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Abstract We study extendibility of diagonal multilinear operators from £, to £, spaces. We
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multilinear forms on £,.
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1 Introduction

There is no Hahn—Banach Theorem for linear/multilinear operators, nor for multilinear forms.
This makes extendibility of such mappings a subject of interest, which has connections
with different branches of functional analysis and Banach space theory (local theory, tensor
norms, geometry of Banach spaces, etc). A multilinear operator T € L("E, F) is extendible
(see [10,16,21,22]) if for every Banach space X containing E there exists T e L"X,F)
extending 7. For fixed Banach spaces E and F, one may wonder which multilinear operators
from E to F are extendible. There are two extreme cases which are particularly important:
sometimes extendible n-linear operators are “as few as possible” and sometimes they are “as
many as possible”. More precisely, since integral multilinear operators are always extendible,
the “as few as possible”-case occurs when only the integral mappings are extendible. On the
other hand, the “as many as possible”-situation is when all the multilinear operators are
extendible. This problem, for bilinear forms on Banach sequence spaces, has been recently
addressed in [15].

In this article we focus on particular sequence spaces: £,-spaces. The study of diagonal
operators on £,-spaces started in the early 1970’s with the work of (among others) Carl [17],
Konig [23] and Pietsch [30] and by now it is a well established part of the theory. On the other
hand, in [10,12] we have studied diagonal multilinear forms on these spaces (see also [13]
where multilinear forms on Lorentz sequence spaces were also considered). In this paper
we carry on with the study of diagonal multilinear forms, and also extend it to diagonal
multilinear operators. In this context, we want to characterize the extendible elements, and
the extreme cases mentioned above must be rephrased for diagonal mappings. Thus, we want
to determine which values of p, ¢ and n make the set of diagonal extendible n-linear operators
from ¢, to £, equal to the set of integral mappings, which make it equal to the whole space
of continuous diagonal n-linear operators from ¢, to £,, and which make it something in
between. For this, we relate properties of a multilinear mapping to summability properties of
its coefficients. The conclusions of the main result of the article (Theorem 4.1) are illustrated
in Tables 1 and 2 in Sect. 2.

Section 3 is devoted to diagonal multilinear forms. Several steps in the scalar valued
settings were given in [10,12]. It is known that in £; every continuous (and, in particular,
every extendible) diagonal form is integral. Also, every diagonal form on ¢g or £, is nuclear.
For the non-trivial range of p, Proposition 3.1 in [12] shows that for p > 2 a diagonal
n-linear form on £, is extendible if and only if it is nuclear. Corollary 3.1 in [12] shows
that there exists a diagonal n-linear form that is extendible but not nuclear in every £, with
22(2:;) < p < 2, leaving unsolved the question for the remaining values of p. We complete
here these results. For example, a consequence of Theorem 3.1 is that there are extendible
diagonal n-linear forms that are not integral on £, for every 1 < p < 2 and n > 3. Another
one is that there are non-extendible diagonal n-linear forms in every £, for 1 < p < 0.

Our main theorem, regarding multilinear operators, and its proof is the content of Sect. 4.
This result gives a rather complete account of the summability conditions of the coefficients
of a multilinear operator 7" from £, to £, which are necessary and sufficient for 7" being
integral or extendible. As a consequence, the existence (or lack) of diagonal multilinear
operators which are not extendible, or which are extendible but not integral, is established
for every p and g (see Table 2).

As a byproduct of some of our results we show that spaces of diagonal multilinear
forms/operators behave very differently to spaces of all multilinear forms/operators. For
example, there are always non-extendible diagonal bilinear forms on £, x £ if p > 1 but,
surprisingly, every diagonal trilinear form on £, x £; x £; is extendible (see the comments
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after Lemma 3.2). See Proposition 4.4 and the subsequent comments for another unexpected
behaviour.

For the theory of polynomials and multilinear mappings on Banach spaces we refer the
reader to the books of Dineen [20] and Mujica [27].

2 Preliminaries

We consider Banach spaces over K = R or C. For simplicity, we write some of our proofs
for complex spaces, but all the results hold for both the real and complex cases. For Banach
spaces E and F, we denote by L("E, F) the space of continuous n-linear mappings from
E x --- x E into F. This is a Banach space if we consider the norm

ITI = sup{lIT(x1,...., %)l - xi € Bg, i =1,....n}

Here Bg denotes the closed unit ball of E.

We are going to work mainly with Minkowski £,-spaces and nuclear, integral and
extendible multilinear mappings between them. We recall their definitions. Given 1 < p <
00, we denote its conjugate by p’, that is the number satisfying 1 = % + —. Asusual, 1 and
oo are conjugate to each other.

An n-linear mapping T € L("£,, £,) is said to be nuclear (see [1]) if it can be written as

1
4

o0
T, x) = 2 ) oy forallxy, . x € £, (1)
j=1
where yl.(]) € Ly, yj € Ly, for every i, j, and Zjozl ||yl(/)|| . ||)/rf])|| vl < oo. We

denote by N'("¢,,, £,) the space of nuclear n-linear mappings from £, x - - - x £, to £,. This
is a Banach space if we endow it with the norm

o
1Tl = inf 7 10l 1 vl
j=1

where the infimum is taken over all the nuclear representations of 7 as in (1). An n-linear
mapping T € L("£,, £,) is said to be integral if there exists a regular £,-valued measure G
of bounded variation on the product ng, X - X ng, such that

T(xp,...,xy) = / vi(x) - va() dG(yr, - Vi),

By , x--xB
lp/ ['p’

for all (x1,...,x,) € £, x --- x £,. The integral norm of T is defined as the infimum of
the total variation of G over all measures G representing 7. With this norm Z("£,, £), the
space of all integral n-linear mappings from £, x --- x £, to £, is a Banach space.
There are two general definitions of integral n-linear operators in the literature
(Grothendieck and Pietsch integral) but it is known [33] that in our context both coincide.
We denote by £("£),, £,) the space consisting of all extendible mappings in £("£,, £);
it is a Banach space if we endow it with the norm
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1T =inf{C > 0:
VE D £, there exists an extension T e £("E, £4) with IT| < C}.

Every nuclear n-linear mapping is clearly integral. The reverse inclusion sometimes holds:
for 1 < p < oo, the space £, is Asplund and then integral multilinear operators on £, are
nuclear [1]. On the other hand, by [14], integral n-linear operators are extendible. Thus, we
have the following chain of embeddings:

Ny, bg) STy, b)) S EC Ly, £y) S L(Ep, L. @)

Regarding the extendible operators we have two extreme cases: when only the integral oper-
ators are extendible or when all operators are so. Our main aim in this paper is to try to
characterize these two cases for a class of distinguished multilinear operators, the so called
‘diagonal mappings’. We will also determine when nuclear and integral diagonal mappings
coincide (this last question has interest only for p = 1 and p = oo, by the above mentioned
result in [1]).

An n-linear operator T € L("£,, £,) is said to be diagonal if there exists a sequence
a = (a(k))x such that for all xy, ..., x, € £, we can write

T(x1, .o x0) = D alxi(k) -+ xa (k) e,
k

where ej denotes the kth canonical unit vector: ex(j) = &, ; for k, j € N. We denote by T,
the diagonal multilinear mapping given by the sequence «.

Recall that a Banach sequence space is a Banach space E € K of sequences in K such
that £1 € E C € satisfying that if x € KN and y € E are such that |x (k)| < |y(k)| for all
k € Nthenx € E and ||x| < ||y

Definition 2.1 For a Banach ideal of n-linear mappings % = N, Z, &, £ we define the set
LA, p,g) ={a €l : Ty € Ql("ﬁp,ﬁq)},

which is a Banach sequence space with the norm |« ”en(%pm = Tollaee,.e,)-

Then, £, (2, p, q) describes the space of diagonal n-linear mappings from £, to £, that
belong to the ideal . For example, for £ the ideal of continuous multilinear operators, it is
easy to check using Holder’s inequality that

1 |l ifp<ng
en(ﬁ,p,q)—‘g, if p > ngq

where r is defined by % = L1 Thenotation E = F means that E and F are isometrically
isomorphic. Then the chain of embeddings (2) implies that

bW, p,q) SL(Z,p,q) S (& p.q) (L, p,q)

Our aim is to study when these inclusions are strict or not. A description of these sequence
spaces is given in our main result (Theorem 4.1). As an immediate consequence of it we
obtain the following tables.
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Table 1 Nuclear versus integral multilinear operators

N, p.q) # e (Z, p,q) p=1landg =00
N, p.q) =T, p.q) otherwise

Table 2 Extendible versus integral and bounded multilinear operators.

(Z, p,q) =Ltn(&, p,q) =tn(L, p,q) p=landg =00
p=ocandg =1

(X, p,q) =Ln(E,p,q) # (L, p.q) 2<p<ocandg =1

(Z, p,q) #Ln(E, p,q) =Ltn(L, p,q) p=landl <qg<oo

l<p<oocandg = o0
p=ocandl <qg < oo

Cn(T, p.q) #n(E. p.q) # tu(L. p.q) l<p<2andg=1
l<p<ocandl <g < o0

3 Diagonal multilinear forms in ¢, spaces

There is a natural isometric identification between L("£,, £,) and the space of continuous
(n + 1)-linear applications from £, x --- x £, x £, to K (for ¢ = 1, we put ¢¢ instead of
£~ for the identification to be onto). It can be easily seen that this identification is also an
isometric isomorphism for the classes of nuclear and integral mappings (with the obvious
modifications in the definitions). However, this is not the case for the extendible operators.
An extendible (n + 1)-linear form defined on £, x --- x £, x £, produces an extendible
n-linear operator from £, X - - - X £, to £, (since £ is complemented in its bidual, for g = 1
we can use either £oo or ¢ in the place of £,/). However, the converse is not true, as we will
see in Remark 4.6. Anyway, it will be helpful for our general goal to look first at multilinear
forms.

One of the aims in [10,12] was precisely to determine when the diagonal extendible
multilinear forms are few (that is, they coincide with the integral multilinear forms) and
when they are as many as they can (all continuous multilinear forms are extendible). The
case | < p < 2 was left open and we fill this gap here.

For a sequence o, the diagonal n-linear form ¢, € L("£,) associated to « is given by

Ga (X1, xn) = D a(k)xi (k) -+ x, (k)
k

for x1, ..., x, € £, (Whenever this mappings is well defined). Also, like in Definition 2.1,
forA =N,Z, &, Lwedefine £,,(A, p) = {a € £ : po € A("L )}, which again is a Banach
sequence space with the norm ||« “zn(m,p) = ||¢o ||Ql(,,£p).

The following theorem describes the sequence spaces £, (N, p), £,(Z, p), £, (&, p) and
£,(L, p). One consequence is that the inclusion €,,(Z, p) C €,(E, p)isstrictforall 1 < p <
2 and n > 3, while the inclusion ¢, (€, p) C £,(L, p) is strictfor 1 < p < ocoandn > 2.

Theorem 3.1 (1) £,(N, 1) = co C loo = €n(Z, 1) = £u(E, 1) = £y (L, ).
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2) If1 < p <2then

LW, p) = 6T p) =6E p) =Ly G lo =L, p),
Forn>3, £,(N,p)=4,T,p) =1 Ly =Ly(E,p) S loo = En(L, p).

C
max(%/,l)" 5

3) If2 < p < oo then

£_p»_  forn < p.
N, p) = (T, p) =L, (E, p) =01 S (L, p) =1 7"
l forn=>p.

@) £,(N,00) =£,(Z,00) = £,(E,00) = £,(L,00) ={.

The description of ¢, (L, p) follows easily from Hoélder’s inequality. Also, the charac-
terizations of £, (N, p) and ¢, (Z, p) and most of the relations with ¢, (€, p) where already
provedin [10,12], but we have decided to bring them all here to have a more complete picture.
The only thing we need to prove is, in item (2), the equality £, (£, p) = £, . This will be
showed in Proposition 3.3 below. We remark that the case 1 < p < 2 shovés an important
difference between bilinear forms and n-linear forms with n > 3. In fact, a consequence of
a deep result of Pisier [31] is that every extendible bilinear form defined on a Banach space
with cotype 2 is integral (see [10, 16], where Pisier’s result is “read” in a fashion more akin to
our framework). In particular, this holds for bilinear forms on £, with 1 < p < 2. However,
by the previous theorem, for n-linear forms with n > 3 and every 1 < p < 2 we have
diagonal extendible n-linear forms which are not integral.

For the following result, we need to define some mappings that will be used again later.
We consider a Walsh matrix; i.e., a matrix (ak,),ii:l such that |ag,| = 1 and

N
Zakrfirz = N &,.
r=1

Assume also that the matrix is symmetric. Examples of such matrices in the complex case

are the Fourier matrices, given by ai, = e%’k [18, Sect. 8.5]. For the real case one can
consider Hadamard matrices (see [26, Sect. 3]) defined for N that are powers of 2 and that
are generated by blocks as follows

_ 1 1 _ A2'l Azn
AZ—(l _1), A2n+|—(A2n —Azn)'

We define a Toeplitz-like operator &y : Eg — EQ’O by

N N
Ev(x) = Z( a‘zm(r))ek. ©)
1

k=1 \r=

1

This operator satisfies [|Ey : € — €3] < [lid : €5 — )| & : €Y — €] < N7
Finally, for n > 3 we introduce the following modification of the n-linear form on ¢ (1)\70 studied
by Bohnenblust and Hille in [4, Sect. 2]:

N
LyGer,..x) = > ajapxi ()x2(k)x3(0) - x, (1), “)
Jkd=1
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Actually, this n-linear form is built taking the trilinear mapping defined by Bohnenblust
and Hille and giving an n-linear extension of this definition maintaining the norm of the
original trilinear form. Since on ¢ évo the extendible and the usual norms coincide, we have by
[4, Sect. 2]

ILN gy, = LN = N*. (&)

gmel Leel)

Thanks to the properties of the coefficients (ag,)r, we have:

N
LyGEN (D, EnG), X3, ) = D ajia - EnGD ) - Ev () () - x3(D) - - x (1)
jikd=1

N N N
= > MmO x ) D ajde Y ands
j=1 k=1

r,s,l=1

N
= > xxa©)xs) - x (ONS Ny s

r,s,l=1

N
=N D x1(Nxa(r)x3(r) -+ X (r), (6)

r=1

Lemma 3.2 Every diagonal n-linear formon £y x £1 x £y, X ---x €, , withl < p; <00
and n > 2, is extendible.

Proof The case n = 2 is immediate: diagonal bilinear forms on ¢; x ¢; are integral, and
therefore extendible. Forn > 3, any diagonal n-linear form ¢y, : €1 x £y x£p X+ --X€p, 5 —>
K has a factorization as

£ x 0 x Ay ox - X Zp,1_2¢L>K,
D{ iJ il iJ//

4 x 4 x Ly x - ox Ay,

where Dy, : £1 — £ is the diagonal operator given by Dy ((x(k))x) = (a(k)x(k))x and
o0
DCxr, .. xy) = D x1 (k) xa (k). @)
k=1

Then by the ideal property of extendible multilinear forms, it is enough to show that the
n-linear form & is extendible on £1 x £ x £, x --- X £, ,. We denote by ® the form
defined by summing the first N terms in (7).

We consider the operator £y defined in (3) with domain £¢; (thus ||Ey] < 1) and the
n-linear form Ly as in (4). As a consequence of (6) and (5) we have

-2
1 n

2 i1 . 9N N

NP grey ey ety oty 3 = 7 W g 1V I TT id < € — €1

i=1
1 2

IA
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Therefore, the extendible norms of the n-linear forms @y (N € N) are uniformly bounded. A
multilinear version of the density lemma [18, Sect. 13.4], stated in [13, Lemma 5.4], implies
that @ is extendible (and its extendible norm is one). ]

The previous lemma is meant to be a tool which will be used in the next proposition and
also in the following section. However, as a byproduct of this lemma, a rather unexpected
behaviour of diagonal multilinear forms is illustrated. It is easy to see that, if every n-linear
form on Ey x --- x E, (E; Banach spaces) is extendible, then every (n — 1)-linear form
on any (n — 1)-tuple of the previous spaces is extendible. This is a property shared by most
classes of multilinear forms, and is related to the notions of “Property B”, “coherence” and
ideals “closed under differentiation” developed in [5,7,11]. However, this is no longer the
case when we restrict ourselves to diagonal multilinear forms. Indeed, Lemma 3.2 shows that
every diagonal trilinear form on ¢; x ¢; x £, is extendible, while we know from [15] that
there are non-extendible diagonal bilinear forms on £1 x £5.

In order to prove the next proposition, recall that, for s < rn, an n-linear form ¢ € L("£))
is said to be absolutely (r;s)-summing [2,25] if there exists a constant K > 0 such that for
everyxjk) €lyp,j=1,....,nk=1,...,N,

N r
(Z . xﬁk”'r) < K () s (1),
k=1

where the weakly s-summing norm wy of the sequence (xj(-k)) 1/<V=1 is given by

1

N s
ws (@) = sup (Zw}“ns) :

}/Eng, k=1

There are several possible extensions of the notion of absolutely summing operators to the
multilinear setting [9,28]. Although the one given above is not considered, in some sense, a
good generalization of the linear concept, it will prove useful for our purposes. Extendible
multilinear mappings are those that can be factored through an £, space (due to the injectivity
of these spaces). Thus, Grothendieck’s multilinear inequality allows us to derive (see [3] or
[29, Corollary 2.5]) that any extendible n-linear form is absolutely (1;2)-summing (for
Grothendieck inequality and the notions of cotype and absolutely summing linear operators
we refer the reader to the classical book [19]). From this result and an interpolation technique,
a stronger statement is obtained in [6, Theorem 3.15]: all extendible n-linear forms are
absolutely (r; 2r)-summing, for any » > 1.

Proposition 3.3 Let1 < p <2andn > 2. Then, £,(E,p) =L .
2

Proof Let ¢, € £("L,) be a diagonal extendible n-linear form. Since ¢, is absolutely

’77; p')-summing, there is a constant K such that, for all N,

N p/ % N p/ n
(Z |01k|2) = (Z |pa(eks - - o ek)|2) =K wy ((Ek)11cv=1) =K,
k=1 k=1

which means that « belongs to £ .
T

~Jro
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For the reverse inclusion, let & € £, and define (o (k)); = (« (k)%)k (with the suitable

2
modification in the real case). We consider the diagonal operator D, : £, — {1, given by
Dy ((x(k))r) = (o (k)x(k))r and we have the following commutative diagram

) P

Ly x £, x £ x -+ x {£p—K.
DUJ DUJ iJ iJ{%
4 x & x £y x - x4

Since @ is extendible and has extendible norm one (by Lemma 3.2 and its proof) we obtain
that ¢,, is extendible and

2 _
L P P L ] L

4 Diagonal multilinear operators

In this section, we state and prove our main result. For p, g, n fixed we define the following
numbers, that will be used along the rest of the paper:

()

F=f—-_=

q9 p
G2 ]

t=maxi\— +— , 1t (8)
p q

Theorem 4.1 Forn > 1, the following assertions hold.
(1) Let p =1,
(@) if1 < g < oo, then
N 1L,q) =6(Z,1,q) =83 S loo =La(E,1,9) = La(L, 1, q);
(b) if g = oo, then
Ly(N,1,00) =¢co S loo =£,(Z,1,00) = £,(E,1,00) = £,(L, 1, 00).
2) Let1 < p <2,
(@) ifg =1, then
LN, p, ) =4,Z, p,)=0 C E%/ =La(€, p, 1) G loo = Ea(L, p, 1);
(b) if p < q < oo, then
N p.q) =T, p.q) = S g = (&, p.q) & boo = En(L, p.q):
(c) ifl <q < p/, then, forall ¢ > 0,

Zn(-/\/, P, q) = Zn(l', D, q) =4 9 Zq C En(87 P, 61) - Zp’—t—s ,g loo = ZH(L, P,l]);
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(d) ifg = oo, then
€N, p,00) =€y (Z, p,00) =& C log = £y (€, p,00) = £y (L, p, 09).
(3) Let2 < p < 00,
(@) ifg =1, then
N, p, D) =4,(Z, p, 1) =€, p, 1) =41 S Ln(L, p, 1) = Lo 01 &y
) if 1 < g < oo, then
LN, p.q) =Ly(Z, p,q) = L1 S (€, p.q) =Ly S (L, p,q) =Loo OF £y
(c) if g = oo, then
£y (N, p,00) =€y (Z, p,00) =1 C oo = £ (€, p,00) = £ (L, p, 00).
(4) Let p =00
(a) ifq =1, then
Ly(N,00,1) =£,(Z,00,1) =£,(E,00,1) = £,(L, 00, 1) = {y;
d) if 1 < g < oo, then
€y (N, 00,q) = n(Z,00,q9) =1 C Ly = L£y(E, 00, 9) = £y (L, 00, q).

The proof of Theorem 4.1 will be splitted in several propositions. The first ones deal with
nuclear and integral diagonal mappings.

Proposition 4.2 Let T, € L("¢1, £x). Then:

() Ty is integral and Ty, = lle|l,,, -
(1) Ty is nuclear if and only if a € co. In this case, | Tyl v = llall,, -

Proof The result follows from the isometric identifications

L0, b)) = L),
("0, boo) = Z("MLey),
N, Loo) = N (e,

which map diagonal n-linear operators into diagonal (n + 1)-linear forms, along with the
corresponding scalar-valued result [12, Proposition 1.2]. O

We need to recall the definition of the injective tensor norm of order 7. In the n-fold tensor
product of Banach spaces E1 ® - - - ® E, the e-tensor norm is given by

N

N
S e ox| = swp [ )|
=1 . VB =1

The space of integral n-linear forms on £, x - - - x £, is the dual of the (complete) injective

tensor product of the spaces (see the monographs [18] and [32] where the 2-fold/bilinear case
is treated in detail).

Proposition 4.3 Let p > 1. Then Ty, € L("L), £y) is nuclear if and only if o € £, where t
is defined in (8). In this case, || Tyl v = llt|le, .
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Proof 1f T, is nuclear, then it is integral and the associated (n + 1)-linear diagonal form
G, 2 lp X oo x Ly X Ly — Kis also integral with [|¢,, || = [|Ty||; (for the case g =1
we take £, as ¢q instead of £«). Equivalently, ¢, is e-continuous. Then, we have

N
ér, (Z,Bkek@)"'@ek@e/;)

k=1

3

N
Z:/3I<6k®-~-®6k®e,’c
k=1

= [¢n 1,

&

which implies that

N N
> op| < 1Tl - sup > Bigi(er) -+ gnler) - Yr(ep)
k=1 (/’Iw»-,(ﬂnEB(pwwEB(q k=1
N
=Tl | s [ D Beor®) - palk) - ¢
Plseees Yn€By , k=1

Kq/
= ||Ta||1_ . ”(Tﬁ)[v H[/(n@p,’gq,)

N
= I1Tal, - |80l -
£y
Hence a € ¢, and ||a|l¢, < [ Tull -
We see now that, if o € ¢;, then Tj is nuclear and |7, [|a7 < lle|l¢,. For t = 1 the
conclusion is immediate, so we assume ¢ > 1. Let us consider the following factorization:

Ly X -0 X Z,,&Eq
Dy | Dy | 1 D,
£ x --- X fleoo

where W = T(y1,..) and D, and D, are the diagonal linear operators associated with the
t

sequences n(k) = a(k)” and v(k) = a(k)é.

By Proposition 4.2, the n-linear operator W is integral with |W||, = 1. Thus, it follows
that 7, is also integral. Since ¢+ > 1, we have 1 < p < oo and £, is Asplund. So, Ty is
actually nuclear, and its nuclear norm coincides with its integral norm [1]. Therefore,

1Tallye = 1 Tallz < DLW IIDy 11" = llell,, -

We finally study the remaining case p = 1 and ¢ < oo.

Proposition 4.4 Let g < oo and Ty, € L("4y, £y). Then the following are equivalent:

(i) Ty is integral.
(i1) Ty is nuclear.
(iii) a € £4.
When these equivalences hold, ||Ty|l; = | T« », = ||oz||lq.

Proof The equivalence between (i) and (iii) follows as in Proposition 4.3. So we only have
to prove that (iii) implies (ii). Given a € £,, we estimate the nuclear norm of Tofs D=
s+l

Zoz(k) €, ® -+ ® e, - e. For this, we factor 750 as

k=s
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TOSS,I)

l1 X -+ X by — £y

és:h 1 és:h \L 4 D‘gs,l)

A xx BT —

Wit
(s.) s+, . L .
where IT%" :Zk ey -ex_s41 is the (norm-one) projection on the coordinates (s, . .., s+1/)
=s

I+1
and DD .= Zk_l a(k+s—1)-e;-erys—1. From the equalities | W11 ||, = W11l = 1,

N s+l -
and | DS = (@)L Il we obtain

5.l 5.l 5.l I
1T e < IDSDI Il TP < NS EL, -
. .. . . R ’ /

Since a belongs to £, this inequality shows that the series Zkﬂ ak) e, ® Qe ek
defining 7y is Cauchy in nuclear norm and thus 7}, is nuclear. O

As an immediate consequence of the previous propositions we have

Kn(N,p,q)éZn(I,p,q)éz, for (p, q) # (1, 00); )
Kn(/\/,l,oo)éco and e,,(z,l,oo)éeoo,

Before turning our attention to extendibility, we comment on another behaviour of diagonal
multilinear forms/operators. In general, if two classes of multilinear forms do not coincide on
some Banach space E, the corresponding classes of vector valued multilinear operators will
not coincide (for any range space F'). More precisely, given ideals of multilinear mappings
2 and B and a Banach space E, if A("E) # B("E), then A" E, F) # B("E, F) for every
Banach space F. Indeed, if we take a multilinear form ¢, say, in A" E) \ B (" E), then for any
nonzero y € F the multilinear operator ¢ - y will belong to A(" E, F)) butnotto B("E, F). It
should be noted that, if ¢ is a diagonal n-linear form (on some sequence space), the operator
¢ - y will fail to be diagonal. Let us see that, when restricted to diagonal multilinear forms
or operators, things are different. For example, Proposition 4.4 or (9) show that diagonal
integral n-linear mappings from £; to £, are nuclear for every 1 < g < oo. Note, however,
that there are (scalar-valued) diagonal n-linear forms on £ which are integral but not nuclear,
as Theorem 3.1 shows.

We focus now on the problem of describing the space of diagonal extendible mappings.
We take for a moment a more general point of view, considering Banach sequence spaces.
We recall that the Kothe dual of a Banach sequence space E is defined as

E*:=1zeK": D |2(j)x(j)| < coforallx € E
jeN

This is a Banach sequence space with the norm given by

lzll,c == sup D> 1z(/)x ()]

HXHEfl jeN

(see [24, p. 29] where the analogous notion in the more general context of Banach lattices
is developed). We say that a Banach sequence space E is Kothe reflexive if the canonical
inclusion of E into E** is surjective.
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Lemma 4.5 Let E and F be Banach sequence spaces. Then the diagonal operator T, :
E x --- x E — F is extendible for every o € F, and its extendible norm is at most ||o|| ..
In other words,

FCl,(E EF)
with norm one inclusion.

Proof We take a € F and factor T as

Ty
E X X E—F,
i i
| | A
loo X X Leo

where i is the natural inclusion and S, is just 7, acting on €oo X - -+ X £. Since £, has
the metric extension property, S, is extendible and || S, || cotmry = ISall = llall . Therefore
Ty € E"E, F)and also | Tollgmp ) < ISl - 111" = llell o

Remark 4.6 A consequence of this lemma was anticipated at the beginning of Sect. 3: the
canonical identification between diagonal n-linear operators and (n + 1)-linear forms does
not preserve extendibility. If we take o in £, \ £1, then the n-linear operator T, € L(" €2, £3) is
extendible by the previous lemma. But Theorem 3.1 tells us that its associated (n + 1)-linear
form is not extendible.

Proposition 4.7 Let F be a Kothe reflexive sequence space and2 < p < oo. Then Ty :
Ly X -+ x L, — Fis extendible if and only if o € F. In other words,

(&, p, F)=F.

Proof One direction follows directly from the previous lemma. For the converse, suppose
Ty € £("p, F). For any B € F* we denote by yg : F — K the linear functional on F
defined by B:

yp(x) = D Bk) - x(k).
keN

Then, the scalar valued multilinear form ¢4 = yg o T, belongs to £("£,), and has
extendible norm not greater than || 8| Since p > 2, by [12, Proposition 3.1]
we know that ¢ € £; and

P ”anfn(&p,l’)'

-1
”aﬂ”gl =< K?} : ||¢0l}3”g(ngp)v

where K is the constant in Grothendieck’s inequality. This shows that @ € F and |l«||, <

n—1

KG : ”a”én(s.p.r)' o
Note that if we consider an arbitrary Banach sequence space F' (not necessarily Kothe

reflexive), the above argument gives the following inclusions:

F— 0, p, F) — F**,

Moreover, the result in Proposition 3.1 of [12] cited in the proof remains true if we change
the space £, (with p > 2) to any 2-convex Banach sequence space E. Hence, Proposition 4.7
is also valid for diagonal multilinear maps from E x --- x E to a Kothe reflexive sequence
space F. For instance, this applies when E is a Lorentz sequence space d (w, p) with p > 2.
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Taking F' = £, in the previous proposition gives
(€, p.q) =Ly,

for2 < p <ocoandl < g < oco.If p = 1, we can also precisely describe the set £,, (€, p, q).
This follows from Lemma 3.2.

Corollary 4.8 Every diagonal multilinear mapping from £y x --- x £y to £4 (1 < g < 00)
is extendible:

1
(€, 1,q) = L.

Proof Given T, € L("£1, £;) we consider its canonical associated diagonal (n + 1)-linear
mapping ¢ : £1 X --- x £1 x £y — K. By Lemma 3.2, ¢, is extendible and its extendible
norm equals its usual norm. Then, it is clear that 7}, is extendible with

”T()(“g(ngl.[q) E ||¢O(||£(y,+1[lx__lex[q/) = ||¢0t ”‘C<n+151><'“><51><iq/) = ||Ta||L(n£1,Zq>.
O

We have already described ¢,, (€, p, g) for p = 1and p > 2.For 1 < p < 2, we present a
characterization only for the cases ¢ = 1 and ¢ > p’. For the remaining situation (1 < p < 2
and 1 < g < p’) we just obtain an estimate of €,,(€, p, q).

Proposition4.9 Let1 < p < 2.

(1) Forg =1, £,(&,p, 1) =1L ,.
2

(2) Forq > p', £,(&, p,q) = 4.
() For1 <q < p', £y(€,p,q) C Lpie, foreverye > 0.

Proof (1) If « € £, the same argument of the proof of Proposition 3.3 shows that ¢ :
7

£y x - x £y x oo — Kis extendible with extendible norm not bigger than ||Ol||[p, .
Then, Ty, : £, x --- x £, — £ is extendible and ||T"‘”5(”“p~51> < ||a||gi.

2
Suppose now that 7, € £("£,, £1). Then, for every B € £, we have ¢pg o Ty = Pup €
E("¢p). By Proposition 3.3 we derive that af = ((k)B(k)); belongs to E%r. Since this
happens for every 8 € £, we conclude thato € £ .

2

(2) Since g > p’, £, has cotype ¢ > 2. Then, we can apply [8, Proposition 3.4] to derive
that if 7, € £("¢,, £,) then T, is absolutely (q; p')-summing. So, there exists K > 0,
such that, for every N we have

1 1
N q N q n
(me) =(Z||¢a(ek,...,ek>||‘f) <K-wy ((ek)iil) =K.
k=1

k=1

Hence, a € £,. The other inclusion was already shown in Lemma 4.5.
(3) LetTy € £("¢p, £,) then, by [6, Proposition 5.3], T, is absolutely (p’+e¢; p')-summing,
for every & > 0. Reasoning as in the previous item, we see thata € £, .
O
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