Canad. J. Math. Vol. 71 (2), 2019 pp. 381-415
http://dx.doi.org/10.4153/CJM-2017-041-8
© Canadian Mathematical Society 2019

Nearly Approximate Transitivity (AT) for
Circulant Matrices

David Handelman

Abstract. By previous work of Giordano and the author, ergodic actions of Z (and other discrete
groups) are completely classified measure-theoretically by their dimension space, a construction
analogous to the dimension group used in C*-algebras and topological dynamics. Here we inves-
tigate how far from approximately transitive (AT) actions can be that derive from circulant (and
related) matrices. It turns out not very: although non-AT actions can arise from this method of
construction, under very modest additional conditions, approximate transitivity arises. KIn addi-
tion, if we drop the positivity requirement in the isomorphism of dimension spaces, then all these
ergodic actions satisfy an analogue of AT. Many examples are provided.

1 Introduction

Let (X, u, T) (often abbreviated T) be a measure space with an invertible measurable
transformation T (up to sets of measure zero), such that y o T* is absolutely continu-
ous with respect to y for all integers k. We also assume the action of T is ergodic, that
is, any T-invariant set has measure zero or one.

Motivated by the fundamental results of Connes and Woods [CW] on the classifi-
cation of such systems, particularly those that are approximately transitive, and by the
ordered Ky-theoretic classification of C*-algebras initiated by Elliott [E], Giordano
and I [GH] constructed a complete invariant for the measure theoretic classification
of ergodic T, called a dimension space (together with a specified positive element
thereof). This formed part of a more general construction, specialized to Z-actions,
i.e., single automorphisms.

Here we discuss a class of examples arising from (dual) abelian group actions on
product type systems. These translate to circulant (and an obvious generalization
called hemicirculant) matrix-valued random walks. Before we can state the results,
we must describe the invariant in more detail.

We outline the construction given in [GH]. Let A = R[x, x '] be the usual Laurent
polynomial ring. We use inner product notation to describe the coeflicients of a poly-
nomial p, that is, p = ¥(p, x¥)x*. The ring A is equipped with the obvious partial
ordering, A* = {p € A| (p,x*) > 0 for all k}, making it into a partially ordered ring.
We impose the I'-norm on 4, |p| = X |(p,x*)|, and, of course, the completion is
1'(Z), with convolution-extending multiplication. The evaluation (or augmentation)
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map, from A to R, given p — p(1) is, of course, positive, and | p| > |p(1)| with equality
when p € A™.

Now form the space of columns of size #, denoted A". Equipped with the obvi-
ous (coordinatewise) positive cone, (A")* = {(p1, p2,...,pn)T € A" | p; € AT},
A" becomes a partially ordered A-module, and multiplication by x (described by
(pi)T = (xp;)T) is a positive invertible A-module transformation. In addition, the
augmentation map extends to the obvious map A” — R", which is again positive.

Now let n(1),n(2), ..., be an infinite sequence of positive integers, and let My be
n(k +1) x n(k) matrices with entries from A*. We can also evaluate each matrix
entrywise using the augmentation map; the resulting real matrix M;(1) (obtained
by evaluating each entry at x = 1) is, of course, nonnegative, and thus induces an
order-preserving map R"(%) — R"(**1)_This gives rise to a (preliminary) direct limit

construction.

An() M an@) M gni) M G:h_r>an:An(k) _, An(k+1)
|

R M(1) R M;(1) R M) G(1) = li_n)le(l): RA(F) _, (kD)

The direct limit of the top row G is a partially ordered A-module, the direct limit of the
bottom row is a partially ordered vector space, and the vertical map(s), augmentation,
induce a positive onto map. Now we make another assumption on the matrices: that
the column sums of all the M; (1) are one. This justifies the alternative name matrix-
valued random walks [CW].

Now we must find a linear functional on the direct limit which will (eventually)
translate to the measure y. Elements of the j-th term in the top row will be indicated
by (v, j), where v € A"(); the image of the latter in the direct limit will be denoted
[v, j], so that [M;v, j+1] = [, j]. Because we will be working almost exclusively with
invariant measures, we are interested here only in x-invariant linear functionals, that
is, positive linear functionals 7 on G such that 7[xv, j] = 7[v, j]. By [GH, Lemma 2.3],
these must factor through the vertical map G — G(1).

The direct limit G(1) is itself a dimension group (over the reals, rather than the
usual integers), and under weak conditions (e.g., if all the M; (1) have no zero entries
or if {n(i)} is bounded and G(1) is not the trivial group) will itself admit a posi-
tive linear functional known as a trace. In all our examples, such a ¢ will exist. Let
¢: G(1) > Rbeatrace on G(1); then 7 := ¢op is a positive invariant linear functional
on G.

Now we complete G with respect to the L' norm induced by 7; (see [GoH]). On
elements of any partially ordered abelian group J with a trace 7, define the (possibly
pseudo-) norm

Ijll = inf{z(j1) + 7(j2) | j-ja € J"sj = j1 = jo}-

In the case of G, the completion is of the form H := L!(Y, y) and the action of mul-
tiplication by x is an invertible positive isometry thereon. We can thus regard the
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completion H as an ordered I'(Z)-module. Moreover, y is determined by the trace
7 extends to the completion, and [, f dy = 7(f).

The action of x on Y (induced by the action of x on the H) is ergodic if and only
if p, the trace on the vector space G(1), is extremal as a trace thereon [GH, Proposi-
tion 3.8]. Although the Y is impossibly complicated to work with directly, we can
easily decide when the action will be ergodic. Not only does this construction yield
an ergodic Z-action, but all ergodic Z-actions with invariant measure can be realized
by this method of construction. (This is part of a more general result of Elliott annd
Giordano [EG], that every ergodic amenable action of a discrete group can be con-
structed using RG in place of A = R[x, x™!] = R[Z], with suitable Radon-Nikodym
derivatives in the non-invariant case.)

Although the space (Y, ) is normally far too complicated to work with, we can
decide relatively easily whether two such systems are isomorphic. Here isomorphism
means that the corresponding Z-actions are measure-theoretically conjugate. The or-
dered A-module, together with its associated trace (measure), is known as the dimen-
sion space associated with (M;). If H and H' with all their structures (that is, with
the trace, with the ordered A-module structure) are isomorphic, then the actions are
isomorphic; this is almost tautological. However, when both are ergodic, there is a
criterion which sometimes allows us to determine isomorphism.

Suppose H is constructed from the sequence (M;) and H' is constructed from the
sequence (M ). Each comes with its own L'-norm induced by the ergodic invariant
trace (measure). There is a notion of approximate intertwining that is equivalent to
isomorphism of the dimension spaces, as follows.

First, we may form telescopings of (M;) and (M), that is, two strictly increasing
sequences 1 < m(1) < m(2) < m(3) <---and1 < m'(1) < m’(2) < m’(3) < --- from
which we define new sequences (M(j) = Mm(j+1)_1Mm(j+1)_2--~Mm(j+1)Mm(j))
and (M)’ = M (k1)1 Mo (k1) =2 - - Mor (k1) Mo (k) ). Now suppose we have se-
quences of rectangular matrices Ry and Si with entries from A* such that Sx Ry and
M) have the same dimensions, and Ry,;S; and M%)’ have the same dimensions.
We do not insist on the equalities, SRy = M® and Ry, Sk = M)’ but, instead,
that they be close in the following sense.

We can consider the difference M(X) — §; R, as a map A"(K) . An(k+1) Bach of
its columns corresponds to an element of G, and we take its norm in G (the L'-norm
induced by the trace). Then we take the maximum over all the columns (this corre-
sponds to the 1—-1norm, as a map between L!-spaces). Denote the resulting norm via
M) — S, Ry ||. We similarly define ||[Ry,1Sx — M| (the notation does not reflect
the dependence on the choice of dimension space; this would be too cumbersome).
Then we say the resulting diagram

L AP O gz MO () MO
lm / i / l /
Am (1) MO’ Am(z) M@ Am (3) M3
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is approximately intertwining if

D IME — SRl <o and Y ||Risa Sk = MY < oo,
k k

Finally, the two-dimensional spaces (respectively, the ergodic transformations) are
isomorphic if and only if there exists an approximately intertwining diagram between
them [GH, Theorem 3.1]. We can also refine this to ensure that R and S are norm
one. Despite the complications, computations are frequently quite simple, especially
dealing with circulant and related matrices.

Order-preserving A-module maps between dimension spaces are implemented by
the one-sided version of the preceding (no S involved).

The dimension space (equivalently, the transformation, or the sequence of matrices
(M;)) is said to be AT(n) if it can be represented as a sequence with matrix sizes at
most # (this is not the actual definition, but is equivalent to it [GH, pp. 32-33]), and it
is AT (or approximately transitive) if it is AT(1) (again, this is not the actual definition,
but is equivalent to it).

In this paper, we typically deal with dimension spaces arising from sequences (M),
where the M; all have left eigenvector 1, = (1,1,...,1) (with constant n), and we use
the resulting p to obtain the invariant linear functional 7. We first need to investigate
when this is ergodic, which we do in Section 2. We also show that for this class of
examples, the matrix of squares ( MJZ) (and higher, varying powers) is AT. (There are
very difficult examples of this type arising from # = 2 for which (M) is not AT (but
is necessarily AT(2).)

1.1 Statement of Results

Section 2 provides the preliminaries on sequences of hemicirculant matrices (a gen-
eralization of circulant matrices defined for finite abelian groups), and a surprising
result that if they are squares or (higher powers), then the resulting sequence, if er-
godic, yields an AT action. Section 3 deals with a strong property that guarantees
isomorphism of the dynamical system with the sequence of traces, called hollowness.
As a special case, we show that if

1 xg(n)
Mf:(xg(m ] )

then the dynamical system to which it corresponds is hollow if g satisfies an even-term
recurrence relation, and is not hollow (but still AT) if it satisfies an odd-term recur-
rence relation.

Section 4 deals with tensor products. We can construct tensor products of dimen-
sion modules in a natural way, thereby obtaining a construction of new dynamical
systems (which always preserves ergodicity); however, it is not clear how to obtain
these dynamically (without reference to dimension modules). In any event, under
very modest conditions on the hemicirculant matrices, (MJZ) and (M; ® M;) yield
conjugate systems, and this is used in a later example.

Section 5 recalls a class of numerical invariants from [H], and uses it to show that
if (MJZ) is not hollow, then M; is not isomorphic to its sequence of traces (the latter
is automatically AT, the former generically). Combined with Section 4, we obtain a
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sequence of hemicirculant matrices (M;) such that (M; ® MJT) and (M ijT) do not
yield conjugate systems, in contrast to the main result of Section 4.

The brief Section 6 explains how sequences of hemicirculant matrices arise natu-
rally from the dual action of product type actions of finite abelian groups on some
W*-algebras.

Section 7 deals with a general problem: given an ergodic dynamical system
(X, u, T) with corresponding dimension module, how do we construct the dimen-
sion module for a power of T, that is, (X, g, T") (assuming T" is ergodic)? This is
very closely related to systems of circulant matrices. Among other things, we show
that if T is AT and T* is ergodic, then T* ® T* is AT, a somewhat mystifying result
(since T* need not be AT).

2 Circulant Matrices and Their Relatives

Let H be a finite abelian group of order n, and form the group algebra V' = RH,
treating it as a vector space with basis {e, } sep, on which RH (a different copy) acts
as a commutative algebra of endomorphisms via mg(e) = egn. Then each my is
represented (with respect to the basis {eg}) as a size n permutation matrix (arising
from the regular representation of H), and we identify ., q,m with the matrix that
represents it, where g, € A = R[x,x"]. The matrix representations of m, and mj,
have disjoint supports (that is, for each coordinate, at most one of them has a 1 in that
position), and }°j; m, is represented by the matrix all of whose entries are 1.

For M = Y. qgtg, a matrix with entries from A, all of its entries lie in At ifand
onlyifall g, belong to A* (this comes from the disjointness of the supporting entries);
the collection of such will be denoted (AH)*, viewed as a subset of the n x n matrix
algebra over A.

We can write down explicitly the common eigenvectors for the elements of AH.
For each « in H (the dual group of H), define a vector v, in V ® C = CH via

1
va=— ) a(g)e
" &
(the normalization is to ensure that |v,| = 1 in the appropriate I'-like norm). We

check immediately that mgv, = a(g™")va, so that each v, is an eigenvector, they
are distinct (and can be separated by the m,), and form an orthonormal set, hence
constitute a basis for CH. For any M = Y. p; q,m, in AH, its a-th eigenvalue, 1, (M),
is in C[x, x7'], and is given by the eigenvalue corresponding to v, that s,

Ao(M) = Z Qg“(g_l)-
geH

For each a, the assignment A,: AH — C[x,x”'] is an A-algebra homomorphism
(that is, additive, multiplicative, and compatible with multiplication by elements of
A). A special choice occurs if « is the trivial character, denoted Yy, in which case we
denote the corresponding eigenvector by vy = ﬁ Y eg andlet Ag(M) = ¥ q,.
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This defines right eigenvectors; left eigenvectors w,, are defined analogously, but
with complex conjugation. The corresponding left eigenvector is given by

W = Z Egoc(g’l),

where we are using E, to denote basis elements of AH viewed as a right AH module.
In particular, w, = |[H|[V " (note the complex conjugate); by construction, wev, = 1,
and as an operator w,: AH — A (via wa(eg) = a(g™")), in the operator ['-norm,
[wel =1.

Examples (a) Circulant matrices. If H = Z,,, the cyclic group of size n, then AH

consists precisely of the circulant matrices of size n (with entries from A), where the

generator ¢ = [1] maps to the cyclic permutation matrix whose first rowis (010. .. 0).
(b) H =127, x Z,. In this case, n = 4, and AH consists of all matrices of the form

ag dy ad as 01
a; ap as a 10
a, as ap a 00
as dy dy Ao 00

where a; belong to A.

We call a matrix hemicirculant with respect to H (or H-hemicirculant) if it is of
the form M = Yy qomg,. Suppose that (M;) is a sequence of hemicirculant non-
negative matrices (with respect to the same fixed H), that is, in (AH)™, such that
Ao(M;)(1) = 1, so that the eigenvalue at vy, when evaluated at x = 1, is I, i.e,
Y. q¢(1) = 1. We wish to study the dimension space arising out of the direct limit
lim M;: A" - A", where we take the invariant functional arising from the left eigen-
vector (11---1), followed by evaluation at x = 1.

We must first check when this yields an ergodic dimension space. This boils down
to weak ergodicity (in the context of matrices with real entries) of hemicirculant ma-
trices (this should be in the literature, but I was not able to find any relevant references,
except when 7 is prime). Necessary and sufficient conditions are given in Lemma 2.1.

Let C; be hemicirculant matrices with nonnegative real entries, and whose column
sums are all 1. Weak ergodicity of the sequence (C;) is equivalent to the limiting
dimension group lim C;: R” — R” having unique trace, and also to projective and
actual convergence of the products to a rank one matrix (this is the usual definition,
although in general, order matters; here, the matrices mutually commute), which in
this case must be vowy.

Write C;j = 3 oep cgjmg where 0 < cgjand 3 ey cgj = 1orall j. It is easy to check
that if  is prime (so, in particular, the C; are circulant matrices), then weak ergodicity
is equivalent to 3 ;(1 — max,{cg;}) = co. For other choices of H (even cyclic ones),
this criterion is merely necessary, but not sufficient (the mass may accumulate on a
proper subgroup of H). While the criterion becomes messier and messier depending
on how far H is from cyclic, it is still computable, and more importantly, it is used in
our subsequent AT results.
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Fix H, and let & and 8 be two unequal elements of H. Define SH,a,p (O Sg p if
there is no ambiguity about H) via

Stoap = { (g:h) e HxH|a(g)B(h™) # a(h™)B(g ™)}

Since a(g™') is just the complex conjugate of a(g), we could have just written the
defining condition as a(gh™) # B(gh™), or even af'(gh™) # 1 in particular,
whether (g, h) belongs to S, g depends only on gh™" and a8~

The statement in the following criterion involves a centring (otherwise it becomes
even more awkward). The condition that ¢y; be maximal can be arranged by multi-
plying each term by a suitable element of H; this does not affect weak ergodicity. The
criteria in (iii) boil down to one computation for each prime divisor of n = |H| if H is
cyclic, but hordes of them in the noncyclic case, e.g., if H = (Z,)* with prime p, then
the number of maximal subgroups is p* —1 = n — 1. It may be possible to restrict the
maximal subgroups to a reasonable number.

Lemma 2.1 (Weak ergodicity criterion). Suppose for each j that Cj = 3 ey cgjmyg is
a real hemicirculant matrix with respect to H, where 0 < cgj and ¥ ocpy cgj = 1 for all j.
Assume in addition that co; = maXgeer{cg;} for all j. The following are equivalent.

(i) The limit dimension group lim C;: R" — R" is a simple dimension group with

unique trace;

(i) forevery a # xo, for all jo, I1j»j, Aa(C;) = 0;

(iii) for every a # yo, for all jo, Y Ya(g)+1 Cgj =

(iv) for each maximfl\lproper subgroup K of H, 3, ¥ o4 Cgj = 005

(v) foralla+ Bin H, }; Z(g,h)eswg CgjChj = 0o.

Proof The equivalence of (i)-(iii) is clear, and the equivalence of (iii) with (iv) stems
from every proper subgroup being contained in a maximal proper subgroup. Let n =
|H]|.

We prove (iii) implies (v). Form the element y = a8~ of H; this is not the triv-
ial character. For each j, we may find g; not in the kernel of y such that cg;; >
Yy(g)+1 Cgj/m; this forces 3 ; cg;; = oo, and since co,j > 1/n as a consequence of the
hypotheses, we have 3 cg; jco,j = 0.

We note that (g, i) € S4,p if gh™" does not belong to the kernel of y. Hence (gj,1) €
Sa,p> and thus 37, desw CgjCh,j 2 2j Cg;iC0,j> and the latter diverges.

Now (v) implies (iii). Let y be a nontrivial element of H. With « = y and 8 = xo
(the trivial character), find (gj, ;) € S4,p such that Cg;iChjj 2 Zsa,,; cgjchj/n2 (this is
possible since the sum is over fewer than n* elements). Since y(gh™) # 1, at least one
of cg; or ¢, is not in the kernel of y. We are done, since 2 Xy(g)+1 Cgj = Cg; OF Chy>
respectively. ]

For elements a and 8 of H, and elements g and h, set z = a(g™")B(h™") and
y = a(h™)B(g™"). Let N denote the exponent of H (the smallest positive integer
exceeding 1 such that kN = 1 for all k in H), and set & = ¢™/N, Then the values of
all irreducible characters on elements of H lie in {&/}. Obviously, |z + y| < 2, with
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equality occurring only if the arguments of z and of y are equal: in this case imply-
ing z = y (since both are just powers of £). On the other hand, if |z + y| < 2, then
|z + y| < 2cos /N (not 2 cos 27/ N). In particular, either z = y or |z + y| < 2cos /N,
and so if (g, h) belongs to Sy q,p, then |a(g™)B(h™") + a(h™)B(g7")| < 2cos m/N.

When we write (M;) is an ergodic sequence of hemicirculant matrices (with re-
spect to some finite group H), we mean that M; € (AH)", the column sums on eval-
uation at x = I are all 1, and the sequence (C; = M;(1)) is weakly ergodic. In particu-
lar, the trace obtained from the constant eigenvector yields an ergodic measure. The
eigenvalues of M; lie in C[x,x™'] = A ® C; we impose the obvious /'-norm on the
latter i.e., the sum of the absolute values of the coeflicients.

Lemma 2.2 Suppose that (M = ¥,y qgjmy) is an ergodic sequence of n x n hemi-

circulant matrices with respect to the finite abelian group H. Then for all « # B in H
and all jo > 1,

jo+d jotd
Jim [ (TT M;) 45 TT M;) | =o.
J=Jo J=]o

Proof Temporarily drop the subscript j. Then
Aa(M)-Ap(M) = 3" qea(g™) - 3 quB(h)

geH heH
=5 X qgqn - (a(g7)B(RT)
(8:h)€Sap
+a(hDB(E N+ Y qgqna(g)B(h™),

(HxH)\Sq,p

SO

(M)A cos T Y gean(+ Y qean()

(g-h)€Sap (HxH)\Sq,p
2 T
= (X)) - (1-cos=) > qeqn()
N
g (8:1)€Sap
:l—Zsinz% > geqn(1).
(g’h)esu,ﬁ

Restoring the j, by the earlier lemma, with cg; = g4;(1), ergodicity implies that
Y X, gjqnj(1) = oo. Thus [T [Aa(M;)As(M;)[| — 0 (in the strongest possible
sense). Since A, is multiplicative on hemicirculant matrices, the result follows. |

Theorem 2.3  Suppose that (M;) is an ergodic sequence of n x n hemicirculant ma-
trices. Let f: N — N be a function such that f(j) > 2 for all j. Then (M{(j)) is AT. In
particular, let 0 = n(1) < n(2) < --- be an infinite sequence of positive integers such that
foralla# e H ¥, |[Aa(MD)Ag(MD)] < oo, where M) = I’I;z(:gg_l M;. Write
MO ppG+D) - Y ger Pgitmg.

(i) (sz) is isomorphic to the AT sequence (tr(M) MU*DY) = |H|py;).
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(ii) The automorphism of the dimension space of (po;) induced by my (for g € H) is
implemented by the map [f,i] = [pgif,i +1] (for f € A).

Proof If M is a hemicirculant matrix such that [A«(M)Ag(M)| < €/p* (as would
arise as a product of suitable M, by the previous lemma), write

M= Z/\a(M)v,,,wa = ggmq.
3 g

Define V=3 1,(M)vy and W = 3 1,(M)w,. We note
[M> = VW = Xa(M)* Y vawa = (X Aa(M)va) (D Ap(M)vg) |
= | 2 Aa(M)Ag(M)vevg|
axf
2 _
b pzp)e e
From the displayed computation, [ M? - VW| < e. Now we show that both V and

W have entries in A*. Since W = |H|VT, it suffices to show this for V.

EPXNCOREL P ICINEY
‘H| Z ega(g)a(h™)gqn = ﬁ Z ecqna(gh™)

=0 ZegZQh Za(gh_l) = ZegQg € (AH)".
‘H| g h « g

A similar computation yields W = } ggec1. Since (M) is ergodic, for all jo, there
exists d such that max,.g ||Aa (]'[]°+d M; ))Lﬁ(l'[]“d M;)| < €e/p?, and it follows that
(M]z) is AT. For higher powers (f ( 7)), the argument is similar.

Now this process can be done for any telescoping {n (i)} such that

2 2 (M)A (MD)] < oo,

i.e, M) = M. Such a telescoping exists by the previous lemma. Then define V()
and W(?) as above. The approximate factorization yields an isomorphism between
the dimension spaces of (MJZ) = (MD)?) and (WD V() with maps given by
[z,i] = [W(!).z,i] (z € A") and in the reverse direction via [ f, i] = [f VD, i+1] (f €
A). Weexpand WDy () = |TII\ Y qgiqg,i+1- This is exactly ﬁ tr MO MU+ = po,

To determine the effect of the automorphism induced by g in H, we begin with
the element [1, /] in the dimension space of (po;). Under the map V() this is sent
to [V(), i + 1] (of the dimension space of (Mz)) Now g acts on this directly by
multiplication, yielding the element [,y gnieng, i + 1], Then WU+ sends this to
(X her Gng,iqn-1,i415 i + 1], but this is just [pg1;,i + 1]. Since the map at the i-th
level is uniquely determined by its effect on [1,i] (and the automorphism exists by
the isomorphism), the automorphism is induced as indicated. ]
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In particular, the diagonal entries of VW are respectively q¢-14,; this is unsurpris-
ing, as tr M*> = |H| ¥, qgq, (this entails that |H|qgqg are close in I' as g varies).
The (g, h) entry of VW is ggqs-1, so VW is not generally itself a hemicirculant ma-
trix and M does not (usually) commute with VW ~ M?. It does not even seem pos-
sible to perturb V to V' and W to W' (with error bounded by a fixed multiple of
Yasp [Aa(M)Ag(M)]) so that V'W' commutes with M.

As mentioned in [GH, p. 32], there is a weaker equivalence relation than what
we have called isomorphism (positive A-module isomorphism with positive inverse,
both of which are isometries). If M and M’ are complete I'(Z)-modules, we say they
are neutrally isomorphic if there is an A = I'(Z)-module isometry with isometric
inverse from M to M'. In other words, positivity has been left out of the definition.

Following [GH, p. 32], we say a dimension space (or its sequence of maps), M,
is WAT (weakly approximately transitive) if there exists a complete I'(Z)-module
N given as the completion of the direct limit of the sequence of maps of the form
xp;: I'(Z) - I'(Z) where p; are in I'(Z) (and can be assumed to be polynomials).

If M is given as the completion of the (order) direct limit, lim M;: A"() o An(+D)
(where n(j) are positive integers, m; are n(j + 1) x n(j) matrices with entries in A*
such that after evaluating all the polynomial entries at x = 1, the resulting real matrices
are column stochastic), then necessary and sufficient for M to be WAT is that there
exist a telescoping #(1) < t(2) < --- such that on defining

M® = Mt(i+1)—1 . Mt(i+1)—2 "'Mt(i)>
there exist for each i, a row W; and a column V; with entries in A, for which

2 IMD — VWi < oo,

1

In that statement, if we insist that the entries of V; and W; belong to A*, then
we have a characterization of AT. There is no requirement that W;V; belong to A*,
although this would be desirable.

Now we make a slight weakening of the definition to permit complex coefficients.
We say M is WATC (weakly approximately transitive over the complexes), if we permit
the entries of V; and W; to be in A ® C = C[x*!] (equivalently, we deal with module
isomorphisms of M ® C).

Some invariants for dimension spaces intended for distinguishing isomorphism
classes actually turn out to be neutral isomorphism invariants: in particular, the mass
cancellation-type invariants in [H], under some circumstances, as we will see later.

We will show that if M is the dimension space arising from an ergodic sequence
of hemicirculant matrices, then M is WATC. If additionally, the matrix size is two,
then M is WAT. This contrasts with the situation for AT, since an example is known
(size two) of an ergodic sequence of circulant matrices which is not AT. (In particular,
WAT does not imply AT.)

Lemma 2.4 Letn > 1be an integer, and let 0 < jo < d be integers. Set T = [ jo, d]NZ,
and let Zy; ((k,1) € {0,1,2,...,n =1} x {0,1,2,...,n —1} and k # 1) be pairwise
disjoint subsets of T. Then there exist subsets Uy, Uy, ..., Up_y of T such that for all
k+1, Zk,l cUrn Ulc.
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Proof In the unit disk, let Cy, Cy, ..., Cp_1 be rays through the origin with angles
0,7/n,2m/n,...,(p —1)m/n, respectively. This yields n open segments partitioning
the disk less the union of the rays. Let A . be the open upper half-disk, and for each ¢
in{0,1,2,...,n-1},define A, , tobe Ao, rotated by t71/n. Then C; is in the boundary
of A; . Similarlylet A, _ be the complement of A, , less C;. Map each Zj ; bijectively
into Ak, N A; _ (this is a nonempty sector). Obviously, we can do this so that the map
is bijective on the union of the Z ;. Call the map f, and set U, = f (A, ;). ]

Proposition 2.5  Suppose that (M) is an ergodic sequence of hemicirculant matrices
with respect to the finite abelian group H. Then the corresponding dimension space is
WATC. If H = Z5 for some k, then the dimension space is WAT.
Proof Letn=|H|andY ={0,1,...,n—1}. Let

F—H-Y and E:(YxY)\A—{L,2,...,n* —n}
be bijections. Given € > 0, by ergodicity, there exist positive integers

jo =d1 <d2 <0 < dnz,nJrl =d

such that on setting (for unequal & and f in H),

Zr(a), k() = [AE(F(a),F(8))> AE(R(a),F(8))+1) N Zs

€
| jezpl(:{w) Aa(Mj)Ap(M;)| < 2
By the preceding lemma, there exist subsets Up(q) (« ranging over H) of [jo,d) nZ
such that ZF(a),F(ﬁ) c Up(“) n U;(ﬁ)‘
We may write H?:j(, M=% g VaWa L. A, (M;). Set

j=jo
V=>ve [] 2aM;), W=>w, [[ Aa(M)).
B jeUr@ H  JeUg,
Then
d
VW = > vawa [[Aa(Mj) + D vawg ] Aa(M;) [] Ap(M;)

acH j=jo atp j€UR(a) J€Ukpy

d

= H Mj+ Z V,XW/g H /\“(Mj) H Aﬁ(MJ)
j=jo a*p J€UF(a) JeUs s

Since |14 (M;)| <1in any event, we have

| TT Ae(My) TT Ap(Mp| < TT — Ae(M)Ag(a1)

j€Ur(a) i€Vt j€Ur@)NU% 5,
€
<[ TT Ae(MpAs(M)]| < —.
JeZra).rp) "
Hence |[VW - H;'i:jo M| < €| Xvawq|/n* <e.
If H = Z%, then all the entries of each term in the definitions of V and W are
real. ]
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As an aside, an easy computation yields WV = tr(I_Ij-\O/I M), which shows the for-
mer has coefficients in A*. Unfortunately, this does not, by itself, force (4 ;) to be
neutrally isomorphic, even over C, to an AT sequence, because the corresponding
sequence is of the form WD V() (the superscripts indicating the iteration of the
process in the proof of the proposition), and there is no guarantee that these will have
positive (or real) coefficients.

3 Hollowness of Some Circulant Sequences

A sequence (M;), of hemicirculant matrices with entries from A* and for which the
row sums of all the coefficients add to 1 is hollow if for all jgy, and all « in H~ {x0}>

limg o0 || /\“(H;EM M;)| = 0. Examples of hollow dsequences are easy to construct, as
we will see. An obvious example arises when I’I;SO [Aa(M;j)| — 0forall « # xo, but
there are more interesting ones for which this stronger condition fails. For example,

if H = Z, with n > 3, let P denote the standard cyclic permutation matrix of size #,

and set M; = (3(I+ xziP))z. Then |Aq(M;)| = 1for all a. However, if we telescope
in triples, we find Ay (M3;M3j.1M3j.2)| < 1when & # yo, and it easily follows that
(M;) is hollow.

Lemma 3.1 If (M;) is a hollow sequence of hemicirculant matrices, then the corre-
sponding dimension space lim M;: A" — A" is AT. There is a telescoping

d(1) <d(2) <---

so that
d(1+1)-1 d(1+1)-1
21T Mj=vowo T Ao(Mj)] < oo.
b j=dl) j=d(1)
In particular, the dimension space of (M;j) is isomorphic to that of the AT system,
(Ao (M;))-

Proof It suffices to show, given j' and € > 0, that there exists d such that
j+d j+d
” I_I M]' = VoWo H )to(MJ)” <E.
=i =i

For each a # o, there exists d, such that | H;:}fl Aa(Mj)| < €/(n-1). Ifd =
supz dy, then
Hx{xo}

j'+d j'+d j+d j'+d
|| 'H, Mj—V()WO 'I_I', Ao(M])“ < ||ZA0¢( 'H, Mj)V,xWa — VoWo 'H’ Ao(M])”
J=] J=] H J=] J=]

j'+d
= X (T M;)vawa|
H{x0} 7=

SZE

H\{Xo}

a =€
A .
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Now we show that hollowness applies to symmetric and other matrices, with ad-
ditional constraints. In the symmetric case, the criterion is rather primitive.

The following generalizes [GH, Proposition 5.3]. It is reminiscent of Mineka’s cri-
terion (for triviality of boundaries).

If p and q are Laurent polynomials with real coeflicients, define their infimum in
the obvious way, p A g := ¥ min{(p, x"), (¢, x") }x*. Obviously, if p and q belong to
A*, then so does p A ¢, and if p A g = p, then (p,x) < (g, x") forall i.

Lemma 3.2 Suppose that (Mj = ¥ sepy 4gjmy) is an ergodic sequence of hemicircu-
lant matrices with respect to H. Sufficient for (M) to be hollow is that for all maximal

subgroups K of H, ¥ Z{(g)h)lgh—l¢[<}(qgj Aqpj)(1) = oo.

Remark If H = Z, is cyclic (so that the matrices are circulant) of order n, it follows
that sufficient (but not necessary, unless n is a power of a prime) is divergence of

Zj ziﬁi’ mod n(qij A ql'])(l)

Proof Let & be a nontrivial element of H, and let K be a maximal subgroup contan-
ing the kernel of a. Set a; = Y (. n)\gh-1¢x} (4gj A gnj) (1)- Since there are fewer than
n? terms in the sum, there exists (gj, #;) such that gjh]fl ¢ Kand (qg;j A qn,;)(1) 2
aj/n*. Set fj = qg,; A qn,; and expand:
Aa(Mj) = 3 ggje(g™)
geH
= (alg ) + a(h;))fi+ (g5 = ) ") + (b = f)a(hy?)
+ Y agag),

s#{ghi}
since Y. 4¢j(1) =1, and
[Aa(Mp] <1- (2= la(g;") +alhHD D),

since gthTI ¢ K, and thus

O on 2sin
a(gih;’) #1, S1—251nﬁ-fj(1)gl—aj o

(Recall that N is the exponent of H; we could just as well have replaced it with n.)
Since ). a; = oo, we have [T A4 (M;) — 0, verifying hollowness. [ |

The matrix M = 3,y oM is symmetric if and only if for all g, g = g-1.

Proposition 3.3  Let (Mj = Y,cp qgjmyg) be an ergodic sequence of hemicirculant
matrices with respect to H. Suppose, in addition, that each M; is symmetric. Then
(M;) is hollow if for all maximal proper subgroups K of H,

(3.1) YooY (1) = oo

j {geH|g*¢K}

In particular, if |H| is odd and the M are symmetric, then (M;) is hollow.
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Proof By symmetry, q4; A qg1; = gqjand g(g7") ™" = g Thus
> (@grgn)M2y X ag),

J {g:hlgh™'¢K} J glg?#K}
and the previous lemma applies.
Let f; in H be such that qy,;(1) is maximal among {qg;(1)}. Then

fiMj =3 qpgmy,
geH

and if sz =1, then f; M is still symmetric but now the maximal coefficient in

fiM;i(1) = 22 age()mg
occurs at the identity coefficient. If sz # 1 (as will be the case when |H| is odd and f;
is not the identity), then the coefficients of M;(1) have maxima at two distinct points.

This together with ergodicity is more than enough to guarantee that the condition in
Lemma 2.1 (iv),

62 35 (1) -
J gtk
for all maximal subgroups K (in place of the maximum coeflicient occurring at the
identity, which is assumed there).
Now suppose |H| is odd. Then H/K has odd order, so g* € K entails g € K. Thus
(3.1) is equivalent to (3.2) (for all maximal subgroups K), hence (M;) is hollow. ®

The condition g ¢ K (as opposed to g ¢ K) really is significant. The standard
example of a non-AT but AT(2) ergodic action [GH] is given by size two (necessarily

symmetric) circulant matrices (over H = Z5): M; = %( lsj x” ) The sequence (M;)
is not hollow, as it is not even AT. o

In many cases, (MJZ) is hollow. This occurs if, for example, H = Z,, (cyclic) and
M; = 1(1+ lem[l]) where [1] is the generating element of Z,, (so myyj is just the
usual cyclic permutation matrix of size n). Here (M;) is not hollow, as is easy to
check. Less easy to check is that || H;LO(I + flxzj)2 | = 0(4%) if I is not divisible by n
(in fact, convergence is faster than o(s?) for some number s < 4, possibly as low as
s=2),s0 (M 12) is hollow. However, there exist sequences (M) for which hollowness
of powers does not occur.

For example, suppose H = Z, again, let k be a positive even integer exceeding
2. Set M; = 1(1+ xkjm[l]). Then (M) is not hollow for s < k, but is hollow for
s > k. More drastically, if M; = 3(1+ x/'m[;)) (this example has extravagantly large
gaps in the exponents), then (M) is not hollow for any s. More drastically still, if
M = %( ”x"z 1+"x2) and M; = M(x3j), and f: N — N is any function whatsoever,
then (Mjf G )) is not hollow. (This is easily deduced from the signs of the coeflicients
in the products A, (T] M{(j)) =[1i0- x¥)/(): the coefficient of x* is (~1)* times
the coefficient of x* in Ao (] M{(j)) =T13(1+ x3j)f(j).)

The following is practically tautological.
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Proposition 3.4  Let (M;) be an ergodic H-hemicirculant sequence. The following
are equivalent.
(i) (M;) is hollow;
(ii) the kernel of the natural map from the dimension space of (M;) to that of
(Ao(M;)) is zero;
(iii) for all g in H, the automorphism of the dimension space (M;) given by [ f, k]
[mgf, k], is the identity.
xgl(” "gl(]) ). For example, g(j)
could be the j-th Fibonacci number. Under some conditions (including this example),
the sequence (M) is hollow. Under somewhat weaker conditions, (M;) is AT but not
necessarily hollow. This requires several lemmas. First, we have a special case in which
the method used to show (M 12) is AT sometimes works to show (M;) is AT.

Suppose g: N — N is a function, and set M; = %(

Lemma 3.5 Let (M) be an ergodic sequence of H-hemicirculant matrices. Suppose
that for all € > 0, and all sufficiently large integers k, there exists a positive integer
d = d(e, k) together with a subset R T := {k,k +1,...,k +d} such that for all « + 3
inH, | [Tjer Aa(M;) TTjerr Ap(M;)|| < €. Then (M) is AT.

Proof Set M =[] M;. Set
V:Zvan/\a(Mj), W:ZWoc I1 Aa(Mj)'

weH jER acH jeT~\R

As in the argument of Theorem 2.3, the entries of both V and W are in A* (explicitly,
V =Y qgeq, where [I[x Mj =Y gsmgand W = 3 q;eg, where [Tr g Mj =Y q;mg).
Also as in that argument,

VW = > vaweda(M) + > vawg [[Aa(M;) T] As(M;).
aeH axf jeR jeT\R
Thus, |VW — M| < |H|(JH| - 1)e. This yields suitable approximate factorizations of
the products of the M, so (M) is AT. [ |

Lemma 3.6 Let g: N — N be a function satisfying the following conditions. There
exists S € N together with ¢;(s) € {0, £1} (for s € S), such that
(i) forall s € S, we may write g(s) = YN1"€;(s)g(s — i), where ¥, €;(s) is even;
(i) on setting b(s) =1+ Y |ei(s)|, we have ¥, 270¢) = oo;
(iil) on defining supp g(s) = {s} u{s—i | €i(s) # 0}, we have s # s’ € S entails
supp g(s) nsupp g(s') = @

Then for all integers k,
. N+k 1 _ ,80)
Jim || T1 | -
j=k+1

Proof Define S = {s | suppg(s) n{1,2,3,...,k} = @}. Obviously ¥ s, 270 =
oo. For € > 0, there exists N = N(¢) sufficiently large that if

AN ={se S |suppg(s)c{k+1,....,N+k}},
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then [T, (1- zb%) < €. Define Viy = [13¥{0,1}. Say that v in Vy runs through

supp g(s) if
N1 ei(s) =1,
V(i) = {0 €i(s) =-L
Let 8 = {v € Vy | v runs through at least one g(s) with s € Ay.} Then |Vy \ §| <
€|V = 2Ne, 5018 > 2N (1 -¢).
Define ¢: 8§ - Vy as follows. For v € §, find the smallest s, denoted sp, such that
s € Ay and v runs through supp ¢g(s). Define

o() (i) = {l—v(i) if i € supp g(s0)>

v(i) else.

Then ¢ is one-to-one, and

N+k Ntk
2601 Tv(i) mod2 3 9()()g(i) = Tv(Da().
Now
k+N
ma-=0-3 | > o),
kel S v(i)g(i=j

veAN

If v € 8, then ¢(v) and v have opposite parities, i.e., (<1)="() + (-1)Z ¢ () = g),
This means that the contribution of such a v to the total mass is zero. Hence

I TIA-x3D)| < |Vy ~ 8] < 2Ve. n

Part of the hypotheses above practically require g(n) = 0(2"). Since we only use
the hypothesis g(s) = 3, €s(i)g(i) for s € S, there is no general requirement about
the growth of g on all of N. However, in examples, it is easier to assume the recurrence
relations hold for all n. This aspect cannot be much improved, since, for example, if
g(n) > ¥, g(i) for all n, e.g, g increasing and g(n) > 2", then no cancellation
occurs, and thus | [T(1 - x£(")) /2| = 1. Put another way, if m = 3, 77(n)g(n) where
n(n) € {0,1}, then # is uniquely determined by m.

The parity hypothesis (condition (i) of Lemma 3.6) is crucial; for example, if each

g(n) =g(n=1)+g(n-2)+g(n-3)
for n > 3 and each of g(1), g(2), g(3) is odd, then all g(n) are odd, hence for any
product of distinct terms of the form (1 - x¢(/))/2, the norm is 1 (evaluate at x = —1);
in particular, (M) is not hollow in this case.

On the other hand, if g satisfies g(j) = g(j—1) + g(j—2) (or anything else with an
even number of terms), then we can take S to be 3N (to avoid overlaps in the supports),
and the hypotheses are all satisfied.

In the case that g(j) is the j-th Fibonacci number, this yields a proof that the

**) } is hollow. Additionally, (M)

is isomorphic to the AT system ((1+x8(/))/2). We now drop the parity condition on

Yi€i(s).

Z-action obtained from the sequence { %( i
X
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Proposition 3.7 Let g: N — N be a function such that there exists S € N together
with €;(s) € {0, £1} (for s € S), satisfying
e forallseS, wemaywrite g(s) = YN e;(s)g(s - i);
o on setting b(s) =1+ ¥ |e;(s)], we have ¥, 270¢) = oo;
o on defining supp g(s) = {s} u{s—1i| e€i(s) # 0}, we haves + s’ € § entails
supp g(s) nsupp g(s') = @
Then

. OB
() (My=1( 4 ")) isAT
(i) (MJ) is hollow if additionally, Y., €;(s) is even for all s € S. In this case, the

dimension spaces corresponding to (M) and to ((1+ x8))/2) are isomorphic.

Proof (i) Suppose s belongs to S. We have a relation of the form
gl)+ Y g(s-i)= 3 gls-i),
i€cE_(s) i€E, (s)

where E.(s) = {i e N | ¢;(s) =1} and E_(s) = {i € N | ¢;(s) = -1}. Since ;(s) # 0
entails i < s, each set is finite. Since g is positive-valued, E (s) is nonempty.
This equality yields that at least two terms cancel in each of

(1+ x8G)) I1 (1+x8G71) I1 (1-x86=D),
)

E_(s) Ei(s
(1-x8()) I1 (1-x86=1) [T +x86=D),
E_(s) Ei(s)
Hence
H (1+x85()) (1+ x80-1) (1:Fxg(s_i))H 1o 2 .
2 ke 2 e 2 -2

Since 1o(M;) = (1+x8)) /2and A (M;) = (1-x8)) /2, we will verify the conditions
of Lemma 3.5 if we select d large enough that we can choose R inside T so that both R
and T'\ R contain enough terms of S to guarantee that the two products are arbitrarily
small. This is possible since [T(1 - 272()) = 0, as a consequence of ¥, 277(¢) = co.

(i) Since the matrices are 2 x 2 and circulant, the only relevant eigenvalue of M;
is (1 - x2(D) /2. So hollowness follows from Lemma 3.6, and does not depend on the
argument in (i). [ |

For example, if g(j) is the j-th Fibonacci or Lucas number, then (M) is isomor-
phic to the AT system ((1+ x2()))/2), since in either case, g(j) = g(j —1) + g(j - 2),
and we can set S = 3N. On the other hand, if g(j) = g(j—-1)+g(j—2)+g(j-3) forall
sufficiently large j, set S = 4N. Proposition 3.7 (i) yields that the resulting sequence
(M;) is at least AT, but need not be hollow, as we observed above.

Roughly speaking, if g(j) is 0(2/) (and satisfies a recurrence relation as above),

then the resulting ( M; = %( . i "gl(j) ) ) tends to be at least AT, and could be hollow.

A limiting case that is not covered by the hypotheses occurs with g(j) = 2/, for which
AT-ness of the resulting sequence is due to [DQ]. It is known that if g(j) = 5/, then
the sequence is not AT [GH].
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Proposition 3.8 If (M;) is an ergodic sequence of hemicirculant matrices, then

(Ao (M) Mj) = (Lo (M;)) ® (M)
is hollow, and thus (Ao(M;) - M;) = (Ao(M;)?).

Proof We note for a in H, that 1o (1o(M;)M;) = 1o (M;)Ao(M;). Thus with B = yo
and a # xo, setting N; = Ao (M;) M, we have

jo+d jo+d
Aa( I1 N;) = [T Aa(M;)A5(M)),
Jo Jo
which goes to zero as d — oo, by Lemma 2.2. ]

If instead, we ask about multiplication by suitable values of the trace, an extra con-
dition is required. For size two matrices, there is an analogous result even in the case
that the matrices in the sequences do not commute. From N* = Ntr N — I det N, by
suitably telescoping, we can arrange that the determinant terms are as small (in norm)
as we like. As a consequence, if (N;) is an ergodic sequence of 2 x 2 matrices, then
there exists a telescoping so that ((N(?)2) = (tr(N()) - N(). This is not as useful
as it might appear: there is no assumption that the N; commute, so the isomorphism
class of ((N")2) might depend on the choice of telescoping.

Proposition 3.9  Suppose that (M;) is an ergodic sequence of hemicirculant matrices.
Then (MJZ) is hollow if and only if there exists a telescoping 0 = n(1) < n(2) < --- with
M) = H;':(;Zg_l M such that the sequence (Te(M@D) . MDY is hollow.
Proof For a in H ~ Xo and J a finite subset of N, we observe that Tr([]
Zyeﬁ HI AY(MJ')' Thus

Aa(Te(TTM;) - TTM;) = 30 TTAy(M))Aa(M;)

jel jel yell T

= I;IAa(M]z) + Z H/ly(Mj)Aa(Mj)'

a*y jeJ

jer Mj) =

Assume (M 12) is hollow. Given any j = j, we can make the first term on the right
side as small as we like by increasing the d in J = {jo, j1,..., jo + d}; by Lemma
2.2, and similarly increasing the d (further if necessary), the second summand can be
made as small as we like, hence the desired telescoping exists.

Conversely, assume that (Tr(M()) - M()) is hollow. By a further telescop-
ing (which amounts to deleting some of the #(i)s and re-indexing), we may as-
sume that the second summand and the entire left side are arbitrarily small for
J = {n(i),n(i) +1,...,n(i +1) - 1} (and sufficiently large i). Thus the first sum-
mand must be small, which yields hollowness of (MJZ) [ |

4 Tensor Products

Let M and N be hemicirculant matrices with respect to the same group H. We may
form M ® N, which is now hemicirculant with respect to H x H. If (M;) and (N;)
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are ergodic sequences of hemicirculant matrices, we may form (M; ® N;), which
corresponds to the tensor product of the corresponding dimension spaces.

There are natural A-module maps in this situation. Define 6: AH® AH — AH via
0(e; ® en) = egp. This is a positive, onto A-module map such that § o (M ® N) =
MNo8 (here M and N are H-hemicirculant matrices) requiring a routine verification.
We may complexify Ac = A® C = C[x, x '] as usual, and extend Oc: AcH® AcH —
AcH. It is easy to verify from the definitions that for & and f8 in H,

ve ifa=p,

Oc(va ®vg) = {o if o % B

Since Oc is actually defined over the complexes, it easily follows (since {vq } .z is a
basis for CH), that ker fc is the free Ac-module on {v, ® vg}a-p.

The following is a fragment of the commuting diagram obtained from the map
6. The splitting map v is given by y/(e,) = ﬁ Y her €n ® egp-1 (the corresponding
complexification of y sends v, to v4 ® v4).

2 M;1®Nj_1 2 M;®N; 2 Mj1®Nji
A" A" A"
M;j1Nj M;N; Mj+iNjn
A" Ay A"

Now 0 induces an A-module map from the dimension space of (M; ® N;) to that of
(M;Nj), obviously of the form @[z, k] ~ [6(z), k]. This defines ® on the algebraic
direct limits; it clearly extends to the It completions, that is, the dimension spaces
themselves. It is clearly of norm 1, positive, onto on positive cones, and sends the
unique invariant measure on the domain to that on the image; it also has a splitting,
which we will use shortly.

Under some circumstances, ® will be an isomorphism. Suppose z in AH is sent
to zero by 6. We wish to determine whether for all k, and for all € > 0, there exists d
such that || H;:’,f(Mj ® Nj)z| < e. We can write z as an (Ac-) linear combination of

terms of the form v, ® v with & # 8. Next, we note that (Hf:,f (Mj®Nj;))va®vp =

(]'I;:’,f Aa(M;)Ag(N;))vs ® vg. Define the following property,

k+d
(4.1) Forall a # 8 € H, for all k, lim [T 2«(M;)A5(N;) = 0.
~oo ik
When (4.1) holds, it follows that the elements [z, k] in the dimension space of
(M; ® N;) are all zero.
Now assume (1) and suppose [y, k] is such that |0y| < e. In AcH, we can write
y = z+ x where y — z is the projection of AcH onto ker 6 (this has norm 1, but all
we need is that it has finite norm, which is trivial here), and there exists a constant K,
independent of y, such that ||x|| < Ke. Then it easily follows that the image of [y, k]
in the dimension space of (M; ® N;) has norm at most Ke. We can avoid this last
argument if we employ the splitting map, y: AH - AH ® AH. Then y induces a map
¥ from the dimension space of (M;N;) to that of (M;® N;) and © o ¥ is the identity
on the dimension space of (M;N;). Hence using Lemma 2.2, we obtain the following.
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Lemma 4.1 Let (M;) and (N;) be ergodic sequences of H-hemicirculant matrices.
The map © from the dimension space of (M ;®N;) to that of (M;N;) is an isomorphism
of dimension spaces if (4.1) holds. In particular, this occurs if M; = Nj, ve, (MJZ) and
(M; ® M) yield isomorphic dimension spaces, necessarily AT.

Another consequence of the arguments used before: if (4.1) holds, then (M;Nj) is
AT (simply use the argument of Lemma 3.6, constructing V; from M; and W from
N;). However, when M; and N are quite different from each other, it may be difficult
to decide whether (4.1) holds. For example, in general it will fail if N; = MjT. This does

not imply (M; ® MJT) ¢ (M ijT), simply that the method of proof fails. However,
after we remind the reader of an invariant developed in [H, §6], we will give a large
class of examples for which (M; ® M]T) # (MjM]-T).

5 Isomorphism and Non-isomorphism

Let (M = ¥ geyy 4gjmy) be an (ergodic) sequence of H-hemicirculant matrices, with
vo = (|H))}(11---1)T and wy = |H|v{ as usual. The row wy induces (after a rela-
belling) the map p: AH — A sending ¥ ,.;; 4o to 3. qg. Then we obtain a com-
muting diagram (not just approximately commuting)

M]' Mj+1
(5.1) A" A" A"

R | R ¢
A xAo(Mj-1) A xAo(M;) A xAo(Mjs1)

where the horizontal maps on the second row are multiplications by the indicated
elements of A*, in this case, the large eigenvalue of the M;, 1o(M;) = ¥ qgj. Then p
extends to P (capital p), a positive A-module map from the dimension space of (M)
to the AT dimension space of (A1o(M;)). With the same elementary techniques as
those of the earlier tensor product constructions, it follows that P is an isomorphism
if and only if (M) is hollow. This is made easier by the presence of the splitting map
for P, induced by 0: A - AH given by a(c) = ﬁc Y gen €g-
When (Mj) is hollow, it is also immediate that for all j, > 0,

Mj

jo+d jo+d
tm o 30) - ) -0
J=Jo J=Jo

(The norm is the usual /' norm, i.e., the total variation norm, on the coefficients.)
Since Ay is multiplicative on H-hemicirculant matrices, this yields that the dimen-

sion space associated with (M;) is isomorphic (in all senses) to that of a telescoped

sequence (tr(H;L(:E;_I

positive integers.

We can ask, if (M;) is not hollow, then can it be isomorphic to the AT system
(Ao(M;))? In many cases (and possibly all), it is relatively easy to give a negative an-
swer. This uses an invariant (actually, a class of invariants), introduced in [H], related
to mass cancellation.

M;) )i, where n(i) is a suitable strictly increasing sequence of
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In [H], it was intended to be used to distinguish pairs of AT systems, but in fact,
can be extended to any dimension space. Let N;: A"() — An(*D) be a sequence of
matrices with entries from A* such that all column sums of N;(1) are 1. Let {p; }ies
(in examples, I = N, but could be any infinite set) be a collection of elements of A¢ =
C[x,x™'] (not A*) each with norm 1. Associate with the sequences {p;}, (N;) a real
number s = s({p;}, (N;)) in [0, 1] as follows.

Fix positive integers [ and d, and p € {p;}, and define the operator /' norm on the
products pN;.4-Nji4-1 - N; (using the norm inherited from the limiting-dimension
space). Define s; , = limg_,co [|pPNi4a - Nivg-1--- Nif|. Since each N; has norm 1, it
easily follows that the limit exists and is a number in the unit interval. Now set s; =
infpe(p,y S1,p- As I +> sp is increasing, s({pi}, (N;))) = lim;_ o s; is well defined and
in the unit interval. The invariant is s({p;}, - ). We must check that it is an invariant.
In fact, it is even an invariant for neutral isomorphisms (see Section 2) as well.

First, we note that it is invariant under telescoping and deletion of a finite set of
N;. Now suppose we have an approximately commuting diagram in (1.1) (here the M;
need not be hemicirculant, or even square), meaning, with respect to the /' norms
induced by the invariant linear functionals, we have

2 NISiR; =Ml <00 and 7 [IRju1S; - Ny < oo.
(By repeatedly telescoping, we may arrange this out of any approximately commuting
isomorphism.)
Given € > 0, there exists [ such that both sums
D ISR =Myl and 3 [IR;uS; - Nl
j=1 j=l

are less than ¢ (the norms are on different spaces, but the notation would become
cumbersome if we distinguished them). Then to within ¢, for any polynomial p,

PMivaMiva-1---Ma ~ pSi+aNira-1--- NiR;.
Since we can assume R; and S; have respective norms at most 1, it follows that

sip({M;}) <e+s1,,({Nj}).
Hence the corresponding result holds dropping the / and taking infima over all the
elements p of {p; }, and, of course, then we interchange the roles of M; and N;.

As an aside, we almost always need an infinite choice of {p;}. For example, the
AT system given by (3 (1+ x?')) represents the dyadic odometer. If {p;} is just the
singleton {(1 - x)/2}, then so = 0 (almost complete mass cancellation) buts; = 1 (no
mass cancellation) for [ > 1, hence s = 1, which in this case is uninformative. On the
other hand, if p; = (1- x27')/2,thens; = 0 forall [ and thus s = 0, which is frequently
useful. ‘

For example, it allows us to distinguish the sequence (M; = 3 (I + x%'P)) (where
P is the cyclic permutation matrix of size n, corresponding to H = Z,) from the
dyadic odometer. We note that 1o(M;) = (1 + x?'), so the sequence in the bottom
line of (5.1) is that of the dyadic odometer. As above, let p; = (1- x%)/2, so that
s({3(1- x*)Y, (Ao (Mj)) = 0. On the other hand, a simple computation reveals that
the (1,1) entry of [T¢ M;is2™4 Y 1(a)=0 mod n X" Where a varies over the integers from
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1to 2¢*1, and #(a) is the number of 1 in the binary expansion of a. It easily follows
that | ((1-x)/2) [1¢ M| isatleast1-1/n—27? (it can be computed exactly), so that
so of the sequence is at least 1 — 1/n. However, M; = My(x?'), so so = s; (since the
sequence {p; } is invariant under x ~ x?), so the s value of (M) is at least 1 - 1/n. In
particular, (M;) is not isomorphic to the dyadic (or any) odometer.

In fact, we obtain different s values for different values of n (this requires more
precise, but elementary computations), so distinct choices of # yield nonisomorphic
systems.

Conjecture 5.1 If (M) is ergodic, hemicirculant, and not hollow, then (M;) %
(Ao (M;))-

We can almost prove this. A slightly stronger assumption, that (M 12) be not hollow,
is sufficient. There are examples where non-isomorphism occurs (so that (M) is not
hollow), but with (M ]2) hollow.

Lemma 5.2 Suppose that (M) is an ergodic sequence of hemicirculant matrices such
that (M3) is not hollow. Then (M;) ¢ (Ao(Mj;)). More generally, if (My*") is not
hollow, then (M;‘) # (AO(M;f)).

Proof Ifk=1, (MJZ) is not hollow and there thus exists « € H \ {yo} such that for
fi"g; Aa(M;)?|| > 0. It follows that given € > 0,
there exists N = N(¢) such that lim;_, ., | I’Ij\];}j Aa(M;)?[>1-e.

Set p'. = H;‘f}\} Aa(M;) (in Ac = C[x,x7"]), so that1 > | p}| > 1-¢, and define the
normalized versions p; = p’/| p}|l € Ac. Then for each i and all k,

some positive integer Ny, lim;_, o, || [T

N+k
”p, H Aa(MJ)” >1—e.
j=N

Thus s({pi}, (M;)) 2 s({pi},(Aa(M}))) 2 1~ so that s({p;},(M;)) 2 1-¢€
(because the choice of {p;} depended on ¢, we cannot obtain 1 exactly).
One the other hand, for N’ > N,

N'+k N+i N'+k
pi [T Aa(M;) = TT 20(M;) [T Aa(M;).
j=N’ i=N j=N’

If we choose i large enough that N+i > N'+k, then Lemma 2.2 applies, so the norm of
the product can be made arbitrarily small. Thus s({p;}, (A0(M;)) = 0, and therefore
nonisomorphism occurs. .

Ifk > 1, we find N such that forall i, | Hj\:}\} Ao (M) > 1-¢,set p; = TT Aa(M;),
and proceed as above. ]

There do exist non-hollow (M;) with (MJZ) hollow, such that the same noniso-

morphism holds, so the question remains whether the additional hypothesis really is
necessary.
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Suppose M; = %( L il ) Radu Monteanu has shown (unpublished) that this
X 1
represents the Morse-Thue transformation. It was shown by Dooley and Quas [DQ]
. . . k— j .
to be AT. It is easy to verify that (M]2) is hollow: || Hj\i}, 'a-x2)? = 0(4%) (in fact,
itis o(B*) for B substantially less than 4). However, (M;) £ (3(1+ x¥)) = (Ao (M;))
as the Morse is not an odometer; we can use p; = %(1 - x? ).
The map AH — AH given by e, — ey induces an isomorphism between the
dimension spaces of (M;) and of (MJT) This allows us to show that not only is the
map in Lemma 4.1 not generally an isomorphism between (M; ® M]T) and (M ijT)

(which we already knew), but in fact, the two dimension spaces are not generally
isomorphic.

Corollary 5.3 Suppose that |H| is odd and (M;) is an ergodic hemicirculant sequence
such that (MJZ) is not hollow. Then (M; ® M]T) # (M]M]T)

Proof First, (M]T) = (Mj). Next, (MijT) is symmetric and of odd size, hence is
hollow (Proposition 3.3). If (M ®M]T) (M ijT), then we would have the following
chain of isomorphisms,

(M7) = (Mj@M;) = (M;@M]) = (M;M]) = (A(M;M])) = (Ao(M?)).
This contradicts (sz) . (AO(MJZ-)). [ |

Example  Another computation. Let H = Z, be the cyclic group of order n, let
P be the corresponding cyclic permutation matrix of size n (corresponding to the
generator, [1], of Z,,), and for j = 0,1,2,..., set M; = 3(I + x¥'P). Then (M;) and
(M 12) are ergodic but not hollow, while (M ]3 ) is hollow. It is reasonable to conjecture
that (M) is not AT, or even not AT(2); but by Theorem 2.3 (i), (MJZ) is AT. We wish
to determine the corresponding sequence of polynomials (Q;) (each Q; € A" and
Q;(1) = 1) that is obtained by the argument therein such that (MJZ) 2 (Q)).

Indexing H by 0,1,2,...,n - 1 (instead of ), we see immediately that A;(M;) =
1+ x3jfk), where & = exp(27i/k), for k =0,1,...,n — 1. For k # I (corresponding
to « # B), we calculate the norm of A, (M;)A;(M;). In all cases, we see that the
maximum of the norm over all pairs is some number y = y(n) < 1. As a sample
computation y(3) = > comes from

(+&x)(1+Ex)=1-x+x> (1+&)(1+x)=1-Ex+ &x?

(because M; = M, (x3j), the dimension space is stable under x ~ x* and we need
only consider the case that j = 0; also, when n = 3,1+ & + % = 0).
Now we find a telescoping 0 = n(1) < n(2) < n(3) <--- so that for each k # I,

n(t+1)-1 n(t+1)-1

[ TT Mp)A( T M) | <oos

n(t) n(t)

sufficient for this is simply Y. p"(*D="() < 0o, We can set n(i +1) = i(i +1)/2, so
that n(i +1) — n(i) = i. (This is a lot bigger than necessary.) Now define M(") =
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HZE;;I)_l M;. We find the coefficients in the expansion of MO =3 cumy, asa

circulant matrix.

For an integer t, let t = " #7;(t)3' be its ternary representation (1;(t) € {0,1,2}).
Let V,, = {t <3™" | n;(t) € {0,1} for all i}, and for ¢ in V,,, define (t) = 3, ;(¢),
i.e., the number of Is in the ternary expansion of ¢. For j € Hand 0 < a < b, define

. 3¢
Pj,a,b = Z X .
{teVyp_q|n(t)=j mod n}

Then a simple induction argument yields that with c,,; = Py, ,,(i),u(i+1)> We have M () =
S wer CuiP* /2%, using n(i +1) — n(i) = i (this can also be obtained by noting that
Ay (M) =11+ gu 3" )/2" and applying the finite Fourier transform).

By the method of Theorem 2.3, we have an approximate factorization (M())? ~
VOW  where V() = %Z eucyiand W = ¥ €4 Cy_y,i. This yields an isomor-
phism between (MJZ) and (p; = WD V(D) The earlier computation yields

Pi= Y. Pun(iyn(isn) Prown(isn),n(isz)))s

ueZ,

and this equals Py (i), n(i+2)- Thus (pi = Po,u(i),n(i+2))- It is very likely that

1 Y 2
e (MD
(1))
is not isomorphic to (p; ), but at the moment, there are technical difficulties in show-
ing this. (The idea is to use the mass cancellation invariants discussed above.)

In this example, all of the automorphisms on (MJZ) given by H are nontrivial. This
is one way of constructing finite order automorphisms of AT actions that induce non-
trivial automorphisms of the dimension space. Of course, this realizes the dual action
of the original approximately inner action of H on the underlying ITPFI given by

(Ao (M3)).

Example An example of a hemicirculant ergodic sequence (M;) such that
(M;® M]T) is not isomorphic to (M ijT). This is a modification of the previous
example. Let H = Z,, where n > 5 and is odd. Select k > 4, and set M; = %(I + Pxk).
Since k > 4, (M ]3) is not hollow, and the result follows from Corollary 5.3.

If (M) is hollow, there exists a telescoping n(i) < n(i +1) so that if M() :=
My (iv1)-1 - My(isn)-2 - My(iy, then (M;) = (tr(M(i))). However, we noted that
for some sequences of hemicirculant matrices of the form (MJZ), the isomorphism
is only obtained with overlapping sequences; that is (MJZ) = (tr(MUD M) (and
generally not isomorphic to (tr((M()?))). This overlapping is essential (and one
might view it as natural, since (M;M;_;) (M]?)), and extends to the most general
case.

Suppose (N;: A™() - Am(i+1)) js a sequence of matrices with entries from A*
such that the column sums, when evaluated at x = 1, are all 1. Suppose it is known that
(N;) (or more accurately, its associated dimension space) is AT. Then, after a possible
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telescoping (which we incorporate into the notation, to avoid unnecessarily compli-
cating an already complicated situation), there exist columns V; (in (Am(i+1)X1)+) and
columns W; (in (A™"())*) such that 3 IN; = V;W;|| < oo. Then (N;) = (Wi11V;),
the latter, of course, being a sequence of normalized elements of A* (we can slightly
perturb the sequence so that the values at x = 1 are all exactly one, rather than close).

Now take any telescoping of the already telescoped (Nj), say corresponding to
0 = n(l) < n(2) < ---, and this time, take the products including both ends of the
intervals, that is, define N(;y = Ny (i41)*Ny(i+1)-1 - Nu(i) (the more usual telescoping
would not include N, (;.1)). Set P; = Wj, 1 V; (an element of A™). Then

Ny ~ V(i) Wagio)) V) Wagien -1+ - - Vai) Wai
= Vo(ie) Wa(iy (Wa(is) Vagien -1 Wiy Vaciy)
= (Vn(i+1) Wn(i)) 'Pn(i+1)—1 ‘Pn(i+1)—2 ’ "Pn(i)

n(i+1)-1
=(VageyWaiy) [1 Py
j=n(i)
Thus, if N; were square matrices,

n(i+1)-1
tr Ny ~ (WaeiyVaisn)) 11 P

j=n(i)
Since (N;) = (P;), we obtain the isomorphism of AT systems, (tr N(;y) = (N;) ®
(Wo(iy Vu(is1)))- This is true for every telescoping of the originally telescoped se-
quence (Nj;) (although in principal, the isomorphism class of (tr N(;)) may depend
on the choice of telescoping, n(i)). We note in particular, the overlapping phenome-
non N(;y and N;_;y which both contain the term N,,(;) (in the former, at the extreme
right of the product, in the latter, at the extreme left), although no such overlapping
occurs with the P;.

One might expect that if the telescoping were sufficiently sparse (if i = n(i) grows
really quickly), the extra polynomials W, ;) V,(i41) should not play much of a role,
that is, it is possible that (tr N(;)) = (N;) for sufficiently fast growing (7).

The overlapping has significance for actual computations. For example, when N;
is hemicirculant, it is often straightforward to calculate the (1,1) entry of N;) (this
is the trace divided by n). However, it is not so straightforward to calculate even
tr N(;)N(i-1) (and computing the traces of products of larger numbers of matrices is
still more tedious), precisely because of the overlap.

It also means that a theorem such as, if (N;) is AT, then there is a telescoping so that
tr( Ny (i) Ny(i-1)) is almost tr Ny, ;y tr Ny, (;_p) (that is, the trace is almost multiplicative
after suitably telescoping), is probably not true. Had this been true, it would have been
really useful for showing that many sequences are not AT.

6 Perspective

In terms of the type III von Neumann algebras that are classified by dimension spaces,
families of hemicirculant matrices have a particularly elementary interpretation. Be-
gin with a product type W*-algebra (and corresponding AT action and dimension
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space), let H be a (finite abelian) group of product type automorphisms (necessar-
ily approximately inner), assume the action is ergodic, and form the crossed prod-
uct, another W*-algebra. Its dimension space is given by an ergodic sequence of
H-hemicirculant matrices, and the inclusion of the original in the crossed product
translates in the dimension space setting to the diagram (5.1).

The original action of H, being approximately inner, is not otherwise visible on the
underlying AT dimension space. However, its dual action on the crossed product is
represented by the action of H in its regular representation as permutation matrices;
these commute the (M;). Of course, the dual action may also turn out to be approxi-
mately inner, in which case these permutation matrices act trivially on the dimension
space level. This occurs precisely when the sequence (M) is hollow, as is easy to
verify.

In terms of Z-actions, i.e., ergodic transformations, sequences of hemicirculant
matrices correspond to a class of H-actions on an AT dynamical system (presum-
ably, there are non-product type actions inequivalent to any product action, even for
H =Z,, hence not all H-actions are determined by hemicirculant matrices), resulting
in an almost everywhere finite-to-one (at most |H| to one) map between the spaces.
A particular consequence is that the resulting systems have entropy zero, but AT ()
implies entropy zero anyway [M]. Hollow sequences yield one-to-one maps, that is,
isomorphisms.

We can also relate this to corresponding ideas from topological (rather than mea-
sure-theoretic) classification, in this case of actions of compact groups on AF
C*-algebras (in particular). From an AF algebra, given as a direct limit of finite-di-
mensional algebras, lim Ay dense in C, let G be any compact group (not necessarily
abelian), and suppose for each k, there is a unitary representation m: G - Ay com-
patible with the maps Ay — Aj,;. This yields an action of G on A called locally
representable.

It was shown in [HR, Theorem II1.1], that K, (C x G) (viewed as an ordered mod-
ule over the representation ring) together with some additional data is a complete
invariant (up to unitary group actions on C*-algebras) for the action. Moreover, all
such actions can be obtained by considering all possible Bratteli diagrams that rep-
resent C, and for each one, replacing the integer entry (describing the multiplicity)
by a character (not necessarily irreducible) of G whose dimension equals the multi-
plicity, that is, if x is a character, the arrow with multiplicity d can be weighted by y
if (1) = d. This yields Bratteli diagrams with weights from the positive cone of the
representation ring.

If we begin with a Bratteli diagram that is initially weighted with polynomials (in
one variable) with positive integer coefficients (necessarily not adding to one), we
obtain an action of the circle on the underlying AF algebra. For example, a product
type action would correspond to a sequence of polynomials in one variable. We can
further elaborate on this diagram by now permitting characters of T x H, where H is
a finite abelian group, yielding an H-action on the crossed product by T. We can then
convert this into a product type action in the measure theoretic setting selecting an
extreme trace on the underlying AF algebra and then dividing by suitable rationals so
that things add to one.

https://doi.org/10.4153/CJM-2017-041-8 Published online by Cambridge University Press


https://doi.org/10.4153/CJM-2017-041-8

Nearly Approximate Transitivity (AT) for Circulant Matrices 407

Going in reverse, we merely must approximate sufficiently well any real numbers
that appear in the coefficients in the matrix entries by rational numbers (since the
measure-theoretic classification is immune to tiny perturbations), and then multi-
ply each matrix entry by a suitable positive integer to remove the denominators. Of
course, measure-theoretic classification is much coarser than topological, and topo-
logical classification is sensitive to the approximation and choice of integer.

7 Powers of Transformations

Let (X, 4, T) be a dynamical system, with T ergodic and y quasi-invariant with re-
spect to T. The Poisson boundary can be represented via the dimension space of a
suitable sequence of maps N A™) . AmU+) together with a trace-induced factor-
ing through an extremal trace on the direct limit of N;(1): R"() — R™U*D where
evaluation at 1 means evaluation x ~ 1 to each coordinate, creating a real column
stochastic matrix.

Suppose we want to consider the square or a higher power of T, that is, the dynam-
ical system (X, u, T"), for some n > 0. A first problem is that this need not be ergodic
(the use of dimension spaces is more or less confined to ergodic transformations that
are insensitive to sufficiently small perturbations, whereas in the non-ergodic case,
arbitrarily small perturbations can add or delete atoms). However, in general there is
a process for obtaining a dimension space for T" (where convenient, we abbreviate
the triple (S, 4, X) to its first component) out of the original one for T.

We can read oft from the construction whether T" is ergodic, and if so, the result-
ing dimension space corresponds to a special Z,, action. In particular, if T is AT, then
the dimension space for T” comes from a commuting sequence of # x n matrices that
are very close to being circulant, and allow us to read off properties. For example, if
T is AT(k) and T" is ergodic, then T" is AT (kn) (but it frequently happens that it is
AT). We give examples wherein T is AT, T? is ergodic, but T? is not AT. It also follows
from earlier results that if T" is ergodic and T is AT, then T" ® T" is AT.

First we give the construction. Let X = x", and form B = R[X, X '] sitting inside
A = R[x*'], each equipped with the usual ordering. Then A, viewed as a B-module,
is free on the set {1, x,...,x"'}. Write A = @ A; (as B-modules) where A; = x'B.
Now let p be a polynomial in A with no negative coeflicients. Let Q be the companion
matrix of the polynomial (in Z), Z" - x" = Z" - X,

0 00 ... 0 X

1 0 0 ... 00
Q=10 1 0 ... 0 O

00 0 ... 1

0
Then Q belongs to M,,B*; let B(p) := p(Q). Then p(Q) has entries in B, its column
sums when evaluated at x = 1 (and at X =1!) equal p(1) = 1, and if we form the diago-
nal matrix (with entries from A*), A = diag (x" ™, x"%,...,1), we have AQA™" = xP,
where P is the cyclic permutation matrix. In particular, AB(p)A™" = p(xP), a circu-
lant matrix. Of course, this is not implementable over B, so we cannot simply transfer
everything in what follows to circulant matrices.
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Now the map xx: A — A, where we identify A with the free B module, A =
@77y x'B, has Q as its matrix representation with respect to the basis {x’}. There
is a natural map ¢: B" — A sending (bg, ba, ..., b, )T = ¥ x'b; (which effectively
is the identity on A after identifications).

Now let Nj be an m(j + 1) x m(j) matrix with entries from A" such that all
the column sums of N;(1) (evaluation at x = 1) are 1. Form a matrix B(Nj;) of
size m(j + 1)n x m(j)n by replacing each entry (N;);, of N; by the n x n matrix
B((Nj)im) = (Nj)im(Q). The resulting matrix has entries in B*, and its column
sums, when evaluated at X = 1, are all 1. The claim is now that the dimension space
(now viewed as a B-module, equivalently as a module over I'(nZ)) corresponding to
(B(Nj;)) implements T".

This is practically a tautology. The natural map ¢: B"* — A extendsto (B")™ — A™
in the obvious way, and the diagram

(B”)m(j) BN (Bn)m(f+l) BNjany (Bn)m(j+2) B(Njsz)
‘P\L ¢\L (P\L
AmG)y N amGey Mo My Yo

commutes and the vertical maps are isomorphisms of ordered B-modules. Under
this, multiplication by X in the terms of the top row translates to multiplication by
x" on the bottom row. Hence T" is represented by the B-dimension space arising
from (B(N;)). An obvious consequence is that if T is AT(k) and T" is ergodic, then
T" is AT(nk) (the definition of AT(m) does not require ergodicity. With ergodicity,
AT(m) is equivalent to the sequence of matrices being at most m x m, whereas without
ergodicity, only the reverse implication applies).

At this stage, we may be tempted to use A to change this to matrices blown up by
circulant matrices. If we can choose m(j) = 1for all j, that is, if T is AT, after applying
A, we would obtain a sequence of circulant matrices, and so use all the results of the
preceding section. Unfortunately, this is not permissible, since we are restricted to
B- (or I'(nZ)-) maps between dimension spaces. Fortunately, we can often deduce
results from the circulant case.

The test for ergodicity, however, is identical, since after evaluation at X = I, the
resulting B(p;)(1) is circulant. For example, if (p; = (1 + Pl )/2), then T is the
dyadic odometer. Obviously T2 and thus T2" are not ergodic: T2 is the disjoint union
of two copies of the odometer. We can also see this from

B(p;) = %diag(l +x7 1+ X2,

so the limiting dimension group is just a direct sum of two copies the original odome-
ter sequence (with X playing the role of x).

On the other hand, if n is odd, T" is ergodic and B(p;) is (I + QZH) /2, which,
when evaluated at X = 1, yields the sequence of matrices 7 (I + P ). Since n is odd,

there exist infinitely many k such that 25 = 1 mod #, and it easily follows that the
matrix products converge to the standard rank one matrix. In fact, for odometers,
there is a much stronger result available. As Thierry Giordano observed, any ergodic
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power of this type of odometer is conjugate to the original, as follows from the (L)
pure point spectrum property

It can also be derived directly from the dynamical origins, at least in the case that
the supernatural number is of the form n* for some #, and likely more generally.
Let Y = [[y Z, with the product topology (a Cantor set); the odometer views Y as
Z(,) (the n-adic completion of the integers; the elements of the sequence space can
be viewed as power series), and simply adds 1. Assume (k,n) = 1; the k-th power
of the odometer adds k. However, since k is relatively prime to n, k is invertible in
Z(,y and thus xk (multiplication by k) is also a self-homeomorphism of Y, using the
multiplicative (rather than the additive) structure of Z,,, call it p. Then we have the
commuting diagram

+1
—Y

Y
lxk ixk
+k

Y—Y

The top row is the odometer, the bottom row is its k-th power, and the vertical maps
are invertible maps (exploiting the multiplicative structure) which conjugate the odo-
meter to its k-th power, i.e., Tp = pT. (It is not clear how to extend this elementary
argument to more general odometers for which there is no underlying multiplication,
e.g., if the supernatural number has no infinite multiplicities.) This approach has the
advantage that it yields a continuous conjugacy between (Y, T¥) and (Y, T) as con-
tinuous self-homeomorphisms on the Cantor set Y.

Unexpected isomorphisms. We would expect that the following is either false, or it
is true but easy to prove. It is true, but currently is not easy to prove.

Proposition 7.1  Suppose (M;) is an ergodic sequence of matrices over B*.

(i) Suppose that (M) is an ergodic sequence of matrices over BY such that there exists
an A*-module isomorphism between the corresponding dimension modules. Then
they are isomorphic as B*-modules, that is, (M;)p = (M!})5.

(ii) If there is an A*-module isomorphism (M;) = (N;) where (N;) is an AT(n)
ergodic sequence with entries from A, then (M;) is AT(n) with respect to B.

In particular, if viewed as an ergodic sequence of matrices with entries from A*,
and (M;) 4 is AT, then (M;)p is AT. Moreover, if (M;)a = (pi)a where p; € B* and
pi(1) =1, then (M;)p = (p;)p. This justifies, in some cases, using the conjugation
argument available over A, but not over B, to determine isomorphism over B.

Elementary properties of A = R[x*'], B = R[x**] equipped with the I' norms. Write
a=Yiez, x'a(") in terms of the standard basis of B as an A-module, {1, x, ..., x*}.
Then we have the following.

* a] =% Ja?].

« dist(a, B) = Yicz, {0} |a® | and is achieved at b = a(®).
« Ifa e A", then |a| = a(1) and all a() € B*.

o If a € A*, then dist(a, B) = dist(a, B*).

 Ifaj e A", then dist(Y aj, B) = X dist(aj, B).
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Lemma 72  Suppose a,c are in A* and there exists b in B* such that |ac - b| <
ea(1)c(1). Provided (k* - k)e < 1/2, there exists j in {0,1,2,..., k — 1} together with
a’ and " in B* such that |x’a’ - a| < (k* - k)ea(1) and |x77c’ - c| < (k* - k)ec(1).

Proof Writea = Zf;ol a;x'and ¢ = Zi-:ol ¢;x* where a;, ¢; € B*. For some real num-
ber r > 0, suppose that at least two of a; have norm at least ra(1). Select I such that
¢;(1) > ¢(1)/k. Because all the terms have coefficients that are in B*, the norm is just
evaluationat x = Lor X = 1. Of the, at least, two choices for i such that a; (1) > ra(1), at
least one of them, say i’, is not congruent modulo k to —I. Hence in the product ac, the
term x’ *ayc appears, and again, as all the coefficients are positive polynomials and
i'+1 #0 mod k, it follows that a; (1)¢; (1) < ea(1)c(1). Sora(l)c;(a)/k < ea(1)c(1).
This entails r < ek.

If we select r = ek, we obtain a contradiction. Hence at most one of a;, say a;,
has norm at least eka(1), so that the rest of the terms have norm strictly less. Then
la-x7a;| < (k-1)kea(1). Similarly, with ¢, we obtain j’ such that |¢ — x/cj| <
k(k—1)ec(1). If j+j # k, 0, we see that aj(1)cj (1) contributes completely to the error
(as previously), so ea(1)c(1) > aj(1)cjr (1) > a(1)(1 - k(k —1)e)c(1)(1 - k(k —1)e).
This will lead to a contradiction if e < (1 - (k? — k)e)?. Then e < 1/2(k* - k) is
sufficient. Hence j + j' = 0 or k, and we are done. ]

In the following, all the inequalities boil down to optimization on intervals or rect-
angles, and it always turns out that the minima are achieved on the boundary. Because
the functions being minimized are at worst quadratic, the arithmetic is quite simple.

Lemma 7.3  Suppose a,a’ € A*, with max{a") (1)} = na(1) and max{a’() (1)} =
wa'(1). If u,n > 1/2, then dist(aa’, B*)/aa’(1) > n+ p — 2nu > max{1 - u,1 - n};
otherwise, dist(aa’, B*) >1/2.

Proof Write a = Y x'al” and @’ = Y x'a’®, so that with j # 0, (aa’)(® =
> a®a’D and (aa’)D = ¥ aa’U~1) Hence

dist(aa’,B) = >.>" a(1)a’UD(1) = a(1)a’ (1) - 3 aD(1)a’ (1)

j=0 i

IN

We may assume that a(1) = a’(1) = 1 (dividing by the appropriate scalars). Fix 0
1, p < 1, and consider the following problem.

Minimize 1 - Y57 X;Y; subjectto X;, ¥; 20, X X; =Y V; =L and X; <7, Yj <
for all j.

[Set X; = a¥(1) and Y; = a’"(1).] In the interior of the domain, the only
critical point (after replacing Xy and Yy by1-3,. X; and1-3,., Y;, respectively)—
X; = Yj = 1/k—yields the maximum. So the minimum must occur on the boundary.

Now assume 7, y > 1/2. It easily follows that the minimum occurs only when for
some i, X; = nand Y; = p (the same i), and then only when there exist some other
j # isuchthat X; = 1-and Y; = 1-u. So the minimum valueis1-nu—(1-1)(1-u) =
N+ u=2np.
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Drop the condition y,# > 1/2 and write 1 = r + y and 1 = sy + ¢, where r,s
are positive integers, 0 < ¥ < #, and 0 < ¢ < y; the minimum occurs when (up to
relabelling), X; =9, Xo =1, ..., X, =9, Xpn =9, Y1=p=--- = Y;,and Yoy = ¢.

Hence if r = 5, the minimum value is

L= rmu = (U=rn) (1= rp) = r(n+ ) = (" + ).
If r > 2, then the minimum value (obtained by minimizing with the constraints
1/(r+1) < u,n <1/r) is larger than 1 - 1/r, which exceeds 1/2.
If we assume 1/2 <, y <1, then 5 + y — 2np > max{l-#,1- u}.
If r < s, the minimum value is 1-ryu > 1—r/(r +1)(s+1) > 1/2. Similarly, if s > r,
the minimum value is at least 1/2. ]

Next we deal with sums of products and elimination of small terms. Suppose a
has two components, a(®) and a/) such that each has mass at least some number
a(1)8. We obtain an estimate for dist(aa’, B*) when a’, a € A™. The coefficient of x*
in aa’is ¥, a(Pa’(*")), Suppose t # 0. Then, summing over all ¢ # 0, the error is at
least a(® (1) Y @’V (1) + 2 (1) usej a’™ (1). In particular, a'® (1) appears in the
second summand. Hence dist(aa’, B*) > da(1)a’(1). Thus we have the following.

Lemma 7.4  Suppose a,a’ € A*, and there exists § > 0 such that at least two compo-
nents of a have mass at least §a(1). Then dist(aa’, B*) > daa’(1).

Proof of Proposition 7.1 For a € A*, define 5(a) = (a(1) — max;{a‘D}(1))/a(1).
If #(a) < 1/2, then the iq for which a{*) (1) is maximal is unique, and thus we can
define 7(a) to be x™al) It is helpful to keep track of the index io, so we define the
affiliated map I1(a) = (a’), iy) with values in B* x Z. The error resulting from
replacing a by 7(a) is #(a)a(1).

If the second largest of {a()} occurs at i; # ig, and a{) = §, then the previous
result yields dist(aa’, B*) > daa’(1). However, the second largest is at least as large
as (1-n(a))/(k - 1). Hence we deduce that in general,

d(aa’,B*) > (1-n(a))aa’(1)/(k-1).

Fix a column of V, and pick one of its entries a such that (1-#(a)) > (k —1)\/e.
Suppose that a is the i-th entry. Let ¢, vary over the entries of the j-th column of W.
Then the sum Y ac; appears as part of the sum of the entries of the i-th column of
W. Now sum this over all the possible a in the i-th column (with the same condition
on 7), obtaining e := 3’ a,c;, where a, varies over the entries in the i-th column of V
such that (1-#(as)) > (k —1)y/e. Then dist(e, B*) > \/ee(1) ¥ ¢;(1).

If we knew that )’ ¢;(1) = 1 for all j, we would deduce e(1) < \/e. Now do this
simultaneously for all the columns of V. Since the norm is the maximum column
sum, we deduce that simultaneously replacing all the entries satisfying the condition
on their 7 by zero increases the norm of V by at most /€.

Hence ata cost of increasing € to \/e+¢, we may suppose that all the nonzero entries
of V satisfy (1-#(a)) < (k —1)\/e. The next stage is to replace each entry by 7(a),
the projection onto the X°-component (out of the X°, ..., X*~! components). The
error along each column is just the sum of a;(1)(1-#%(a;)), which is bounded above
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by (k - 1)\/e, since the column sum of a;(1) is 1. Hence at a cost of an additional
(k — 1)\/e, we can assume that the entries of V are all of the form x/(p; ; where
f:NxN-{0,1,2,...,k —1}. (The cumulative error on V is now k\/€ + €.)

Since WV is close to a matrix N with entries in B*, we can, of course, do the
same thing to W. This allows us to assume that the cumulative error resulting from
replacing V and W by their primes is at most k./€ + €). Let

x = max{[|[V'W' - M|, [W'V',N|[},
so that x < 2k+/€ + 2¢. Write the entries of V' (generically denoted a), as
vij = xf(i’j)bij, wip = xg(j’l))b;.l,

where the b all lie in B* and the ranges of f and g arein {0,1,2,...,k - 1}.

Now assume that W; and V; are defined, with appropriate summable errors
|W;V; — M;| = e(i), etc., and we may assume (by remarks above) that 3" /e(i) <
oo. By the previous construction, we can assume the entries of W; are all of the
form (W;);; = xg"(j’l)b,-jl and (v;)j; = xf"(j’l)b;ﬂ where f;, g; have ranges in
{0,1,2,...,k — 1}. We may replace the f; by f] where the range of each f] is in
{0,-1,-2,...,-(k-1)}.

At this stage, we have a trick. Replace all the entries of all the V; and W; by remov-
ing the xfi(D) and x8 (D terms, so the entries of the new W; and V; are, respectively,
bij; and b} i Now it is almost trivial that the resulting errors in approximating M;,
respectively, N;, by products M; — W/ V/ and N; — V/,; W/ do not increase! The one-
sided version (where we do not assume the existence of the N;, but merely define
N; := V] W) of this of course applies, and this will yield part (ii).

To see this, we look at an individual term in an individual entry: if f;(j,1) +
gi(1,m) # 0 (because of our assumption on the values for f; and g;, we cannot obtain
fi(j, 1)+ gi(l,m) = £k), then the corresponding term yields an error (in the original
factorization) of b; by, (1) to that term (since it is part of the distance to B). Hence
when we remove f; and g, the error will be at most that, and since the errors in the
distance to B are additive, we find that the error resulting from this contribution will
be at most that from the original. On the other hand, if f;(j,1) + g:(j,1) = 0, the
corresponding term will be exactly the same as that in the original factorization. So
the outcome is that | W; V; - W/ V/| < 2k(y/e(i) + 2¢(i) and similarly (if necessary)
for | Vi Wisy = ViW/ . u

Remark  In other words, if two B- (or I'(kZ)-) dimension spaces become isomor-
phic on tensoring over B with A (or I'(Z)), then they were isomorphic to begin with.

As a sample computation (the basis for the general odometer result), with an extra
point, consider the sequence of matrices generated by T2, where T is the 3-odometer.

Here T is represented by the sequence of polynomials (p; := (1+x> +x%%')/3). Then
R 1 1+X3j X(3f+1)/2 . .

(pj) = 5( RO ) . Products of these matrices can be calculated directly,
but instead, let us consider the corresponding matrices over A (instead of B).
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Replacing X by x2, and applying conjugation with A, we obtain a sequence

(Mj _ % (1+J(C§j3j)2 1+3(Cj:3j)2))‘

This is an ergodic circulant sequence, and the eigenvalues of M ; are (1ix3j +x2¥ )/3. 1t
easily follows that (M;) is not hollow (this is always true when the sequence is derived
from ergodic T? in this fashion). We can see that (M;) is AT (without referring to
B(p;)) by Qbserving that H?]:Bl M; = 3_N( 1;'1’ 11;; ) ,where Py = ¥oyen i<3v X' and Py =
Yodd i<3v X'» and since | x*' Py — Py = 2, we can conclude that (M;) is AT. Now the
obvious approximate factorization yields that (M;) = ((1+x*¥ + x*%)/3), exactly

as we would have obtained from (B(p;)) = ((1+ X¥ + X*¥)/3) by replacing X by
x%
Note however, that (M) is not isomorphic to the 3-odometer (we can apply mass
cancellation invariants). Its dimension group corresponds to the odometer with su-
pernatural number 2 - 3°°, which although Kakutani equivalent to the 3-odometer, is
not conjugate to it. (We must remember that isomorphisms of (B(p;)) are imple-
mented over B = R[X*'], while isomorphisms of (M;) are implemented over A.)

As a slightly different example, consider what happens when T is represented by

(pj=(1+ x8())/2) as in Proposition 3.7. Then

1 2(j)/2 PP
B(p]') = %((1 +X( (‘)—12}2) 0X lfg(]) %S evem
2 (I + X8 (9%)) ifg(j)isodd.

It follows that T? is ergodic if and only if infinitely many g( ) are odd.
If, for example, all the g(j) are odd, then AB(p;)A™" = M; = 3( } x# 0 ), so

2\ 48
that if we assume the conditions on g(j) of Proposition 3.7, then (M (;)) is AT, and
thus so is (B(p;)), the latter by Proposition 7.1.
If instead g(j) is the j-th Fibonacci number (counting 2 as the third one), then

£(3j) is even. When we telescope in threes, we obtain

1 ; 3j+1 3j+2
Mo - &(3j) 1 xsGiD 1 k86D
(M3JM31+1M3]+2 ) (1+x5C7)( L8 T )( PICTIE R ))-

This is not hollow (in contrast to the corresponding sequence considered in Lem-
ma 3.6), but is AT (this is true much more generally). Therefore T2 is AT.

We can ask whether T and T2 are conjugate (when the latter is ergodic), that is,
whether their corresponding dimension spaces are isomorphic. This is trickier, espe-
cially since it happens to be true for odometers, and we expect it will not be for generic
AT (and other) actions.

If in the preceding example, we set g(j) = 5/ (so none of the previous results apply),

then the corresponding (M i= %( Y * ) ) is obviously ergodic, but is known [GH]
X 1
not to be AT. Therefore, by Proposition 71, T? is not AT, but is ergodic.
Now we have a simple but useful result on non-hollowness of sequences of the
form (p;(xP)) that arise from conjugation of (B(p;)) by A.
If S and T are ergodic transformations represented, respectively, by (M;) and

(N;), then we define the transformation S® T to be the transformation determined by
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the dimension space obtained from (M;®N;). When we assume (as we have through-
out) that there is a unique invariant measure for each of § and T, then it easily follows
that the corresponding trace on the dimension space of (M; ® N) is ergodic; hence,
at least when there is an invariant measure for each, S ® T is ergodic. Unfortunately,
there does not seem to be a dynamical characterization of S ® T, even when § = T.
In the situation of topological dynamics, at least for Vershik’s adic transformations,
S ® T has been given a dynamical meaning [BeH, Appendix A], but it is not entirely
satisfactory.

Lemma 7.5 Suppose that the AT transformation T is represented by the sequence of
polynomials (p;), and suppose that T* is ergodic. Let P denote the standard cyclic per-
mutation matrix of size k. Then for all positive integers I, the ergodic circulant sequence
(of size k matrices) ((p;(xP))") is not hollow.

Proof Since T* is ergodic, the sequence (B(p;)) of matrices over B* is ergodic.
Conjugating each of the terms B(p;) = p;(Q) with A and replacing X by x*, we
obtain a new sequence of matrices from A given by (p; (xP)). Ergodicity of the former
sequence implies that of the latter (since the criteria for ergodicity just depend on the
real matrices obtained by assigning x and X to 1).

With H = Z,,, the dual group runs over the k characters, y;, sending the generator
to & where & = exp 2\/~1/k; index the corresponding eigenvalue functions 1, j €
Zi. Now A;(p(xP)) = p(x¢’), and thus A;(I1 pi(xP)) = p(x¢’) where p = [T p;.
If we write p = ¥ c;x’ with ¥ ¢; = 1and ¢; > 0, then p(x&/) = ¥ ¢,;Yx", so that
lp(xE)| = ¥|cé] = £ ¢ = 1. Thus A;(p(xP)) = [TA;(pi(xP)) has norm one.
Hence (p;(xP)) is not hollow.

Now T* @ T ® --- ® T* (with I factors) is ergodic (tensor products of ergodic
transformations are ergodic, unlike the situation for cartesian products), and is the
k-th power of T® T ® -+ ® T, which in turn is represented by (p!). Hence the result
of the previous paragraph applies to (p!(xP) = (p;(xP))"). [ |

Combined with earlier results, this says that (p;(xP)) arising in this construction
is not isomorphic to the original sequence (p;) (although it can be isomorphic to
(pi(x*)), as occurs for odometers).

The following is an easy consequence of earlier results. However, its significance is
reduced by the fact that we really do not know what T ® T is dynamically.

Proposition 7.6  Suppose T is AT and for a positive integer k, T* is ergodic. Then
Tk ® T* is AT.
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