;) =0if i #j.

Observe that if ¢(.) = u(k.) with p a trace on M and k = @, k, € M7.
Then the spectrum of k has to be infinite. Indeed, i is a multiple of tr on
each M>(C) (let us say p(z,) = a, tr(z,)) and therefore 3 tr(h,.) = oy, tr(k,.)
for every n € N. Clearly this equality would not hold if the spectrum of k is
finite.

Summarizing, we have found a faithful normal state ¢ on M, with E, of
strongly finite index, such that for every trace p on M, if ¢(.) = p(k.) then
the spectrum of £ is infinite.

It has been already observed (3.2) that if M is a type III algebra, there are
no normal conditional expectations of finite index onto M¥. Moreover, if M
is a factor of type III there cannot exist £, with weakly finite index.

PROPOSITION 4.6. Let M be a factor of type 111, and ¢ a faithful normal and
strictly semifinite weight in M. Then the weak index of E, is infinite.

Proor. By the result of [AS] cited above, if E, had weakly finite index,
then M¥ should have finite dimensional center. Let py, ..., p, be the minimal
projections of the center of M¥. Then the expectations

Ei: M, — piM? E;(pixp;) = E,(pixp;)

have weak finite index, for i = 1,...n. But since p;Mp; and p;M¥ are factors,
the expectations E; have strongly finite index. Therefore ) .E;:
@®piMp; — M¥ has strongly finite index. Note that E = (), E;) o F, where
F(x) =, pixp:. The projections py, ..., p, are equivalent in M. Therefore an
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argument analogous (but much simpler) to that of ii) = 1) in 4.2, shows that
F has strongly finite index. Therefore E, has strongly finite index, which
leads to a contradiction.

5. The geometry of the orbit of a faithful, normal, strictly semifinite weight

Let us introduce a case where the unitary orbits of faithful and normal states
are not (topological) submanifolds of the predual (and neither the dual)
space of the algebra. In the case of orbits of weights, no natural ambient
space is given in order to model the manifold structure of the orbit. This
facts justify the use of other topologies other than the usual norm topology.

PROPOSITION 5.1. Let ¢ be a faithful, normal state of ¥ (H) with H infinite
dimensional. Then the unitary orbit U, = {p o Ad(u) : u € U(ZL(H))} is not a
topological submanifold of ¥ (H), (and neither of ¥ (H)").

Proor. There exists a € & (H), with Tr(a) = 1 (Tr the usual trace), such
that ¢(x) = Tr(ax) for all x € #(H). The element a is of the form
a= >, \ip: with dimR(p;) = m; < oo, and therefore >, \;m; = 1. More-
over, the unitary orbit %, C £ (H), with the norm topology identifies with
Uy ={uau:uecU(¥(H))} C I (H) with the trace norm || ||;, where 7 (H)
denotes the trace class of ¥ (H).

Let u, be unitaries in ¥ (H) such that u’au, converge to b in the usual
norm of ¥ (H).

Then it can be proved that

1) b is compact and positive,

11) O'(b) = {)\, (1€ N} = O'(a), b= Z?Zl )\iqi with dim R(q,) = m;, and
Tr(b) =1,

i) wiau, — bin || ||;.

If %, ={uau:uecU(¥(H))} is a submanifold of (7 (H),| ||,) = L(H),
then %, is locally closed in 7 (H). That is, each point ¢ € %, has a neigh-
bourhood of the form {d € %, : ||c — d||, < ¢} which is closed in 7 (H). But
since the action of the unitaries of ¥ (H) is isometric on 7 (H ), the number ¢
can be chosen the same for all ¢ in %,. This clearly implies that the orbit %,
is closed in 7 (H). Therefore, by the remarks above, %, is closed in the usual
norm of #(H). In his remarkable paper [V], Voiculescu proved, as a by-
product of his non-commutative Weyl-von Neumann theorem, that this
condition - closedness in norm of the unitary orbit of an operator in ¥ (H) -
implies that the operator generates a finite dimensional C*-algebra. In our
case, since a is positive, this implies that the spectrum of « is finite. This
leads to a contradiction, since a is also compact and has zero kernel.

Let ¢ be a faithful, normal, strictly semifinite weight on a von Neumann
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algebra M. Let (H,,m,,n,) be the GNS triple asin 1.2, and E: M — N a ¢
invariant conditional expectation onto a von Neumann subalgebra N C M.
Let e € L(H,) be the Jones projection associated to E, that is e is the or-
thogonal projection on N N.A", C H,, and M| = (M,e)" C L(H,) the basic
extension. From now on we shall identify x &€ M with its image
mo(x) € L (H,).

The orbit %, = {p o Ad(u) : u € (M)} is not “included” in any Banach
space. Nevertheless, we shall introduce a representation for %, which will
allow us to present it as a space of projections of the basic extension of M by
E,. %, will be considered with the quotient topology % (M) /% (M¥).

If ¢ is a faithful, normal, strictly semifinite weight, let e, be the Jones
projection of E,: M — M¥. The orbit %y(e,) = {u*e,u:uecu(M)} is a
C* homogeneous space [AV]. The continuous map (called the basic re-
presentation of %)

B:Uy — Unle,) C M
Bl 0 Ad(w) = e,

is a bijection that preserves the adjoint and the orbits.

The tangent space T(%m(e,)),  identifies with the space
{xe, — e x(= [x,e,]) : x € M,x* = —x}. ’

Uwr(e,) C My is a Banach homogeneous space, consisting of projections
of M. It has a natural connection (see [ALRS]), for example, its geodesics
can be easily computed. Namely, the unique geodesic ¢; on % (e,) with
@o = e, and £o;| _ =[x, e,] is given by

o = oo ewe_txo
where xp = x — E,(x).

REMARK 5.2. a) One has the following commutative diagram

My —
o, "\ lﬁ
Unmey)

where I1,(u) = p o Ad(u) and I1,,(u) = u*e,u, for u € %(M). The map II,,
has local cross sections, namely (near e,):

s('eu) = (E,(w)E,(u)) P E, (wyu,

(i.e. the unitary part of E,(u)u in its polar decomposition) defined in
{u*e,u : ||u*e,u —e,|| < 1}, which takes values in % (M) and satisfies
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II,, os(u*e,u) = u'e,u and s(e,) = 1.

Note that if [ju*e,u—e,|| <1 then also |e,ue,ue, —e,| and |[e,—
e ue u*ey|| are strictly less than 1, which implies (using the properties of the
basic extension) that ||E,(u*)E,(u) — 1| < 1 and ||1 — E,(u)E,(u*)|| < 1, and
therefore s is well defined.

b) If M is endowed with the left M¥-Hilbert module norm induced by E,
e x|z, = ||E¢(x*x)||1/2, then s is continuous. This is a straightforward
verification, using the fact noted in a), that if w*e,u is close to e, then
E,(u*)E,(u) and E,(u)E,(u*) are close to 1. Now, if IT,, has continuous lo-
cal cross section, by means of the diagram above it is easy to see that the
basic representation 3 is a homeomorphism. Therefore %, with the quotient
topology (% (M), || ||g.)/%(M¥) can be regarded as a manifold of projections
of M1 . i

¢) It is known that the equivalence in M of the usual norm with the Hil-
bert module norm is equivalent to the finite index condition. Therefore if the
index of E, is finite, then %, is homeomorphic to % (e,), with the usual
norms.

We do not know if 3 is (norm) continuous in general. In other words, if
the Hilbert module norm and the usual norm of M can induce the same
quotient topology in %(M)/%(M¥) in cases other than the finite index si-
tuation.

If Ind(E,) < oo one can do more. Let us recall the following result from
[AS2].

THEOREM 5.3. Let N C M be a von Neumann algebra, E : M — N a normal
and faithful conditional expectation and e and M, as before. Then, the follow-
ing statements are equivalent

1) The weak index of E is finite.

2) Sule) = {geg™! : g invertible in M} is an analytic homogeneous Ba-
nach space under the action of the invertible elements of M and an analytic
submanifold of M.

3) Up(e) = {ueu* :uecUM)} is a C* homogeneous Banach space under
the action of the unitary elements of M and a C* submanifold of M.

COROLLARY 5.4. Let M be a von Neumann algebra with finite dimensional
center and ¢ a faithful, normal and strictly semifinite weight. The following
statements are equivalent:

1) E, has weakly finite index.

2) M is semifinite and o(h) is finite, if h is the Radon—Nikodym derivative of
the weight p with respect to a faithful, normal and semifinite trace on M.
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3) Unm(ep) =A{ueu* :ucU(M)} is a C* Banach homogeneous space un-
der the action of the unitaries of M and a C> submanifold of M1 = (M e)".

If the weak index of E, is infinite, U (e,) and & y(e,) are manifolds of
projections of My, but not submanifolds of M.

PROOF. 1) = 2) M is semifinite by 3.2 and by theorem 4.4 o(h) is finite.
2) = 1) by 4.4.
1) & 3) by 5.3.

REMARK 5.5. As we noted before, these conditions allow us to give a dif-
ferential structure to %, the orbit of a faithful, normal and strictly semifinite
weight ¢, through the model

wo Ad(u) — u'e,u

Uy — Upi(ey).

Note that if E, has finite index, then with the notations above,
M? = {h} 0 M. Therefore, (M¥)' N M C M¥. Indeed, since if py,...,p, are
the minimal spectral projections of /, then (M¥)' consists of the elements of
M wich have “diagonal” matrices with respect to py, ..., py.

Recall again from [AS2], that if E: M — N has finite index and
N'NM C N, then the mapping

Up(e)={ueu:ucU M)} — Op ={Adu)o Eoc Ad(u*) :u € 4(M)}

is a covering map with fibre homeomorphic to n(E)/%(N), where
nE)y={ue¥M):Ad(u)(N) C N}.

In our case, we obtain that if ¢ is a weight on M satisfying the equivalent
conditions of 5.4, then the map

Uy — Op, = {Ad(u) o E, o Ad(u") :u € U(M)}

is a covering map with fibre (homeomorphic to) the group n(E,)/%(M¥).
Moreover, since Z(M) is finite dimensional, it can be shown that this group
is finite (see [ArS]).
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