Technische Universitat Munchen
Zentrum Mathematik

On the Representation of P, -positive
definite Functions and Applications

Kristine Ey

Vollstandiger Abdruck der von der Fakultét fiir Mathematik der Technischen Universitat
Miinchen zur Erlangung des akademischen Grades eines

Doktors der Naturwissenschaften (Dr. rer. nat.)

genehmigten Dissertation.

Vorsitzender: Univ.-Prof. Dr. Gregor Kemper
Priifer der Dissertation: 1. Univ.-Prof. Dr. Rupert Lasser
2. Prof. Dr. Ryszard Szwarc,
Universitat Wroctaw, Polen

3. Univ.-Prof. Dr. Paul Ressel,
Katholische Universitat Eichstatt-Ingolstadt
(schriftliche Beurteilung)

Die Dissertation wurde am 1. Oktober 2007 bei der Technischen Universitat Miinchen
eingereicht und durch die Fakultat fiir Mathematik am 16. April 2008 angenommen.






Zusammenfassung

Positiv-definite Funktionen treten in verschiedenen Fragestellungen in der reinen
und angewandten Mathematik auf, wie zum Beispiel im Bereich der orthogonalen
Polynome, der numerischen Quadratur, sowie der Zeitreihenanalyse. In diesen Ge-
bieten liegt dem Begriff der positiven Definitheit iiblicherweise eine Gruppen- bzw.
Halbgruppenstruktur zugrunde. Wir verallgemeinern zentrale Satze iiber positiv-
definite Funktionen auf allgemeinere algebraische Strukturen, die von polynomialen
Folgen induziert werden. Insbesondere zeigen wir, dass jede solche positiv-definite
Funktion die Transformierte eines positiven endlichen Borel-Mafles auf den reellen
Zahlen ist, und finden Voraussetzungen, unter denen die Beschaffenheit des Tragers
dieses Mafles genauer bestimmt werden kann. Zur Veranschaulichung und An-
wendung der Ergebnisse werden stationare Folgen und bestimmte nicht-autonome
lineare Volterra-Differenzengleichungen betrachtet. Im letzteren Fall erhalten wir
Aussagen iiber die Existenz unbeschrankter Losungen.

Abstract

Positive definite functions arise in various areas in pure and applied mathematics,
such as orthogonal polynomials, numerical integration, and time series analysis. In
these applications, the notion of positive definiteness is depending on an underlying
group or semigroup structure. We extend some central results on positive definite
functions to more general algebraic structures, which are induced by polynomial
sequences. In particular, we show that every positive definite function of this type
is the transform of a positive finite Borel measure on the reals, and find conditions
which yield more information on the character of the support of this measure. For
illustration and application of our results, we consider stationary sequences and
certain nonautonomous linear Volterra difference equations. In the latter case,
statements on the existence of unbounded solutions are obtained.
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Introduction

Positive definite sequences arise in various classical questions in pure and applied
mathematics, such as the moment problem and time series analysis. These fields
share the problem that a measure representing the positive definite sequence is
required. In the theory of orthogonal polynomials and the moment problem, this
measure is the orthogonalizing measure, in the theory of stationary sequences, it is
the spectral measure. We will deal with both areas.

Positive definiteness is depending on the underlying algebraic structure on Ny or
Z. For example, the group (Z, +) can be studied, occurring in time series analysis,
cp. [BD02], or the semigroup (Ny, +), as in the theory of orthogonal polynomials and
the moment problem, cp. [BCR84]. We will concentrate on polynomial hypergroups
(Np, w) and more general structures on Ny defined by polynomial sequences, which
contain the semigroup (Ng, +) as a special case.

For instance, in time series analysis, the covariance function of a weakly stationary
stochastic process (X”)nez satisfies

P(m,n) = Cov(X,; X)) = Cov(Xpm—n; Xo).

Hence ¢: Z x Z — C is only depending on the value of m — n. The abbrevi-
ated covariance function ¢: Z — C, h +— (h,0) is positive definite and can be
represented by Herglotz’s theorem, compare [BD02, Theorem 4.3.1], by

o= [ cmarp),
(=m;7]
P(m,n) —/ M=V qF (v).
(=]

We will extend this theorem to the previously mentioned algebraic structures on
Np. This establishes the possibility to analyze more general data.

vil



Introduction

The following question is commonly known as the moment problem: Does there
exist a positive measure p such that a given sequence (un)n eny M € R, can be
represented as

,un:/a:”du Vn e Ny?
R

This question can be answered positively if and only if ( ,un) . is a positive definite

neN
sequence, see [Cho69, 34.9 Theorem]|. If the monomials areesubstituted by a more
general polynomial sequence — for example an orthogonal polynomial sequence —
this question is called modified moment problem. It is of certain interest in numer-
ical analysis and time series analysis with appropriate covariance properties. For
the purposes of numerical integration, modified moments lead to a stabilization of
the Chebyshev algorithm, cf. [CZ93], which computes the recurrence coefficients of

the orthogonal polynomials corresponding to the underlying measure.

In the context of polynomial hypergroups and signed polynomial hypergroups an
approach to the representation of positive definite functions has already been made.
An orthogonal polynomial sequence (Rn) with the properties

neNy
Rn(l) =1 Vn € Ny, (P)
glm,m k) > 0 Vm,n € No, |m—n| <k <m+n,

where g(m, n; k) denote the linearization coefficients of the product R,, R,,, namely

m-+n

k=|m—n)|

induces a polynomial hypergroup (Ny,w). The convolution w is defined via the lin-
earization coefficients. Bochner’s theorem characterizes the bounded positive def-
inite functions on the polynomial hypergroup as transforms of a positive measure
supported on the set of all real bounded characters of (Ng,w), which is homeomor-
phic to the set

D :={zeR: |R,(x)] <1VneNy} C[-1;1].

For corresponding reference on hypergroups and the Bochner theorem see for ex-
ample [BHI5).

Since orthogonal polynomials always obey a three-term recurrence relation, there
is a close relationship to the theory of difference equations. We will show that

viil



Bochner’s theorem yields conditions for the boundedness or unboundedness of so-
lutions of time-depending linear difference equations.

Property (P) is a very strong condition, which we would like to loosen. Hence we
are interested in positive definite functions, where the convolution is not necessarily
induced by a polynomial hypergroup but by a polynomial sequence which is as
general as possible. This generalization enables us to understand the anatomy
of Bochner’s theorem for polynomial hypergroups. Since our approach does not
depend on positivity and orthogonality assumptions any more, we will be be able
to make statements on a wider class of linear difference equations and stationary
sequences than with polynomial hypergroups.

The outline of this thesis is as follows: In Chapter [1l we introduce polynomial hy-
pergroups and the Bochner theorem as well as some measure theoretical notation
and the spectral theorem for unbounded normal operators.

Chapter 2/is devoted to the representing measures of P,-positive definite sequences.
Existence and uniqueness questions will be treated. As the assumptions of Bochner’s
theorem are rather strong, we are interested in the question, which assumptions are
actually necessary in order to obtain single statements of the theorem. A large step
in this direction has already been made by Margit Rosler [R0s95]. She was able to
show that replacing assumption (P) by

m+n
> lglm,nik)| < C ¥m,n € Ny, (S)

k=|m—n

where C' > 0, leads to a very similar theorem, where only the set D has to be
replaced by
{r € C: sup |R,(z)] < o0}.
n€eNy

In order to analyze the different parts of the Bochner theorem, we will start with
a general polynomial sequence, which satisfies only weak properties. After that
we will gradually add to the assumptions. As a next step, we characterize those
functions which can be represented by a singular or absolutely continuous measure.
Finally, Stieltjes’ and Haviland’s modified moment problem will be solved, i.e. we
provide a sufficient and necessary condition for P,-positive definite sequences such
that a representing measure exists which is supported on [0; 00) and [—1; 1], respec-
tively.

Chapter 3 comes up with various examples of P,-positive definite functions. As
in the case of the monomials on the unit circle, the P,-positive definite functions

1X



Introduction

can be characterized as covariance functions of weakly stationary processes. We
discuss certain aspects of those processes, such as spectral measure, generator and
imaginary part. We conclude the chapter with some specific examples.

In our last chapter we turn towards an application of our results to nonautonomous
linear difference equations and certain Volterra difference equations.

A number of people supported and encouraged me over the past three years.
Prof. Dr. R. Lasser gave me the inspiration and possibility to work on this topic
at the Institute of Biomathematics and Biometry at the GSF in Neuherberg. My
colleagues there have been a constant support. I owe a lot to Prof. Dr. R. Szwarc,
who helped me to ask the right questions during my four-weeks stay at Wroclaw
University, Poland. I had a very inspiring time there. Dr. C. Potzsche was a big
help by proofreading this thesis and eliminating tons of typos. Last but not least,
I could always rely on my family and friends, especially on my parents Klaus and
Ingrid, Karola, and Christian. Thanks a lot to all of youl!

Neuherberg, September 2007 Kristine Ey




1 Preliminaries

In preparation of our results in the following chapters, we provide some mathemat-
ical tools. Apart from two lemmata in Section 1.2/ no proofs will be given, since
all results are well-known from the literature. Before we present the necessary
theorems, we define some important vector spaces and sets.

Throughout the thesis, we abbreviate the complex, real, and natural numbers with
C, R, and N, respectively. The integers will be written as Z and Ny := N U {0}.
We will denote the polynomials of exact degree n € Ny with real and complex
coefficients by P,[R] and P,[C], respectively. Polynomials of arbitrary degree will
be denoted by P[R] resp. P[C]. We will abbreviate the most important sequence
spaces on Ny in the following way:

e the space of all sequences

((Ng) :={x: Ny — C},
e the space of all bounded sequences

£<(8o) = { € 080) < sup ()] < o |

n€eNg

which becomes a Banach space with the supremum norm

|2]| 0o := sup |z(n)| Va e (™(Ny),
n€Ng

e the space of all absolutely summable sequences

H(Np) := {x € ((Ny) : Z lz(n)| < oo} :
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which becomes a Banach space with the norm

Izl = " |z(n)] Ve f(N),
n=0

e the space of all square summable sequences

?(Ny) == {x € L(Ng) : > fa(n)* < oo} :

which becomes a Hilbert space with the scalar product

(wy) =Y x(n)y(n)  Va,ye (N

n=0

and the norm

l|z||2 = v/ {z; x) V€ ?(Ny).

1.1 Measure Theory and Representation
Theorems

For our representation theorems, we need suitable sets of bounded measures sup-
ported on closed subsets of the real line. Hence the appropriate o-Algebra is the
Borel o-Algebra B. We will call a measure p: B — C, where —oo < a < b < o0,

e positive Borel measure on |a;b], if there exists a bounded monotonously in-
creasing right-continuous function F': [a; b] — [0; 00) with

lim F(z) =0
lim F(z)

such that du(z) = dF (z), namely p((c;d]) = F(d) — F(c) foralla < ¢ <d <
b. We denote the space of all positive Borel measures on [a;b] by M™([a;b]).

e signed Borel measure on [a;b], if there exist ut,u= € M™([a;b]) with u =
pt— . We denote the space of all signed Borel measures on R by M([a; b]).
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e complex Borel measure on |a;b], if Ru and S are signed regular Borel mea-
sures on [a;b]. We denote the space of all complex Borel measure on [a; b] by

Me([a; 0]).

Note that M™*([a;b]) € M([a;b]) € Mc([a;b]), since we postulate u(R) < oo
for all positive measures. For a complex Borel measure u, we define its variation

lu| € MT(R) for all B € B by

\p|(B) := sup {Z |u(B,)|: B, € B, U B, = B, B,, pairwise disjoint}
n=1

n=1

There exists a Borel measurable function f with |f(z)| = 1 for all x € R, such
that |u[(B) = [, fdu for all B € B. |lu|| := |u[(R) is called total variation of
1. Note that the total variation every complex Borel measures is finite. In fact,
(Mc(R), || - I) is a Banach space. We define the support supp p of a complex Borel
measure g € Mc([a;b]) by

supp p 1= {:L‘ € la;0): [pl([z — ;2 +¢]) > 0 for all € > O}.

A positive Borel measure p induces several function spaces. We will abbreviate for
1 < p < oo the space of all Borel measurable p-integrable functions by

L7 ([a;b], p) = {f: [a;b] — C: f measurable, /[.b] |fIPdu < oo}.

-

Unfortunately, the mapping f +— ( f[a‘b] |fIP d,u)g is only a seminorm for many

choices of positive measures p, since it is not necessarily positive definite. In order
to avoid this problem, we define the equivalence relation

frg = p({zelwl]: fl2)#g(@)}) =0 VfgeLl(ab]p),

and the equivalence class

[f]:={g € L([a; b], n): [ ~ g} V f e £P([a;b], ).

Now we are able to define the Banach space of all p-integrable equivalence classes

LP([a;b], 1) = {[f]: f € £7([a;0],p) },
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which is equipped with the norm

il = ([ 1 )

In particular, the space L?([a;b]; i) is a Hilbert space with the scalar product

(f;9) = [‘b]fﬁd/t Vf.g € L*(la;b], ).

Strictly speaking, we would always have to denote the elements of L?([a;b], 1) by
[f] for f € LP([a;b], p). For abbreviation, we will simply refer to them by f.

In Chapter 2, we will compare complex measures p and v on the measurable space
(Q,.A), where 2 is a set — usually a subset of R — and A a o-algebra on 2. For
that, we need the following notions:

(i) We call p absolutely continuous with respect to v, if for every measurable set
A € A holds
v(A)=0 — u(A) = 0.

We abbreviate y < v.
(i) We say that o and v are mutually singular, if there are two sets A,, A, € A
with A, NA, =& and A, U A, = (2, such that

1 EOEV‘

Al/ AH'
We abbreviate pLuv.

Theorem 1.1 (Radon-Nikodym and Lebesgue’s decomposition theorem):
Let (2, A,v) be a finite measure space and p a o-finite complex measure on Q.
Then there exist two o-finite measures s and fiq. such that

= s+ Hac MSJ—V7 Hac K V.
Moreover, there erists a function f € L*(Q, u) such that du,. = f dv.
A proof of this theorem can be found e.g. in [Lan93, Thm. VIL.2.4]. Note that

for v € MT(R), this theorem can be applied to all 4 € Mc(R), since we assume
V(R), [u|(R) < oc.




1.1 Measure Theory and Representation Theorems

We now turn to a representation theorem by Choquet which will be the main basis
for our results in Chapter 2. Let X be a locally compact Hausdorff space and
C(X,K) the vector space of continuous maps f: X — K K=R,C, and C*(X,R)
the cone of nonnegative continuous functions X — R, i.e.

CH(X,R) := {f € C(X,R): f > 0}.

Let Y be a subspace of C'(X,R) and abbreviate Y :=Y N C*(X,R). The space
Y is called adapted, if

L Y=Yt—Y"
2. for all x € X there is a f € Y such that f(z) > 0,

3. for every f € Y and € > 0 there exists some g € Y™ and a compact set
C C X such that

fz) <eg(x) Vee X\ C.

We point out that P[R] C C'(R,R) is an adapted space. Recall the identity P[R]" =
P[R]? + P[RJ?, cf. [BCR84, 2.1 Lemma]:

Lemma 1.2: Let P € P[R|", d.e. P(z) > 0 for all x € R. Then there exist
Ql,QQ S ]P)[R] with P = Q% + Qg

Now we have prepared the necessary vocabulary for Choquet’s representation the-
orem, see e.g. [Cho69, 34.6 Thm.|:

Theorem 1.3 (Choquet’s representation theorem): Let X be a locally com-
pact Hausdorff space and Y C C(X,R) an adapted space. Suppose ®:Y — R is
a positive linear functional, i.e. ®(Y) C [0;00). Then there exists a u € MT(X)
such that

q)(f)z/xfdu Viey

and every f € Y is u-integrable. Here, M*(X) denotes the set of all positive —
possibly unbounded — Borel measures on X.
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As we will see in Section (1.3, this theorem provides the solution of the moment
problem.

On a compact set, continuous functions can be uniformly approximated by poly-
nomials, cf. [Lan93, Thm. III1.1.1]:

Theorem 1.4 (Weierstraf3’ approximation theorem): Let B € B be compact
and f € C(R,C). For every ¢ > 0 there exists a polynomial P. € P[C] such that

sup ‘f(l’) — PE<ZE>‘ <e.

z€eB

1.2 Linear Operators on Hilbert Spaces

In this section, we introduce the basic notation of linear operators and present some
necessary tools from spectral theory. We use [Con90] as basic reference. Let (£2,.4)
be a measurable space — again € is a set and A a o-algebra on 2 — and H a Hilbert
space equipped with the scalar product (-;-). A linear operator A: H — H on ‘H
will be called bounded if
1A := | Az
= sup < 00

zen |7 '

We denote the densely defined linear and bounded linear operators on H by L(H)
and B(H), respectively. For A € L(H), we denote the dense domain of A in H by
D(A) and the range of A by R(A). We abbreviate the graph of A € L(H) by

I'(A) :=={(z,Az) e H x H: 2 € D(A)}.

We call A € L(H) closed, if T'(A) is closed in H x H. If A,B € L(H) with
D(A) C D(B) and Ax = Bz for all x € D(A), we abbreviate this by A C B.
Define

D(A*) :={y € H: (Ax;y) = (x;y") for some y* € H and all x € D(A)}.

The linear operator defined by A*: D(A*) — H, y — y* is called adjoint of A. We
call A e L(H)

e symmetric, if A C A* in particular

(Az;y) = (x; Ay)  Va,y € D(A),




1.2 Linear Operators on Hilbert Spaces

o self-adjoint, if A and A* are symmetric, in particular A = A*,

e normal, if A is closed and AA* = A*A.

Note that if A € B(H) — and in particular D(A) = H, then A is symmetric if and
only if A is self-adjoint.

If for some A € L(H) there exists a bounded operator B € B(H), such that
B:H — D(A), AB =id, BA Cid,
then A is called boundedly invertible. We define the spectrum o(A) of A by
og(A):={X € C: A— \id is boundedly invertible} .

A spectral measure on (2, A, H) is a function E: A — B(H) such that

(i) for every A € A, E(A) is an orthogonal projection,
(ii) E(2)=0and E(Q) = idy,
(iii) F(ANB)=FE(A)E(B) for all A,B € A,

(iv) for any sequence (An)nEN of pairwise disjoint sets in 4 and all x € H holds

E (G An> r = iE(An)x

For a spectral measure £ and z,y € H we define the function F,,: A — C by
E,,(A) = (E(A)z;y). E,, is a complex measure on A with total variation less or
equal to ||z||||y]|, cf. [Con90]. Integration with respect to a spectral measure can be
defined pointwise as we will see in the following theorem.

Theorem 1.5 (Spectral Theorem): Let N € L(H) be a normal operator, H a
Hilbert space. Then there exists a unique spectral measure E on (C, B, H) such that

(i) N=[=zdB(z),
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(ii) E(A)=0if Ano(N) =2,

(111) if U is an open subset of C and U No(N) # &, then E(U) # 0.

For every Borel function f: 0(A) — C a densely defined linear operator Ny € L(H)
can be defined by

(Nya;y) = / fdE,,

for all z,y € D(Ny), where

D(Ny) = {x €H: /|f|2dEx7x < oo}.
We abbreviate Ny := [ fdE. The spectrum of Ny satisfies

o(Ny) = f(a(N)).

It remains to remark that for N € £(H) normal and every polynomial P € P[C]
holds

P(N) C /PdE _ Ny

If A is self-adjoint and P € P[R], then

P(A) = /PdE = Ap.

We sketch proofs of the next two lemmata in order to emphasize that they are not
depending on the Spectral Theorem. Later, we will use these lemmata together with
a representation theorem to obtain the Spectral Theorem for bounded self-adjoint
operators.

Lemma 1.6: Let H be a Hilbert space, P € P[C], and N € B(H) normal. Then
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Proof. Let A € C and denote the n zeros of P — X by 21,...,2,. Then

P(N) = Aid = ¢ [ J(V = 2id) is invertible
k=1

<= N — z,id isinvertible for all 1 < k <n
— zx€o(N)foralll<k<n
<= thereis no z € () such that P(z) = \. O

Lemma 1.7: Let H be a Hilbert space and A € B(H) self-adjoint. For any
P € P[C] with || Pl <1 holds ||P(A)|| < 1.

Proof. For any complex polynomial P holds U(P (A)) = P(J(A)) by the preceding
lemma. Since P(A) is a normal element of the C*-algebra B(H), the spectral radius
and the norm of P(A) coincide and hence || P(A)|| < 1. O

If N € L(H) is a normal operator, then a vector xy € H is called cyclic vector for
N if for all m,n € Ny we have o € D(N*™N") and

H =span {N*""N"xq: m,n € Ny} .

Every normal operator that possesses a cyclic vector is “similar” to a multiplication
operator, cf. [Con90, X.4.18 Thm.]. We will state this theorem for self-adjoint
operators only, since we are only interested in measures which are supported on the
real line.

Theorem 1.8: Let A € L(H) be self-adjoint and xy € H a cyclic vector for A.
Then there exists a positive measure p € MT(R) with P[C] C L*(R,u) and an
isomorphism U: H — L*(R, p) with Uxg =1 and UNU™' = M,

., Where

M,: D(M,) € L*(R,u) — L*(R, ),  fraf

and
D(M,) :={fe L’ R,p): af € L*(R,p)} .

In particular p = E,, », and supp u = o(A), where E denotes the spectral measure

of A.
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1.3 Orthogonal Polynomials

As basic reference on orthogonal polynomials we used [Sze67, (Chi78].

For any positive Borel measure 1 € M™*(R) there exists a sequence of real polyno-
mials (Rn) with deg R,, = n and

n€ENg
/ R, R, di = a0
R

for all m,n € Ny, where «,, > 0. If  has infinite support, the parameters «,, are
positive. We call (Rn)neNo an orthogonal polynomial sequence with respect to p.
According to Favard’s theorem, a polynomial sequence (Rn)n N is an orthogonal
polynomial sequence with respect to a positive Borel measure p with infinite support

if and only if (Rn)neN0 satisfies a three-term recurrence relation

an(a:) = Aan+1($) + Ban($) + Canfl(x) vVn € No,

where R 1 =0, Ry=A_1>0and B, € R, A, -C,11 >0 for all n € Nj.

A famous example for an orthogonal polynomial family are the Jacobi polynomi-
als which are depending on two parameters «, (3 > —1. They are given by the
recurrence relation

a+[F+2 0 —«

Pl(a’ﬁ)(:v) = 5 T == Po(a’ﬁ)(x) =1,
2+ 1D(n+a+p+1)
P(a76) — (a’ﬁ)
vB (@) 2n+a+B8+1D)2n+a+B+2) w1 (2)
52 . a2
_|_ P(OL,/B)
2n+a+0)2n+a+3+2) " ()
2(n+ a)(n + B) (a,0)

They satisfy Pé“ﬂ)(l) = e where (a), := a-(a+1) - -- (a+n—1), n € N, denotes

n!
the Pochhammer symbol. The Jacobi polynomials form an orthogonal polynomial

family with respect to the measure (1 — 2)%(1 + 2)? dz. The leading coefficient of

the Jacobi polynomials equals %

formula is valid, cf. [Sze67, Thm 8.21.8]:

and the following important asymptotic

10
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Theorem 1.9: Let o, > —1 and 0 < 0 < w. Then

PP (cos ) = n~2k(0) cos(NO + ) + f.(6),

1 8-} : .
k(0)=m"2 (sin Q) (cos Q) , N=n+ %, v = —@

and f,: (0;7) — R satisfy sup, ey | fn(6)] .n2 < oo for all 0 € (0;7). The bound for

this error term holds uniformly on [e;m — €] for every e > 0.

An asymptotic formula for z € R\ [—1; 1] is the following, cf. [Sze67, Thm 8.21.7]:

Theorem 1.10: Let o, 5 > —1. Then for all x € R\ [—1;1]

a a+p8
POO(g) o |z — 15|z + 1|73 [\/|x 1)+ ]z — 1@

I

Y

C(2mn)"F (2 —1)73 [x 4 (a2 —1)3
where the positive branches of the roots are chosen. a, ~ b, denotes

Qn

bn

n— oo
% 1

b, # 0 and

An important special case of the Jacobi polynomials are the Chebyshev polynomials
of first kind (Tn)neNo, which correspond to o = 3 = —%. For convenience, they are
usually normalized by T,,(1) = 1. In particular we have

| _1_1
"ol ) vnen,

?)nn

For x = cosf € [—1;1] they can be represented as

T,(x) =

T, (cos ) = cos(nd) Vn € Ny.

From this formula one can easily see that T,, has n distinct real zeros, namely

b —1
T, (cosf) =0 = 96{%:/{:1,...,71}.

11
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The minima and maxima attain the values —1 and 1, respectively. The leading
coefficient of T, is 2"~!. The Chebyshev polynomials of first kind are of great
importance for polynomial inequalities, since they are extremal in many ways,

cf. [BE95].
Lemma 1.11: Choose P € P,[R] for some n € N. For all x € R\ [—1; 1] holds

|P(z)| < |Tu(2)] - sup [P(z)].

z€[—1;1]

Equality holds if and only if P = cT,, for some ¢ € R\ {0}.

1.3.1 The Moment Problem

The moment problem is a classical question which is closely related to orthogonal
polynomials since its answer provides the existence of the desired orthogonalizing
measure.

The I-moment problem: Let I C R be a closed generalized interval and ¢ €
¢(Np) be an arbitrary sequence. Which condition is necessary and sufficient for the
existence of a positive Borel measure p € M™(R) such that

o(n) = /Jc” dp  VneNy?
I

Under which conditions is this solution unique?

This question was first posed — and answered — by Stieltjes in 1894 for the case
I = [0;00). Hence the [0; c0)-moment problem is also known as Stieltjes moment
problem. In 1919-21, Hamburger generalized this approach to I = R. Conse-
quently, the R-moment problem is today known as Hamburger moment problem,
which possesses a solution if and only if ¢ is a real sequence and

det (9(i + 7))o, n >0 ¥n €N

This follows from Choquet’s representation theorem, cf. Theorem 1.3, and the iden-
tity P[R*] = P[R]? + P[R]?, cf. Lemma [1.2, since P[R] is an adapted space. There
exists a solution of Stieltjes” moment problem if and only if

det (p(i +j)); jmo,., =0 and det (p(i +j+1)); 20, =0  VneN,.

12



1.3 Orthogonal Polynomials

If I is bounded, the uniqueness of u follows by the Weierstral approximation the-
orem, cf. Theorem [1.4. Otherwise, this question is not easily answered. If

e}
1

Z (¢(2n)) > = (1.3.1)

n=1

the solution of the moment problem is unique. Equation (1.3.1)) is called Carleman’s
criterion.

1.3.2 Polynomial Hypergroups and Bochner’s Theorem

For a proof of the following results on polynomial hypergroups and hypergroups,
see [Las83, BH95].

In the following, we suppose R,(1) = 1 for all n € Ny. In this case, (Rn)
satisfies the three-term recurrence relation

1
RO = 1, Rl(ﬂf) = a—o(l’ — bo),

n€eNp

(1.3.2)
Ri(2)R, () = anRpi1(z) + by Ru(x) + ¢ Ry—1 (),

where a,,c, > 0, b, € R and ag + by = 1, a, + b, + ¢, = 1. By the orthogonal-
ity of the polynomial sequence it follows immediately that there exist coefficients
g(m,n; k) € R with

m-+n

Ru(x)Ru(x) = Y g(m,n;k)Ry(x).

k=|m—n|
Suppose g(m,n; k) > 0 for all m,n, k € Ny and define

w: Ny x Ng — *(Np)
m-+n
(man) = Z g(m7 n; k)5k7

k=|m—n/|

where §, = (6kn)n - and 0y, denotes the Kronecker symbol. For abbreviation,
w(m,n) is often denoted by m * n. Then the pair (Ng,w) is called the polynomial

hypergroup generated by (Rn) and we say that (Rn) induces a polynomial

neNp n€Ng

13



1 Preliminaries

hypergroup. Polynomial hypergroups are special cases of discrete hypergroups, cf.
[Las05].
An example for a polynomial hypergroup is provided by the Jacobi polynomials.

ing p@% () = 0@ _ _al_ plesd)
Normalizing p, " (x) := PP = s

a polynomial hypergroup if § < aand a+ 4+ 1> 0.

(x), the Jacobi polynomials induce

Define the sets

D= {2 € C: (Ra(2)) 0y, € *(No) }. D, :=DNR.

If (Rn) induces a polynomial hypergroup, then

FAS

D={z€C: |R,(z)| <1forallneNy}.
For m € Ny, we define a translation operator 7, by

Tmi K(No) d E(No)
m—+n

() e, = | D 9lm s k)p(k)

k=lm=n| neN
A function ¢: Ny — C is called character of (No,w), if
w(m)p(n) = The(n) Vm,n € Np.
The following characterization of these functions can be found e.g. in [BH95].

Lemma 1.12: Let <R”)neNo induce a polynomial hypergroup. A function ¢ is a

character of (Ng,w) if and only if there exists a z € C such that
o(n) = Ry(z) Vn € Np.

In particular, the set of all bounded characters is homeomorphic to D.

Now we introduce a central notion for this thesis. A function ¢: Ny — C is called
positive definite with respect to (R”)neNo — or short R, -positive definite, if for all
n € Ny, ¢,...,c, € C holds

> at (i) 2 0.

k=0 j=0

14



1.3 Orthogonal Polynomials

In the group case (Z,+) positive definiteness implies boundedness, but this is not
the case on the semigroup (Ny,+) or for R,-positive definiteness. The following
theorem characterizes the bounded R,-positive definite functions.

Theorem 1.13 (Bochner’s theorem): Let (R”)neNo be a polynomial sequence
which induces a polynomial hypergroup and choose ¢ € (*°(Ny). The function ¢ is
positive definite with respect to <R")n€No if and only if there exists a positive Borel

measure € M™*(Ds) such that

o(n) = / R, du Vn € Np.
In particular, ||¢lle = ¢(0).

We already mentioned in the introduction that there exists a generalization of this
theorem, which involves signed hypergroups, cf. [R6s95]. Signed hypergroups are a
generalization of hypergroups mainly in the sense that the convolution does not need
to map positive measures on positive measures. In this context, the assumptions

g(m,n; k) >0 and R,(1)=1

are replaced by

m—+n
Y Jgmnk)| <C VmneN,

k=|m—n|

for some C' > 0. The proof of these theorems in the context of hypergroups and
signed hypergroups is based on harmonic analysis. As we will see in Chapter 2, this
result can be achieved by exploiting solely the structure of the polynomial sequence
and we will be able to drop the orthogonality condition.

15
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2 Representation of P,-positive
definite Sequences

In the first place, this chapter is devoted to generalizing the solution of the mo-
ment problem to more general polynomial sequences than monomials. Since the
monomials do not induce a signed polynomial hypergroup, Bochner’s theorem is
not applicable. Still, there is a result which is equivalent to Bochner’s theorem,
cf. [BCR8&4, 2.8 Thm.|:

Suppose ¢ is the moment sequence of a positive Borel measure p € M*(R) and
hence a positive definite function on the semigroup (No,+). Then ¢ is bounded if
and only if supp u C [—1;1].

We want to understand where the common basis of these two theorems lies and
which steps are necessary to achieve the whole result. For this purpose, we extend
the definition of positive definiteness to polynomial sequences which satisfy only
weak properties.

In the following, we always assume (Pn)neN0 to be a real polynomial sequence with
P, € P,[R], Py = 1. For abbreviation, we will call such a polynomial sequence
(P”)neNo a real polynomial family. There exist real coefficients g(m,n; k) with

m-+n

Po(x)Py(x) = Y g(m,n; k) Pi(x).

k=0

For m € Ny, we define a translation operator 7, by

Tml g(No) ad K(NQ)

o (Z g(m, n; k‘)e@(@) :

k=0

17



2 Representation of P,-positive definite Sequences

Having this available, we denote a function ¢ as positive definite with respect to
(P”)neNoi or short P,-positive definite, if for all n € Ny, ¢g,...,c, € C

> T Tiplj) = 0.

i=0 j=0

In case the inequality is strict for all (cq,...,c,) # 0, we call ¢ strictly positive
definite with respect to (P”)n Ny* These definitions are analogous to the case where

(P")neNo induces a polynomial hypergroup. In this chapter, we want to characterize
the convex cone of positive definite functions.
For any sequence ¢ € ¢(Ny), we define the linear functional ®, by

N N
$,: P[C] — C, P = ZanPn — Zanw(n).
n=0 n=0

As {P,: n € Ny} is a basis of P[C], this functional is well-defined. Note that the
definition of 7,,, ®, and the notion of positive definiteness are strongly dependent
of the choice of the real polynomial family (P")neNg'

The functional @, and the translation operators 7,, are connected via the following
lemma.

Lemma 2.1: Let (P”)neNo be a real polynomial family and ¢ € ¢(Ny). Then the
translation operator T, and the functional ®, satisfy

Top(k) = @, (P Fy) and T, T,po(k) = O,(P, P, Py) (2.0.1)

for all m,n, k € Ny.

Proof. From the relation

18



we see that the first part of equation (2.0.1)) is true. Second part follows from

3
¥
e

T Thp(k)

g(m, k; §)T0(j)

3 .
: I

g(m, k; j) @, (P, P))

=0

o (P PrPy). O

I
peq <.

Now we are able to show a convenient property of translation operators:

Proposition 2.2: Let (Pn)
operators satisfy

nENo be a real polynomial family. Then the translation

7, = P,(PTY(T0)) = Pu(aoTi +by)  Vn €N, (2.0.2)

where ag and by are given by P (z) = ix 2‘3

Proof. We abbreviate T := P, *(7;) = agT; + by and show the claim via induction.
For n = 0,1 equation (2.0.2) is straightforward. Now suppose it has already been
shown for 0 < k <n € N and let ¢ € ¢/(Ny), m € Ny. Then with equation (2.0.1)
and Lemma 2.1

g9(n, 1;n +1)Pys (T)p(m) = Pi(T)P, Zgn,l,k )Pi(T ) (m)
=T Tup(m) — > g(n, 1 k)Tp(m)
= &, (P,P,P,) Zgn,l,k P.P,,)

=g(n, Lin+ 1>(I)90(Pmpn+1> =g(n, Lin+1)T,10(m)

gives us the claim for n+ 1, as g(n, 1;n+ 1) # 0 for all n € N due to the ascending
degrees of the polynomials. m

Let (Rn)neNO be an orthogonal polynomial family, which induces a polynomial
hypergroup. As already discussed in Section [1.3.2] there exists a representation
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2 Representation of P,-positive definite Sequences

theorem for positive definite functions with respect to (R”)neNo' Therefore, the
orthogonal polynomial sequence has to satisfy the rather strong condition that
all linearization coefficients g(m,n; k) are nonnegative. Since this condition is in
general not easily verified, we are interested in dropping this assumption. This
leads us to the following theorem:

Theorem 2.3: A function p: Ny — C is positive definite with respect to (Pn)
if and only if there exists a p € M™(R) with

neNp

o(n) = / P,du Vn € Np.
R

In this case, we call u a representing measure of ¢. Since p is not necessarily
uniquely determined, there might be a whole class of representing measures. We
will refer to the elements of this class by ¢. We point out that p € M*(R) is a
representing measure of a P,-positive definite function if and only if all moments
of p are finite, namely

/m"d,u<oo Vn € Ny,
R

as in this case all polynomials are p-integrable. Since p € M™(R) guarantees
1(R) < oo only, not every positive measure is a representing measure.

The proof of this theorem follows the same a idea as in [BR02], where the same
assertion is shown for the case of a real polynomial family inducing a polynomial
hypergroup. In this paper, the correspondence between the polynomial hypergroup
(Np,w) and the semigroup (Ny, +) is exploited, so that the moment problem yields
the existence of the desired measure.

Proof. Suppose ¢ is positive definite. By Choquet’s representation theorem 1.3 it
suffices to show that for any nonnegative polynomial @ € P[R], i.e. Q(x) > 0 for
all x € R, holds ®,(Q) > 0, since P[R] is an adapted space.

If @ € P[R] is nonnegative on R, by Lemma [1.2 there exist real polynomials Q1, Q2
such that Q = Q? + Q3, where

Qi=> P, i=12
j=0

20



with coefficients ¢;; € R. This implies

Q= Z cric1j PPy + Z C2iC2j P P

i,j=0 i,j=0
i+j i+J

—chzCng@Ja B+ZC2202nglja ),

4,7=0 4,7=0

and therefore
i+j i+j
chzcljzgzj l Pl —|—Z(32102]Zgl], )
1,7=0 4,j=0
_ Z crici; () + Z c2iC2;Tip(3) > 0.

,7=0 4,7=0

For the converse direction, let 1 € M™(R) be a representing measure of ¢, n € Ny
and cg,...,c, € C. Then

Z cic; Lip(J) Z iy / P,P;dp

%,j=0 i,j=0
- (zp) 20
R \i=0
gives us the P,-positive definiteness of . n

From this theorem follow some properties of P,-positive functions which are valid
for every choice of the real polynomial family.

Corollary 2.4: Let (Pn>n€No be a real polynomial family and ¢ # 0 a P,-positive
definite function. Then ¢(0) > 0 and for all n € Ny

¢(n) € R, ¢(n)* < Too(n) - ¢(0).

In particular, if ¢ is unbounded, then T,y is unbounded, too.
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2 Representation of P,-positive definite Sequences

Proof. Let pu be the measure given by Theorem 2.3, Then by the Cauchy-Schwartz
inequality

2(0) =/1du=u(R) >0,

o(n) = / P,du e R,
R

p(n)? = </RPndu)2§APidu-Alduzﬂw(n)-w(O)- O

Using Theorem 2.3, we can characterize the strictly P,-positive definite functions

as well. The following corollary is a slight generalization of the main theorem in
[Las84].

Corollary 2.5: A function ¢: Ng — C s strictly positive definite with respect to
(Pn)neNo if and only if there exists a p € M™(R) with infinite support and

o(n) :/Pndu Vn € Np.
R

Proof. Suppose ¢ is strictly P,-positive definite. By Theorem 2.3, there exists a
representing measure p € MT(R) of ¢. If supp = {1, ..., zn} is finite, then

/Ri_:[l(x —x,)%dp = 0.

We abbreviate

P(x) = H(a: —x,) = chPn(x),

where ¢, € C are uniquely determined and not all equal to zero as {P,: n € Ny} is
a basis of P[R]. In particular, ®,(P?) = 0 and hence

> adTieli) = / P?dp =0,
R

k“hj

which contradicts the strict P,-positive definiteness of (.
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Suppose j has infinite support. Choose N € Ny and (co,...,cy) € CVNTL\ {0}
arbitrarily, and define a polynomial by

N
P:=) ¢, P, €P[C].

n=0
As we have
> aeTiol) = [ Pdu>o,
k,j R
the function ¢ is strictly P,-positive definite. m

By dropping some of the assumptions for the real polynomial family and the bound-
edness of , we loose an important property of any representing measure y, namely
the characterization of the support of p. In Section 2.1, we are going find conditions
under which supp p is bounded.

Remark 2.6: In general, the representing measure of a P,-positive definite func-
tion ¢ is not unique. The problem is equivalent to solving the moment problem
for the sequence (@w(x”))neNo, cf. [BRO2]. If the sequence ((D(p(x”))neNO is positive
definite, there exists either exactly one or uncountably many solutions u € M1 (R),
cf. [Akh65]. Some of them — the so-called N-extremal solutions — have the conve-
nient property that the polynomials P[C] are dense in L*(R,u). If ¢ is strictly
P,-positive definite, the Gram-Schmidt process applied to {z": n € Ny} yields an
orthonormal polynomial sequence (Q">neNO with respect to @, cf. [Sze67]. We
denote the sequence space of all finite sequences on Ny by £oo(Np), i.e.

loo(Np) := {x € {(Np): z(n) =0 for almost all n € Ny}
The linear symmetric operator

A loo(Np) C A(Ng) — (*(Ny),
511 = (I)¢(xQnQn+1)5n+1 + (I)tp<xQnQn)5n + (I)Lp(xQnanl)dnfl

plays a central role in the analysis of the moment problem. This kind of tridiagonal
operator is usually called Jacobi operator in the literature, cf. [Tes99]. It turns
out that the N-extremal solutions of the moment problem correspond to the self-
adjoint extensions of A in the following sense: A solution p of the moment problem
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2 Representation of P,-positive definite Sequences

is N-extremal if and only if there exists a self-adjoint extension A of A such that

n = E50,50(A)30(0)7 Le.

GMM%%%%@Z/@RM%M&®=ﬂm

where E(A) is the spectral measure of A, cf. [Sim98, Prop. 4.15]. Since &, is a cyclic
vector for A, we have o(A) = supp Fs, 5,(A). If A is a bounded operator, then it
can be extended in a unique way to ¢*(Ny) and the moment problem possesses the
unique solution Ej, 5,(A)p(0).

It remains to remark that in case @ is not strictly P,-positive definite there exists
a finite orthonormal polynomial system and a symmetric matrix with the same
properties as above can be found in the same way.

2.1 Regaining properties of Bochner’s theorem

Paying tribute to our weak assumptions in Theorem 2.3, we lost all information on
the support of the representing measure in the case of ¢ € £°(Ny) in comparison to
Theorem 1.13. We need some further definitions in order to regain this information
step by step.

For an arbitrary real polynomial family (P")neNo we define the sets

D> :={z € C: (Pul2))en, € (N0}
D% = {ZEC: ||(Pn(z))n€NoHoo SCY} Va>0.
If @ < 3, then D® C D is obvious. Since all measures in this section are supported

on the real line, we are interested in the intersections D:° := D>* N R and DY =
DN R. Due to

D = ﬂ {z € C: |P.(2)] < a},
n=0
D resp. D¢ are compact in C resp. R. For our first result on bounded FP,-positive
definite functions, we need the interior of D¢:
Ul ={zxeDJ: (x—¢e;x+¢) C DS for some € > 0},
v = Jur

a>1
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2.1 Regaining properties of Bochner’s theorem

As UZ* is the union of open sets, U® is open, too. These sets play a crucial role in
our analysis because they provide criteria for the boundedness or unboundedness
of a P,-positive definite function.

Proposition 2.7: Let (P")neNo be a real polynomial family and p € MT(R) a
positive measure with finite moments. Define a P, -positive definite function o by

o(n) = / P,du Vn € Np.
R
Then we have:
(1) If supp u C D2 for some o > 1, then ¢ is bounded and |||l < ap(0).

(i1) If supp u C U° is compact, then there exists a constant o > 1 with

suppp C U C DY and |o]lco < ap(0).

Proof. The first assertion follows immediately from
lo(n)| §/ |Pn|d,u§oz/ Ldu = ap(0) Vn € Np.
Dy Dg

We proceed to the second claim. Since supp p C U°, the family {Us”: n € N} is
an open cover of supp p. As supp p is compact, there exists N € N with

N
supppu C | J U =UN c DY

n=1

Now [|¢|le < Np(0) follows from (i). O

There are classical real polynomial families such that D¢ C D2 for all a > 0, and
D¢® is bounded.
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2 Representation of P,-positive definite Sequences

Example 2.1: Consider the Jacobi polynomials p,(f"ﬂ ) which are depending on two
parameters «, 3 > —1. They are given by the recurrence relation

(@) a+f+2 f—a (@)
= — =1
pl (.CC) 2(@ 1) x 2(0[ 1) ) pO (ZZ') )

(e, 3) (a,ﬁ)(x) _ (n+a+ﬁ+1)(n+a+1)(a+ﬁ+2) (o, 8)

PP @n+a+ﬁ+m@n+a+ﬁ+nm+&ﬁm¢@)
a=B [, (e+p+2)(a+p) )
et ' @nrariro@irarn) (=)
n(n+B)(a+ 5 +2) )

Cn+a+B+1)2n+a+ F)(a+ 1)pn_1 ().

By definition, cp. Section [1.3, they satisfy psla’ﬁ )(1) = 1 for all n € Ny and hence
we have 1 € D). We assume —3 < a < 3. Since

- k
() = [[ 2 E ~nt e nen,
k=1

o

o

of. [Sze67, p.58f], we have [p\®” (=1)| — oo as n — oo and thus —1 ¢ D¢°. Here,

a, ~ b, denotes |‘Z—”| — (' > 0 as n — oo for complex sequences (an)
n

For all z € (—1;1), Theorem [1.9 yields

neN’ (b”)neN'

! 1
= ﬁ]ﬂgaﬂ) (cosB) ~n~*"2k(0) cos(NO + ) +n~*f,(0)

—p o2 (/{;(8) cos(NO +v) + n%fn(Q)) 0.

Thus = € D for all € (—1;1). Since the convergence is uniform on bounded
subintervals of (—1;1), we have z € Ug°. By Theorem [1.10),

—a,.n

}"+§ 1
~n 22 %%

PO () ~ 0 [z 4 (2 - 1)

and hence z ¢ D for all x € R\ [—1;1].

Summing up, D = (—1;1] is not closed, yet bounded, and U>® = (—1;1). In
particular, given a positive measure y the function n — [ P, dp is bounded if
supp 1 € (—1;1).

On the other hand it is possible to find a real polynomial family with D> = C.
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2.1 Regaining properties of Bochner’s theorem

Example 2.2: Define P,(z) := 27, n € N. Then for all z € C holds

21\" 1 n>jz
pe=(E) <{ Lo ez
Hence |P,(z)| is bounded by 1 for large n and thus D> = C.

By this example, we also see that the size of D> and D° is largely influenced by
the leading coefficients of the real polynomial family. We will take a closer look at
this dependence. Unfortunately, there does not exist a lower bound for D$° which
depends only on the leading coefficients, as D2° can be empty for every choice of
those. An upper bound can be given with help of the following theorem.

Theorem 2.8: Let P € P,[C] for some n € N. Denote the leading coefficient of
P by 0,(P) #0 and let « > 0. Then

AGwGRﬂP@NSaD§4Nﬂi%ﬂ,

where X denotes the one-dimensional Lebesque measure. Equality holds if and only

ifP(x):aTn(” M-g—kc) for some ¢ € R.

«

Proof. We assume £, (P) > 0 w.l.o.g and denote for £k = 1,...,n the complex zeros
of P by ay + Zbk, ak,bk € R. As

H|x—ak—ibk|:HW/(x—ak)2+bi2H|x—ak| VzeR
k=1 k=1 k=1

we can assume that b, = 0 for all k. In particular, this assumption implies P € P[R].
Suppose {x € R: |P(x)| < a} consists of two or more disjoint intervals — there
can be at most n of them. We want to move the zeros of P in a convenient
way in order to close the gaps. For this purpose, we assume a; < --- < a, and
{z e R: |P(z)| < a} = U;_,[ck; di] with ay € [cg;dy] =t Ay for k =1,...,n. By
assumption there exists some j with A;NA;1; = @, i.e. ¢j11 —d; =:€; > 0. Define
a polynomial @ € P,[R] by

n

Qz) = 6(P)- [J(e —an) - T] (& = (ax =)

k=1 k=j+1
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2 Representation of P,-positive definite Sequences

It is straightforward to see that |Q(x)] < «a for all x € A;,..., A; and for all
x € Aji1 —¢€j,..., A, —€;. In particular, we have

A{z eR:[P(z)] < a}) < A({z € R:Q(z)] < a})

and the gap between A; and A, is closed. Since we can close all gaps in this
manner we can assume that {z € R: |P(z)| < a} = [a; ] for some a,b € R.
Since

P(x) Q
|P(z)] < « = RIS
we define P
P = 0P and &:m

and examine {z € R: |P(z)] < &} instead of {z € R: |P(z)| < a}. In particular
A{z eR: |P(z)] <a}) =A({z € R: |P(z)| < a}).
Note that P is monic. For convenience we want to get rid of &, hence we define

P(n%x> Vo eR,

which is again a monic polynomial. We have the identity

~

P(z) =

O o

2 . .
V= ({x eR: |P(z)| < a}) — ({x eR: |P(z)| < 2}) .
a
Now suppose that b—a = 4+2¢ for some ¢ > 0. We can assume [a; b] = [-2—¢;2+¢]

w.l.o.g. and define Q(x) := %P ((2+¢€)z). Since |P(z)| < 2 forall & € [-2—¢; 2+¢],

we have |Q(z)| < 1 for all x € [—1;1]. By Lemma [1.11, we have |Q(z)| < |T,.(z)|

for all x € R\ [—1;1]. But this is a contradiction, since the leading coefficient of Q)
(2+e)™

equals =5, whereas the leading coefficient of T}, equals 271 In particular

12 ({rer: |PE) <2}) = (/%A ({z e ®: 1P@) <a})

- @)\ ({z €R: |P(z)] < a}).
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2.1 Regaining properties of Bochner’s theorem

It remains to show that equality only holds for ]5(36) = 27, (%) Consider the
polynomial R(z) := 2T, (%) — P(z). Denote the extremal points of T.(5) by
Tpoy < Tpg < --- < 1. We know that 27,,(%) = (—1)*12. In each interval
[2xy; 221, 1] lies a zero of R. If zy, is a zero of R for some k, then P has an extremal
point at x, too, and the zero x; has at least multiplicity 2. Hence R has at least
n — 2 — counting multiplicities — zeros in the interval [x,_1;2]. Together with the
two zeros at —2 and 2 the polynomial R has at least n zeros. Since deg R =n — 1,
this implies R = 0. Resubstitution yields

ﬂg@):ﬂ@:%ﬁ(d@ﬁ:%P(V%ﬁ. 0

Now an upper bound for the size of D¢ and D2° — and hence for the size of UZ
and U2 — is straightforward. The size of D> and D is of less importance in our
setting, since all representing measures are supported on R.

Corollary 2.9: Leta>1, a > 0, and (Pn) be a real polynomaial family.

n€Np

i) If [,(P,)| > a™ for all n € Ny, then \(D%) < 2min {2:1} and \(D>®) < 4.
s a 2 S a

(it) If 3/10.(P,)] — a as n — oo, then \(D%) < A(D°) < 4.

Proof. (i) By Theorem 2.8 we know

« 4 o
: < < n < — 0 — =
AHwER\&@M_aﬁ_4J%M&)_a 5 =

for all n € Ny. For 1 < a < 2 the sequence (an

eNo 1S 1Imcreasing, hence

2
AND?) <inf a, =a; = «“,
neN a

If a > 2, then the sequence (an)nE is decreasing and we have

4
DY) < inf a, = lim a, = —.

neN n—oo a

N

As D =,z D¢ and DY C D¢ if § < o we have

4
A(D?) < sup AMDyY) <

a>1 a
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2 Representation of P,-positive definite Sequences

(i) As {/2 — 1 as n — oo, we have
n 2 n—oo
—0,(P,)| — a. (2.1.1)
a
If ¥/2|¢x(Py)| > a for some N € N, then by Theorem 2.8

AD2) < A({x € R: [Py()] < a}) sw,/m <

Hence we can assume {/2|(,(P,)| < a for all n € N. Then for every € > 0 there
exists some N € N such that

/2
O0<a-— v EMN(PN) < E.
This leads to
« 4
MDY < )\ R: |P, < <4 v/ .
( s)— <{x€ | N(CL’)|_O{})_ 2|£N(PN)| <a,—5

Since A(D?) < -2 for all ¢ > 0 and a > 1, we have A\(D2) < A\(DZ°) < 2. O

Q|

We want to remark that the second inequality is sharp, since equality holds in case
of the Jacobi polynomials (pf{l’ﬁ ))neNO, where —% < a < (. From Example 2.1 we
know that D = (—1;1], hence A\(D$°) = 2. The leading coefficients are given by

0 (p?y = % and satisfy {/€,(p\*”) — 2 as n — co. Thus the preceding

corollary gives 2 as an upper estimate of the size of D°.

For a polynomial hypergroup (Ny,w) Theorem 2.8 also yields some information on
the interdependence between the leading coefficients of the underlying polynomial
sequence and the set D°, which corresponds to the set of real bounded characters.

Corollary 2.10: Let (R”)neNo be an orthogonal polynomial sequence which satisfies
property (P) and hence induces a polynomial hypergroup. The following hold:

(i) If the leading coefficients satisfy €n(R,) > a™ for alln € N and some a > 0,

then
2
-

ADF) = A(D;) <
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2.1 Regaining properties of Bochner’s theorem

(it) If (D) = N(D}) > 2, then - > (,(R,) > ¢" for some 0 < q < a and all
n e No.

Proof. (i) As D = D! for every polynomial hypergroup, the claim follows from
Corollary 2.9/ (i).

(i) If ¢n(Ry) > % for some N € N, then by Theorem 2.8

1
MDY <\ R: |R <1 4N
(D} <\ (fr € B: [Ba(@)] < 1)) < 47/ 57
1 4
4 ===
< aV a’

which is a contradiction to A(D}) > 2. Hence £,(R,) < % for all n € Nj.
We turn to the second inequality. One can show via induction

where the coefficients ay are defined as in (1.3.2). Since (R”)nENo satisfies

property (P), we have 0 < ax = g(1,k;k+1) < 1 for all k£ € N. In particular,

n—1
1
a

k

(R, = > =:q". O

og:| —

1
n
Qg

i

1

As a next step, we will specify the location of D¢ and supp ¢ for bounded ¢.

Theorem 2.11: Let ¢: Ny — C be positive definite with respect to the real poly-
nomial family (P")neNo and ¢ a representing measure of ¢. Suppose there exists a
constant o > 0 and some ng € N such that the absolute sums of the linearization
coefficients of Py, P,, are uniformly bounded, i.e.

m-+ng

Z |g(m7n0ak)|§04 vaNo.
k=0

If ¢ is bounded, then supp ¢ C P, ! ([—a; a]) and |o(ng)| < a - ¢(0). In particular,
¢ is uniquely determined and D C P, 1([—a; o).
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2 Representation of P,-positive definite Sequences

Proof. We assume w.l.o.g. ¢ # 0 and recall ||¢|l« = sup,ey, [¢(n)| > 0. For all
k € Ny holds || 7,F ¢lls < ][9], since via induction

Zg(m,no;ﬁ (ZE¢) (4)

< S lglmonoi )| - |TEe()] < g .

|Toy p(m)] =

Now suppose there exists a A € supp¢ \ P! ([—a;a]). Then |P,, ( )| > . Hence
a compact set C' can be found with A € C, C'N PnO ([—asa]) = @, $(C) > 0, and
| P, ()] > ¢ > a for all z € C. Then

™ olloo = T2 (o) = / P dp > /C Pt dp > /C g = *R(0).

This is a contradiction, if £ is sufficiently large, i.e. for

k>%. O]

In (az)

is an orthonormal polynomial sequence, then the sums

Note that, if (P”)nGNO

170 19(n, 1; k)| are uniformly bounded if and only if the support of the orthogo-
nahzmg measure v is bounded. Hence in that case the boundedness of ¢ implies
uniqueness of the representing measure and supp ¢ C P, ! ([—a; a]) for some a > 0.
In particular, suppv C P! ([—a; al), since n + 6,0 is a bounded P,-positive defi-
nite function.

Bochner’s theorem for signed hypergroups, cf. [R0s95], is — in the polynomial case —
depending on the assumption that (P )n Ng is an orthogonal polynomial sequence.
With the help of the preceding Theorem 2.11, we see that this strong property of
the real polynomial family is not necessary.

Theorem 2.12: Let (P”)neNo be a real polynomial family, ¢: Ny — C a P,-positive
definite function and ¢ a representing measure of p. Suppose that there exists a
uniform bound oo > 1 for the absolute sums of the linearization coefficients of P, Py,

1.€.
m-+n

Z lg(m,n; k)| < « Vm,n € Ny. (2.1.2)

Then ¢ is bounded if and only if supp ¢ C D2. In that case, ¢ is bounded by a(0).
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2.1 Regaining properties of Bochner’s theorem

Proof. Suppose ¢ is bounded. Since the absolute sums of the linearization coeffi-
cients of P, P, are uniformly bounded by « for all n € N and a > 1, we have

supp$ C () Py ' ([~esa]) NR = D*NR = D?

neN

by Theorem 2.11. The converse direction is obviously true. O

This theorem gives us two corollaries which possess analogs in the hypergroup case.
In the second corollary, we return to signed polynomial hypergroups.

Corollary 2.13: Let (Pn)nENo be a real polynomial family. Suppose that there
exists a uniform bound a > 1 for the absolute sums of the linearization coefficients
of PPy, i.e.

m—+n

Y lgmmk <o VmneN.

k=0

Then for all x € R the sequence (Pn(x))neNo 18 either bounded by o or unbounded,
i.e. D¢ = D,

Proof. For € R define a P,-positive definite function ¢,: Ng — R, n — P,(x).
By Theorem 2.12, ¢, is either bounded by ay,(0) = «, if supp ¢, = {z} C D2, or
unbounded, if supp ¢, = {z} < D?. O

Corollary 2.14: Let (Pn)neNO

nalizing measure v € M™(R). Suppose that there exists a uniform bound o > 1 for
the absolute sums of the linearization coefficients of P, Py, i.e.

be an orthogonal polynomial family with orthogo-

m—+n
Z lg(m,n; k)| <a  Vm,n e N,.
k=0

Then the support of v is contained in DS, i.e.

suppv C DY = D,

In particular, the support of v is compact.
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2 Representation of P,-positive definite Sequences

Proof. Consider the P,-positive definite function ¢: Ny — R, n +— d,0v(R) which
has v as a representing measure. Since ¢ is bounded,

supp ¢ =suppv C DY = DJ°
by Theorem 2.12/and Corollary 2.13. As D¢ is compact, supp v is compact, too. [

The main difference between polynomial hypergroups and signed polynomial hy-
pergroups is the nonnegativity of the linearization coefficients. Since this property
also leads to a Banach algebra structure, attention has been paid to this question.
A number of criteria have been developed which guarantee g(m,n;k) > 0 for all
m,n, k € Ny, cf. [Szw95]. Using the tools developed in this section, we will present
a case in which nonnegativity of the linearization coefficients is impossible.

Corollary 2.15: Let (R”)neNo be an orthogonal polynomial sequence with respect
tov € MT(R), where suppv = [—1;1], and R,(1) =1 for alln € Ny. If {n(Ry) >

2N=1 for some N € N, then <R”)n€No does not admit nonnegative linearization.

Proof. 1t g(m,n; k) > 0 for all m,n,k € Ny, then (R")neNo induces a polynomial
hypergroup and hence supp v C D! = D% by Corollary 2.14. But this is a contra-

diction to Theorem 2.8, since

2= Asuppr) S A(D) S A({z €R: [Rn(o) < 1)) < 41(/%

In particular, g(m,n;k) < 0 for some choice of m,n,k € Ny and hence (Rn)neNo
does not admit nonnegative linearization.

If a real polynomial family induces a polynomial hypergroup, then D> = D!. This
implies that all bounded characters of a polynomial hypergroup are bounded by 1.

We are now going to see that this property is due to the uniform boundedness of
m+n

the absolute sums of the linearization coefficients, i.e. > |g(m,n; k)| < « for
k=|m—n|

all m,n € Ny. Under this assumption, Theorem 2.12 yields D* NR = D*NR, and

as we will see D> = D® is also true. In the terminology of polynomial hypergroups

this means that every bounded character is bounded by «, if the real polynomial

family satisfies (2.1.2).
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2.2 Stieltjes’ and Haviland’s Modified Moment Problem

Proposition 2.16: Let (Pn)nGNO be a real polynomial family. Suppose that there
exists a uniform bound o > 1 for the absolute sums of the linearization coefficients
of PPy, i.e.

m—+n
> lglmnik) <o Vm,n €N, (2.1.3)
k=0

Then D*>* = D%,

Proof. For m € N define a linear operator on the Banach space ¢>°(Ny) by

A, (°(Ng) — £°(Ny)
(#(n)) en, (Z g(m,n; k)x(k)) :

For all m € N, A,, is well-defined, bounded, and ||A4,,|| < « due to (2.1.3). For

A € D>, the sequence (Pn()\))neNO is bounded and

Am(Pn(/\))neNO = (Pm(A)Pn(A))%NO.

Hence P,,(\) € 0,(4;,) and thus |P,,(\)| < a for all m € Ny. O

By the same proof technique one can show the following:

Corollary 2.17: Let (P")neNo be a real polynomial family. Suppose that there
exists a uniform bound o > 1 for the absolute sums of the linearization coefficients

of P P,, i.e.
n+1

Z]g(l,n;kﬂga Vn € Np.
k=0
Then D® C P (B,(0)), where B, (0) := {z € C: |2| < a}.

2.2 Stieltjes’ and Haviland’s Modified Moment
Problem

Beyond boundedness of the positive definite function and analysis of the real polyno-
mial family, there is another possibility to guarantee the existence of a representing
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2 Representation of P,-positive definite Sequences

measure with restricted support. Thereto, we will treat Stieltjes’ and Haviland’s
modified moment problem.

For this purpose, we define two functions associated to a a P,-positive definite
function ¢: Ny — C by

@(1)3N0_>C 90(2):N[)_>C
ni— O, (zFh,), n i & (2 P,).

Now we are able to solve Stieltjes’ and Haviland’s modified moment problem:

Theorem 2.18: Let ¢ be a positive definite function with respect to a real polyno-
mial family (P”)neNo' Define a second real polynomial family by Qan(x) := P, (2?)
and Qaopy1(x) = xP,(2?) for all n € Ny. The following are equivalent:

1. There exists a representing measure i1 of @ whose support is contained in
[0; 00), i.e.
supp p1 C [0; 00).

2. The function oY) is P,-positive definite.

n
(5) n even,

0 n odd, 18 Qn-positive definite.

3. The function ¢: Ny — C, n»—>{ v

Proof. 1.=2.: This is clear since ¢(!) can be represented by the positive measure
xdu.

2.=3.: For some N € N, choose cy,...,cy € C. For every odd polynomial ) we
have ®,(Q) = 0 and thus

N N N
Y aT®u(QiQ) = Y eT(QiQ) + Y citi®u(QiQy)
B0 leé;go i,j2§§§+1
[5] (%5
- Z C2iC2; Py (P ;) + Z C2i41C2j 1P (v P Py) > 0.
,j=0 i,j=0
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2.2 Stieltjes’ and Haviland’s Modified Moment Problem

3.=1.: By Theorem 2.3, there exists a measure v € M™(R) such that for all
n € Ny holds

b(2n) = p(n) = / Qan v,

hence we have

p(n) = / P, du,
[0;00)

where g arises by transformation of v with the function x — z2. [l

We see that the solution of Stieltjes’ modified moment problem is an extension
of the solution of the classical Stieltjes’” moment problem, compare [BCR84]. The
same holds for Haviland’s modified moment problem.

Theorem 2.19: Let ¢ be a positive definite function with respect to a real polyno-
maal family (P”)neNo' The following are equivalent:

1. The support of the unique representing measure p of @ is contained in [—1;1],
1.€.

supp pu € [—1; 1]

2. The function o — @ is P,-positive definite.

3. The functions ¢ — oM and o + oV are P,-positive definite.

A weaker version of this theorem has already been shown in [Las95]. In this paper,
the author shows that Haviland’s modified moment problem has a solution if and
only if (2) and (3) are satisfied.

Proof. 2.=1.: Suppose there exists a representing measure p of ¢ with supp u &
[—1;1]. Then there exists an interval [a; b] with [a;b]N[—1 —¢€;1+4 €] = & for some
e > 0 and pu([a;b]) > 0. Abbreviate

C’o::/ 1—:1:2d,u and 01::/ x2—1du>0.
[—1;1] [asb]
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2 Representation of P,-positive definite Sequences

For every n € Ny holds
By @) = [ (1) dy

= / 2?(1 — %) dp — / v?(2* — 1) dp
[-1:1] R\[-1;1]
<Co— / e (2® = 1) dp
[a;0]
< Co— Ci(1+e)™

If Cy =0, then (I{p_@(z)
c

In 20
Cq
some N > —2ln(1+s) . Then @

for all z € R.

(2?") < —C1(1 +¢)* < 0 for all n € Ny. Otherwise choose

(p_¢<2)(x2N) < 0, which is a contradiction since 22V > 0

1.=2.: Since (1 —2?)du is a positive measure on [—1; 1] representing ¢ — | this
function is positive definite.

3.=1.: We derive the claim from Theorem 2.18. Since ¢ + o) is P,-positive
definite, there exists a representing measure p of ¢ with supp u C [—1;00). Now
we assume supp 4 Z [—1;1]. Asin 2. = 1. there exists an interval [a : b] C [0;00)
with [a; 0] N [—1;1 + ¢] = @ for some € > 0 and p([a; b]) > 0. Abbreviate

Dy = / 1—xdu and Dy == intjgpx — 1dp > 0.
[—1;1]
For every n € Ny holds

q)g,_w(l)(:r%) = /[—1; o0)z?™(1 — ) du

= / r*(1 — 1) d,u—/ ¥ (z — 1) du
[~ 1:1] (1500)

< Dy —/ 2*(x — 1) dp
[ast]
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2.3 Composition of the Support of the Representing Measure

If Dy = 0, then &, ,o)(2*") < —Dy(14¢)*" < 0 for all n € Np. Otherwise
Do

In =Y
Dy
choose some N > GESE Then q)w—so(”

P,-positive definiteness of ¢ — ¢ since 22 > 0 for all z € R.

(x*N) < 0, which is a contradiction to the

1.=3.: o+ M can be represented by the positive measure (1 + )dyu, hence those
functions are positive definite. n

Combining Theorem 2.19 with our results in Section 2.1 yields some interesting

implications. Suppose (P”)neNo is a real polynomial family with

> lg(n, 1:k)| < a
n=0

for all n € Ny and some a > 0. Choose a bounded P,-positive definite function
¢: Ny — R. By Theorem 2.11, we have supp ¢ C P, *([~; a]) and in particular

supp ¢ C [by — aag; by + aag],

where ag and by are given by Py(x) = - (x — by). Then Theorem 2.19 gives us the

T
P,-positive definiteness of the functions o) — (by—aag ) and —p™M) — (by+aag) .
If the real polynomial family (Rn)n N induces a polynomial hypergroup with D} =

[—1;1], then a R,-positive definite function ¢ is bounded if and only if ¢ — ¢ and
¢ £+ oM are R,-positive definite functions.

2.3 Composition of the Support of the
Representing Measure

The following results are inspired by the work of R. Doss, cf. [Dos67, Dos68,
Dos71]. For a compact set B C R, we denote by ||.||s the supremum norm over B,
le.

/1B == Sup [f(@)] VvV fel(BCQC).

After analyzing size and location of the support of representing measures, we are
now interested in the composition of the support. Since positivity is not essential
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2 Representation of P,-positive definite Sequences

for these results, we generalize Theorem 2.3/ to all sequences ¢ € ¢(Ny) with con-
tinuously extendable ®, — which is equivalent to the boundedness of the support
of ¢ — and present a Bochner-Schonberg-Eberlein-type theorem.

The following lemma is well known for the semigroup (Ny, +), cf. [ST63, p.103].

Lemma 2.20: Let (P")neNo be a sequence of real polynomials with deg P, = n and
let p: Ng — R. Suppose there exists a compact set B C R and a constant A > 0

such that ®, is a bounded linear functional on P[R] C C(B,R) with ||,z < A,

1.e.
n

Z CkPk(fL')

k=0

n

Z cep(k)

k=0

<1 = < A (2.3.1)

sup
zeB

Then there exist Py,-positive definite functions o*, ¢~ : Ng — R with p = ¢+ — ™.

Proof. The linear functional ®,, can be extended continuously to C(B), we denote
the extension by @, too. For f € CT(B,R) — where C*(B,R) is defined as in
Section 1.1/ — define

(IJ;f(f) = sup {(I)S(,(h) :heCHB,R), h < f}
The existence of the limit follows immediately by
o (R)| < AllRlls < Allflls = [N < Allfll5 (2.3.2)

It remains to show the linearity of (ID;[. Let f,g € CT(B,R) and choose some
h,k € CT(B,R) with h < f, k < g. Then the linearity of ®, yields

Dy (h) + Dy (k) = @u(h + k) < OL(f +9),
hence we can conclude
OL(f) + 5 (9) < PL(f +9)

In order to show the opposite order relation, choose h € C*(B,R), h < f + g.
Define for all x € B

p(z) := max{h(z) — g(z),0} q(z) :== min{h(x), g(z)}.
Thenp < f, ¢<g, p+q=hand p,qg € C*(B,R). Now follows

(I)cﬂf) + @z(g) > Dy(p) + Pp(q) = Pu(p+ q) = Py(h)
= @L(f) +25(9) = ©L(f +9)-
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2.3 Composition of the Support of the Representing Measure

The homogeneity of q);f is straightforward. q);f can be extended in a unique way to
a bounded linear functional ®7: C'(B,R) — R. Now define

ot (n) =05 (F), p(n) = OL(P,) — Pp(Pn).

Since @ (P) > 0 and ®f(P) > ®,(P) for all P € P[R], P|, > 0, ¢*,¢~ are
positive definite by Theorem 2.3 and obviously ¢ = ¢ — ™. O

With help of this result, we can represent every function ¢: Ny — C which satisfies
the boundedness condition (2.3.1).

Theorem 2.21: Let (Pn)nENo be a real polynomial family, B C R a compact set
and ¢: Ng — C. There ezists a unique complex measure p whose support is con-
tained in B and

o(n) = /Pn du, Vn € N,
B
if and only if there exists a constant A > 0 such that

n

Z CkPk(ZE)

k=0

n

Z cep(k)

k=0

sup <l =

zeB

< A (2.3.3)

Proof. Suppose there exists a measure u satisfying the assumption. Then for every
P = ZZ:O e P, € P[C] with ||P||B <1

chgp(k) = '/ chPkd,u
k=0 B k=0

< [ IPldlul < lul(B) = 4 < o
B

For the converse direction, suppose ¢ satisfies (2.3.3) with A > 0 and define
pn: Ng — R ps: Nog — R
n — Rp(n) n — Sp(n).
For P=3%",_ P, € PR], |P|lp <1,

n

Z ckpns (k)

k=0

n

Z crpn(k) +ickps(k)| < A (2.3.4)
k=0

<
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2 Representation of P,-positive definite Sequences

by (2.3.3). Hence Lemma 2.20 can be applied and there exists a decomposition
P = Pp — Pp T ivs —ips,

where ¢3, o5, &, g are P,-positive definite. Theorem 2.3 yields

o(n) :/Pndu:/Pnd(,u§—u;ﬁ—wg—mg).
R R

[t remains to show supp u C B. Suppose there exists x € supp 1\ B. Then there
can be easily found a f € C'(supp pU B, C) with ||f||z = 0 and f(z) = 1, such that
| [n- fdug| — 0o as n — oo, which contradicts (2.3.4).

The uniqueness of the representing complex measure is straightforward, since the
support is bounded as supp u C B. Il

We point out that the Spectral Theorem for bounded self-adjoint operators on
Hilbert spaces can be derived almost directly from Theorem 2.21. A similar ap-
proach has been used in [RR98, Thm. 2|, where a more general version of the
following theorem has been shown.

Theorem 2.22: Let H be a Hilbert space and A € B(H) self-adjoint. Then there
exists a spectral measure E on o(A) such that

A—/ LAE (),
o(A)

In particular, for every x,y € H there exists a measure E,,, € Mc(o(A)) with total
variation < ||z||||y|| such that

(i) = [ tdEL, (0.
a(A4)

Proof. Choose P,, = 2™ for n € Ny. Let z,y € H and define ¢,,: N — C by
©zy(n) == (A"x;y). Then for every P € P[C] with || P||5(4) < 1 holds by Lemma/1.7
and the Cauchy-Schwartz inequality

.., (P)] = (P(A)z;y) < 1P lllllyll < ll=llllyl.

Hence, there exists a unique representing measure E,, € Mc(o(A)) of ¢,, by
Theorem 2.21 since 0(A) C R is bounded. We define a mapping p: B(c(A)) —
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2.3 Composition of the Support of the Representing Measure

B(H), where B(c(A)) denotes the bounded Borel measurable functions on o(A),
by

(p(flasy) = /dex,y Va,y € H.

We will show that p is a *-representation: Since all f € B(o(A)) are E, ,-integrable
for all z,y € H, p is well-defined, and as the mapping (z,y) — E,, is sesquilinear,
the linearity of p(f) for all f € B(o(A)) is obvious. The identity £, , = E, , gives us
p(f) = p(f)* for all f € B(c(A)). By the definition of E,,, we have p(P) = P(A)
for all polynomials P € P[C]. In particular we have p(PQ) = p(P)p(Q) for all
polynomials P,Q € P[C]. As P[C] is dense in L'(0(A), E,,) for all z,y € H, the
identity p(fg) = p(f)p(g) holds for all f,g € B(c(A)), too.

We define E: B — B(H), B +— p(xg). Exploiting the properties of p it is straight-
forward to show that E is a spectral measure. ]

For a suitable choice of (P")neNO’ there exists a large class of functions which
satisfy the requirements of Theorem 2.21. The following example shows that for an
orthonormal polynomial sequence the ¢?-sequences are such a class.

Example 2.3: Let (Rn>n€No be an orthonormal polynomial sequence with respect

to v € MT(R), where v has bounded support, and let ¢ € £*(Ny) be a real resp.
complex square summable sequence. Then holds for all N € N and P € Py[C] by

the Cauchy-Schwartz inequality
N
Zgo(k;)/P-dey < /[P]Qdu-
k=0 R R

< 4/ V(R) . ||P||suppl/ ' ”90”2

and hence there exists a signed resp. complex Borel measure y with supp p C supp v
and

[P (P)] =

o(n) = / R,du  VneN.
R
Actually, p is given by

u(A) = [ 3 ol R, v

for all Borel sets A. In particular, u is absolutely continuous with respect to v,
since Y 2 s p(n)R, € L*(R,v) C L'(R,v).
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2 Representation of P,-positive definite Sequences

Motivated by this example, we turn to the question under which conditions the rep-
resenting measure is absolutely continuous or singular with respect to an arbitrary
positive measure.

Theorem 2.23: Let (Pn)nENo

andv € MT(R). There exists a complex measure i € Mc(R) with compact support
and plv such that

be a real polynomial family, p: Ny — C a function,

o) = [ Padn, ¥neN, (2.3.5)

if and only if there exists a constant A > 0 and a compact set B such that ¢ satisfies
(2.3.3) and for every € > 0 there exists a polynomial p € P|C] such that

Iolls < 1, / pldv<e  |Bu(p) = A

Proof. Suppose ¢ can be represented by a singular measure p with bounded sup-
port. We assume w.l.o.g. that v(R) < 1. Define B := supppu and A := |u|(B).
Hence (2.3.3) is satisfied. Now let € > 0. There exists a p-integrable function f

with | f(x)| = 1 forall z € Rand [, fdu = |p|(B), cp. ChapterI. As C(B) is dense
in L'(B, 1), there exists a continuous function g with ||g||p <1 and ||f — g||; < e.

/Bgdﬂ'z /deu‘—

As plv, there exists a Borel set IV, C R with pr\n, = 0 = v, Since p is regular,
there exists a compact set K C BN N, with

/Bf—gdu'ZA—Hf—ng>A—g.

W(K)| = [il(BAN,) =2 = A—e.

By the regularity of v, there exists an open set U D K with
v(U)<v(K)+e<v(BNN,)+e=¢.

As L := B\ V and K are bounded and disjoint the Lemma of Urysohn gives us

a continuous function n: B — [0;1] with 1, = 0 and nx = 1. In particular there
exists a complex polynomial p such that

. 19
ng — pllp < min {Z;a‘} :
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2.3 Composition of the Support of the Representing Measure

Altogether we have ||p||p < 1+ ¢ and the inequalities

/ pldv = / pldv + / pldv < ev(L) + v(U) < 2,
B L KnU

gdu‘ —/ lg — pld|u| >
B B

ZA—g—|u|(K)%:A—25.

pdu‘ > gdu‘—/ Ing — p|d|ul
B B K

We now turn towards the converse direction. Theorem 2.21! gives us the existence
of a representing measure pu. It remains to show plwv.

Thereto let ¢ > 0. We have to show that there exists a set B C R, such that
v(B) < ¢ and |pu|(B) > A — e. By assumption, there exists a compact set E, a
positive number A > 0 and a polynomial p € P[C] with

£
<1 d <— ) = dul > A — —.
et fulass o0l=|[pa)za-
Now for B := {z € E: |p(z)| > 55} we obtain
24 &2
1d —|p|d <— — =
/ 1/</ Ip| dv 5 =
and conclude
[ul(B) = /pdu'z /pdu‘—/ pdu’
B E E\B
e €
>A—-—— dpl=A—e. O
AT Jon |1l 2

Theorem 2.24: Let (P) be a real polynomial family, ¢: Ng — C and let

"/ neNy
v € MT(R). There exists a complex measure p < v, p € Mc(R) with compact

support and
o(n) = /Pn du, Vn e Ny, (2.3.6)

if and only if there exists a compact set B C suppv such that for any given € > 0
there exists a § > 0 such that for any polynomial p € P[C| holds

Iplls <1, / pldv <6 = |®,(p)| <e. (2.3.7)
B
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2 Representation of P,-positive definite Sequences

Proof. Suppose we have a measure 1 < v satisfying (2.3.6). Define B := supp u
and let e > 0. Since p is absolutely continuous, there exists a function m € L*(B, v)
with dp = mdv, see Theorem [1.1. There exists a continuous function f € C(B)

with
/ |m — fldv < =
B 2

Choose § := 55—. Now let p € P[C] with |[p|ls < 1, [;|p|dv <. Then

2 flls"
/Bpmdu gé|p<m—f)}du+[gipf|du

€
2

|[®,(p)| =

g £
<S+lfle [ Ildr < s ==
B

For the converse direction, we have to show the existence of u first. Let ¢ > 0. By
assumption, there exists a 0 > 0 such that (2.3.7) holds. Choose some a > 0, such
that @ <1 and av(B) < §. Then for p =Y ¢, P, € P[C] with ||p||p < 1 holds

/ lapldy < av(B) < 4.
B
Hence by assumption

€
< =
(07

Z crp(k)
k=0
and Theorem 2.21/ — with A = £ — yields the desired measure p.

It remains to show that p is absolutely continuous with respect to v. By the Radon-
Nikodym theorem, cp. Theorem 1.1, there exists a decomposition du = dus + fdv,
where Ly and f € L'(B,v). Suppose y, # 0 and define A := |p,|(R), € := 42
and

B(n) = /BPnf d.

Hence there exists 4 > 0 such that for any p € P[C] holds

Il < 1, /B|p|dl/ <5 = |Dup)| <e.

On the other hand, by Theorem 2.23, there is a p such that ||p||s <1 and

/B p| dv < min{4; 0} and |Dy,_s(p)| > As — €.
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2.3 Composition of the Support of the Representing Measure

Summing up we get
[Do(D)] = [Ppp(p)| — |Pp(p)| = As — & — € = 2¢,

which is a contradiction to (2.3.7). Hence us = 0 and thus p < v. O
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3 Examples of P,-positive definite
Functions

In the previous chapter, we characterized P,-positive definite functions as the trans-
formation of positive Borel measures and dealt with the support of these represent-
ing measures. Now, we want to give some examples of P,-positive definite functions
and their appearance.

We continue to assume (Pn) to be a real polynomial family with linearization

n€Np
coefficients g(m,n; k). Throughout this chapter, H will be a Hilbert space which
is equipped with the scalar product (-;-). In time series analysis, we usually have

H = L*(Q, 1), where p is a probability measure.

3.1 P,-stationary Sequences on Hilbert Spaces

In the group case, positive definite functions arise as covariance functions of weakly
stationary time series. Over the past years, there has been some effort to extend
the theory of time series on the group (Z,+) to hypergroups and polynomial hy-
pergroups, cf. [HL92, HLO3, H5s98, LL8Y, Lei9l]. For any sequence (z,) in H,

we call

n€eNg

¥: Ny x Ny — C, (m,n) — (Tpm; )

the covariance function of (xn)neNO.

We call (xn) P, -stationary, if

n€eNyp
Y(m,n) = ’Z}L(gb(k:, O))keNo(m) Vm,n € Np.

In the following, we will formally abbreviate

m—+n

Topen, 1= Z g(m, n; k)xy.

k=0
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3 Examples of P,-positive definite Functions

This notation is motivated by the polynomial hypergroup case, where the convolu-
tion w is often abbreviated in the same manner. By the definition of the translation
operators 7,, this is equivalent to

m-+n
W(m,n) = (@mizn) = > g(m,n; k) {k; 20) = (Tymen; T0)-
k=0
Hence, we define ¢(n) := 9 (n,0) for all n € Ny. For simplicity reasons, we also

call ¢ the covariance function of (xn) if this sequence is P,-stationary. We

by

neNp’
abbreviate the subspace of H which is generated by the sequence x = (xn)

H(z), i.e.

n€Ng

H(x) :=span{x,: n € Ny} . (3.1.1)

The following lemma provides a possibility to calculate examples of P,-stationary
sequences. As we will see in the following, all P,-stationary sequences are of this
form.

Lemma 3.1: Let (Pn)neN0 be a real polynomial family and A € L(H) a self-

adjoint operator. For any xo € H with xy € D(A™) for all n € N, the sequence
(Pn(A)xo)neNO is P,-stationary.

Proof. For all m,n € Ny the operator P,(A) is self-adjoint and one has

(Pn(A)zo; Pu(A)xo) = ((PnPn)(A)zo; 20)
= Z g(m,n; k) (Pe(A)xo; x0) -

Hence, the sequence (Pn(A)ZL‘O) is P,-stationary. O

n€eNg

The following theorem provides an analogon of the Herglotz theorem for weakly
stationary processes, cf. [BD02]:

Theorem 3.2: Let (P")neN be a real polynomial family. A sequence ¢ € ((Ny)

is the covariance function 0]? a P,-stationary sequence if and only if ¢ is positive
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3.1 P,-stationary Sequences on Hilbert Spaces

definite with respect to (P")neNo' In particular, there exists a self-adjoint operator
A € L({*(Ny)) with spectral measure E,

(1) = (Pu(A)do; o) - (0) = / , PodBsus,0),

and supp Ejs, 5, = 0(A), where do = (0no)

n€eNp *

Proof. Suppose ¢ is P,-positive definite. By Theorem 2.3 and Remark 2.6, there
exists a measure u € M*(R) and a self-adjoint operator A € L(¢*(Ny)), such that
[t is a representing measure of ¢ and

(P(A)do; do) - ¢(0) = / Pdu

R

for all P € P[C]. Since dp is a cyclic vector for A we have o(A) = supppu by
Theorem [1.8. Define z,, := P,(A)dy - \/©(0). Then for all m,n € Ny

(Tn; w0) = (Pn(A)do; do) - ¢(0) = /RP” dp = ¢(n)

and

(Tm; n) = (Pr(A) Pa(A)d0; 00) - 9(0) = (Zimsn; To)-
For the opposite direction, suppose (xn)n Ng is a P,-stationary sequence. By defi-
nition, p(n) = (x,;x0). Let n € N, ¢1,...,¢, € C. Then

n n
> arieTip(i) = Y | it (wi x;)

ij=1 ij=1
= <Z CiTq, chx]'> Z 0
i=1 j=1
gives us the P,-positive definiteness of . ]

From this theorem follows a commutativity and associativity result which corre-
sponds to the theory of polynomial hypergroups.

Corollary 3.3: Any P,-stationary sequence (:cn)n in 'H satisfies

€Ng

(Thosm; Tn) = (Tmak; Tn) = (T Tpsks) VEk,m,n e Ny.
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3 Examples of P,-positive definite Functions

Proof. By Theorem 3.2, there exists a self-adjoint operator A € L(¢*(Ny)) with
(P (A)do; o) = (mp; o) for all n € Ny. It follows for m,n, k € N

and

(Tmsk; Tn) = (Pn(A) Pr(A)do; Pr(A)do)
= (P(A)do; Pu(A)Pr(A)do) = (Tm; Tnsk)- ]

A theorem from Chapter 2 gives us a characterization of bounded P,-stationary
sequences, if we have certain restrictions on the real polynomial family:

Proposition 3.4: Let (P”)neNo be a real polynomial family and (xn)neNO a P,-
stationary sequence with covariance function p. Suppose that there exists a uniform
bound v > 1 for the absolute sums of the linearization coefficients of P, P,, i.e.

m—+n

Z]g(m,n;kzﬂ <a Vm,n € Ny.
k=0

The sequence (xn)neNo 15 bounded if and only if ¢ is bounded. In this case, we have
lznll < aflzol| and |p(n)| < ap(0) for all n € Ny.

Proof. By Theorem 3.2, ¢ is a P,-positive definite function and hence a representing
measure ¢ exists. If suppp C D¢, then ¢ is bounded by ap(0) by Theorem 2.12
and

2n
#nll” = (@nens 20) = > g(n,m; k)p(k)
k=0

— / P2 d < o?|lao ™
D

If suppp € D2, then the covariance function ¢ is unbounded by Theorem 2.12.
Using the Cauchy-Schwartz inequality

[zal[llzoll = [{zn; z0)| = lep(n)]

and hence the P,-stationary sequence (:cn)n is unbounded, too. Il

€Np
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3.1 P,-stationary Sequences on Hilbert Spaces

3.1.1 Generator and spectral measure

We already know that for every self-adjoint A € L£(H) and z, € (), D(A") the
sequence (Pn(A):Uo)neNo is P,-stationary. The reverse would give us a self-adjoint
operator A € L(H) corresponding to a given P,-stationary sequence and we could
apply the Spectral Theorem. Hence, for a given P,-stationary sequence (azn)neNO,

we call a self-adjoint operator A € L <H(x)) — where H(z) is given by (3.1.1) —

which satisfies x,, = P,(A)zg for all n € N, generator of (xn)n cNo’ The follow-

ing theorem gives a positive answer to the question, whether every P,-stationary
sequence possesses a generator.

Theorem 3.5: Let (Pn) be a real polynomial family. A sequence (xn) m

n€eNp n€Ng

H is P,-stationary if and only if there exists a self-adjoint operator A € L <H(x))
with xo € D(A™) — which implies H(x) C D(A) - and z,, = P,(A)zo for all n € Ny.
In particular, Ey, 5, s a representing measure of the covariance function of (:cn)
and supp Ey.., = 0(A), where E denotes the spectral measure of A.

n€Np

Proof. Suppose that (xn)neNO is P,-stationary. By Theorem 3.2, there exists a
self-adjoint linear operator B € L({*(Ny) with o(n) = (BP,(B)do;d) - ©(0). We
abbreviate y,, :== P, (B)dy - /(0) and define a linear mapping by

W span {y,: n € No} C £*(Ny) — H(x)

Yn Y Ty

(3.1.2)

U is well-defined since Y07 o anYn = > v buyn € 2(Np) implies for all m € Ny

oo 00
E AnLn; Ty ) = § an<xn7 xm> -
n=0

n=0

NE

an <xm*na x0>
n
)

n=0
= <i bnxn;xm> )
n=0

M L

bn<ym*n7 ?Jo>

3
o
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3 Examples of P,-positive definite Functions

¥ is an isometric isomorphism, since it is surjective and for all m,n € Ny

(Wi ) = (W (Po(B) m); W (P.(B)dov/(0)) )
= (Tm;n) = Tnp(n)
= (Pu(B)) \/_ Pa(B)d0v/(0))
= (Ym: Yn)-
Hence, A := WBU ! is a self-adjoint linear operator on H(z) with D(A) = ¥ (D(B)).
Due to A(H(z)) C H(z) one has H(x) C D(A™).

[t remains to show x,, = P,(A)x, for all n € Ny which is an immediate consequence
of the equality

P,(A)xg = VP, (B)Y 2y = UP,(B)d - /¢(0)
= Uy, = x,.

The backward direction follows from

(T n) = (Pr(A)Pu(A)xo; 20) = (Tmsn; To) Vm,n € Ny. 0

If A is bounded, then the uniqueness of the generator of a P,-stationary sequence
(xn)neNo is straightforward, since the operator is uniquely determined by its actions

on H(z). We call the measure E,,.,, spectral measure of (xn)neNO. As in classical

time series analysis, it is a representing measure of the covariance function.

Our results from Chapter 2| yield a boundedness condition on the generator of a
P,-stationary sequence.

Proposition 3.6: Let (P")neNo be a real polynomial family and (xn)neNO be a P,-
stationary sequence in 'H with bounded covariance function. Suppose there exists a

constant o > 0 such that the linearization coefficients of the polynomial sequence
(P”)neNo satisfy

n+1
Z|g(n,1;k¢)|§a Vn € No.
k=0
Then the generator A of (x”)neNo is bounded, i.e. A € B (H(m)) and
|A| < max }Pl_l(a:)‘ )

z€[—a;q]
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3.1 P,-stationary Sequences on Hilbert Spaces

Proof. Let ¢: Ny — R denote the covariance function of (xn)n Referring to

[S\N

Theorem 3.5, there exists a self-adjoint A € L(H(z)) with
p(n) = (Fu(A)zo; 20) - (0)  Vn € N,

and ¢ is a P,-positive definite function. Since z( is a cyclic vector we have the
identity o(A) = supp Ey, 2, by Theorem [1.8. By Theorem 2.11, o(A) is contained
in P, *([~a;al). Since A is self-adjoint, spectral radius and operator norm coincide,
hence the claim is shown. H

The boundedness of its generator does not necessarily imply the boundedness of
a P,-stationary sequence. Yet, we can make statements on the boundedness of
P,-stationary sequences if we know the spectrum of the generator.

Proposition 3.7: Let (Pn)neN0 be a real polynomial family and (x”)neNo a P,-
stationary sequence in H with generator A € B(H). If the spectrum of A is con-

tained in UX, i.e. o(A) C U, then (xn)neNO is bounded.

Proof. As o(A) is the spectrum of a bounded operator, it is compact. By Proposi-
tion 2.7 (ii), there exists a constant o > 1 such that o(A) C D¢. This implies the
inequality

el = | P ol

where i1 denotes the spectral measure of (xn)n Ny* Hence the sequence (xn)n Ny is

bounded by al|zo]|. O

3.1.2 Imaginary Part

In this subsection, we analyze the correspondence between P,-stationary sequences
and weakly stationary sequences in the sense of time series analysis. A sequence
(zn)nEZ in ‘H is called weakly stationary, if

<zm; Zn) = <men; Zo> vma n € Z.
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3 Examples of P,-positive definite Functions

Since a weakly stationary sequence corresponds to the trigonometric polynomial
sequence (ei"t)nez = (cos(nt) + isin(nt))nez, the idea to analyze T,,- resp. U,-
stationary sequences is self-evident. By T, resp. U, we denote the Chebyshev
polynomials of first resp. second kind. They are given by the recurrence relations

1 1
T, () = 2 n-&-l(x) + §Tn—1($>v
n—+2 n
‘TUn<x> - mUn+l(x) + 271—_’_2[]7171(1.)7

for n € N, with initial conditions Ty, Uy = 1, Ti(z),U;(x) = x. They also possess
a well-known representation in terms of trigonometric functions:

T, (cos0) = cos(nb),
sin ((n +1)0)

Unleost) = - yamd -

Note that 7}, and U,, induce a polynomial hypergroup on Ny, since for all m,n € Np,
m < n,

1
_Tm—n )
5 Lim—ni(2)
m+n+1-—2j

(n+1)(m+1)

Ton(2)T(2) = S Tongn() +

m

N | —

n+m-—2j (:E)

“M

Let (xn)n €N be a T),-stationary sequence in H. In the following, we say that

(xn)neNo allows an imaginary part, if there exists a U,,-stationary sequence (yn)neNo

in H, such that (xw + iny|n|,1)nez is weakly stationary.
Proposition 3.8: Let (xn)neNO

an imaginary part in H(z) if and only if the covariance function ¢ is bounded. In
this case, the imaginary part is given by

be a T, -stationary sequence in H. (mn)neNo allows

Yn = Un(A)B(xO) (313)

for all n € Ny, where A € E(H( )) denotes the unique bounded and self-adjoint
generator of (xn)neNO and B is a self-adjoint solution of A?> + B? = id, such that
A and B commute.
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3.2 Specific examples

Proof. Let A be the generator of (:cn)neNo. A is bounded by Proposition 3.6,
since Ty(z) = = and > |g(n,1;k)| = 1 for all n € N. The uniqueness of A is

evident. Let F be the spectral measure of A which is given by the Spectral Theorem,
cf. Theorem [I.5. Since ||A]| < 1, we have o(A) = supp £ C [—1;1]. Hence

B = / V1 —22dE(x)
o(A)

is a bounded self-adjoint operator. For n € Ny, define
Yn = Un(A)Bxo.
Then, setting y_; := 0, U_; =0, it holds for m,n € Z

(T + IMY || =15 Tjn| + NYjn|—1)

= /1 (T‘m‘(:v) + imUjm -1 (2) V1 — x2) (T|n|(x) — inUpp—1(2)vV1 — xQ)dE,EWC0 (x)

= / (cos(mb) + isin(mb)) (cos(nd) — isin(nd))dv ()

—T

= / "m0 Qu () = (Tpnn| + (M — N)Ypn—n|—1; T0),

—T

where dv(0) = sin(6)du(cos0). O

Note that the imaginary part (yn)neNO is uniquely determined by the choice of B.

As long as we assume y,, € H(z) for all n € Ny, the only possible choices for B are

+v1-— A2

3.2 Specific examples

While we were dealing with a rather abstract occurrence of P,-positive definite
functions, namely covariance functions, in the previous section, we will now discuss
specific functions, e.g. n — 6,90 and n +— 1. Since there is no general answer possible
whether these functions are P,-positive definite, we will handle some particular
real polynomial families. Here, the focus is on polynomial sequences which are not
orthogonal.
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3 Examples of P,-positive definite Functions

3.2.1 Plancherel measure

In the harmonic analysis of hypergroups, the Plancherel measure 7 plays a central
role. It is characterized by the identity

/Klf(af)IQdm(fv)Z/Klf(a)IZdW(a), (3.2.1)

where m is the Haar measure on the hypergroup K with dual space K and™: L (K) —

Co(K) denotes the Fourier transform. If K is a polynomial hypergroup induced
by the orthogonal polynomial sequence (R,) then equation (3.2.1)) takes the

shape
> et = |

where p is the orthogonalizing measure of the polynomial sequence, the Haar
weights are given by h(n)™' := [ R2 du and

neNp’

du(),

> () Ra(x)h(n)

o € 1(h,Np) := {w(n))nem -3 Jelw)| hn) < oo} .

Therefore, the Plancherel measure of a polynomial hypergroup is the orthogonaliz-
ing measure p. Since p is a representing measure of the — consequently R,-positive
definite — sequence (50n)n€NO, we pose the question: Are there polynomial systems
such that (60”)nENo is P,-positive definite, but which are not orthogonal? This
question can be answered positively and we are now going to give two examples.

Example 3.1: Consider the real polynomial family (Pn)n Ny T (x”)neNo given by
the monomials. Then obviously

and hence n — §,9 is a z"-positive definite function.

Since this example is rather trivial, we want to give another example.
Example 3.2: The Bernoulli polynomials are defined by the generating function

te® _ = B,()
et —1 n!
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3.2 Specific examples

They obey the difference equation
Bu(z +1) — B,(z) = na" ",

Calculation of the partial derivative 2% yields B!,(z) = nB,_1(z). Hence

9z et—1
! 1
[ Bula)de = o (B (1) = Bua(0) =0
for all n € N. Altogether we have
1
/0 B,(z) dx = ¢ Vn € Ny,

and n — 0,9 is a B,-positive definite function.

This second example is more interesting, since the support of the representing
measure is of infinite cardinality, and hence Haar weights could be calculated. Still,
the existence of a Haar measure is depending on the orthogonality of the real
polynomial family. We also remark that the sequence (50n) is not necessarily

oy . neNp
P,-positive definite.

For arbitrary ng € N, the function n — &,,, is never P,-positive definite, since
every P,-positive definite function satisfies ¢(0) > 0.

3.2.2 The unit sequence

Let (P")n €Ng be an orthogonal polynomial sequence with orthogonalizing measure

v € M*([-1;1]). Asin the case of polynomial hypergroups, we assume P, (1) = 1.

Hence
1= / P, db;
(-1:1]

and the unit sequence n +— 1 is P,-positive definite. The point measure 07 is
absolutely continuous with respect to v if and only if v({1}) > 0. In this case, the
Radon-Nikodym derivative of d; with respect to v equals

0% X1 - ﬁ e LY([=1;1],v).
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3 Examples of P,-positive definite Functions

Since X%1} = X{1}, this function is in L?([—1; 1], v), too, and we have the expansion

nd P, > P, <1 / P,
X{1y = X{1}; . = _— P, dv -
t Z< YR/, 1R ,;upnn 1 1.1

n=0
_&v({1y P
— Bl (Bl

Thus, we have the identity
oy ~—~ 1 P,
v nZ:O |2l . 1Pl

which gives us (ﬁ) e 2(Ny) if v({1}) > 0.

n€ENg
If on the other hand we have <HP_1H> € (*(Ny), we can show §; < v with the
n neNg

help of Theorem 2.24. Therefore let ¢ > 0 and abbreviate C' := >°° —— and

n=0 || Py
6 := £. For any polynomial p € P[C] with [ |p|dv < ¢ and ||p|lsupp» < 1 holds
) Pn
p= .
; HP H A

Applying the Cauchy Schwartz inequality and Parseval’s identity we obtain
i < P, > Pa(1)
p; )

120/ (1B

Po o
2.0

1
P 2
=0~||p||3=0~/|p|2 dv<C.b6=c.
——

n=0
<lpl

|®1(p)| = |p(1)] =

2

Hence the unique representing measure of n — 1, namely 01, is absolutely continu-
€ (?(Np) if and only if

ous with respect to v. Altogether we have that
n€eNg

v({1}) > 0.

If we assume (Pn)

HPnH

neng 1O induce a polynomial hypergroup, then

0<||P?= / Zgnnk)Pde—g(nnO) 1.

[=1:1] k=0
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3.2 Specific examples

Hence, (ﬁ) ¢ (*(Np) and thus v({1}) = 0. This implies for every polynomial
"1/ neNy

hypergroup that if 1 is contained in the support of the Plancherel measure, then it
is an accumulation point.

Again there are examples of real polynomial families (Pn)neNo which are not or-
thogonal, although the unit sequence is P,-positive definite:

1 1
1= /x" doy and 1= / naz"tdr = / B,(x + 1) — B,(x) dx,
0 0

where B, denote the Bernoulli polynomials. As in the previous subsection the
second example seems to be of more interest, since there is no point xo where the
polynomials are all equal to 1.
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4 Application to Linear
Difference Equations

As in Chapter 3, we will always assume H to be a Hilbert space. In this chapter,
we will analyze linear difference equations of the form

n+1

Zan,kx(k) = Ax(n) VneN, (4.0.1)

with initial condition x(0) = zo, where z(n) € H and A € L(H) with A"z, € D(A),
ank € R for all n,k € No. We assume a,,,11 # 0 for all n € N. Equation 4.0.1
belongs to the class of linear Volterra difference equation, see [Ela05].

In the following, we attach a polynomial sequence (Pn) to (4.0.1), which is

. nENp
recursively defined by

n+1
2Py = aniPy (4.0.2)
k=0
with initial condition Py = 1. We will formally abbreviate equation (4.0.1) by
x(n* 1) = Ax(n). This notation is inspired by the theory of hypergroups, where
the convolution w is often abbreviated in the same manner. By this approach, we
have the advantage of dealing with a formally autonomous equation instead of a
time-dependent difference equation.

4.1 Representation of the Solutions

The solution of the equation z(n 4+ 1) = Ax(n) is given by z(n) = A™xy. Taking
into account that this equation is connected to the monomials P,(x) = x", there
exists an equivalent formula for the solution of the more general nonautonomous
problem (4.0.1)):
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4 Application to Linear Difference Equations

Proposition 4.1: Let A € L(H). The sequence (:c(n))neNO in H is a solution of
x(n* 1) = Az(n) with initial value x(0) = xy € H if and only if x(n) = P,(A)xg
for alln € Ny. In particular, if A"zo & D(A) for some n € Ny, then there does not
exist a solution of the initial value problem.

Proof. Define z(n) := P, (A)xo. By definition x(0) = xy. For all n > 1 holds:

n+1 n+1
> anpa(k) = anpPo(A)zg = AP, (A)zg = Ax(n).
k=0 k=0

Hence (z(n)) is a solution of z(n * 1) = Az(n).

n€Ng

Now suppose that a solution of z(n * 1) = Az(n) is given by (z(n)) The

neNy’
identity z(0) = Py(A)zy is obviously true and we have the solution identity

(N +1)= L. (Ax(N) — Z ame(n))

AN .N+1

N
1
= o (Pl(A)PN(A)xO - ; aNmPn(A)a:O)
= PN+1 (A).CL’O ]

It follows immediately:

Corollary 4.2: The solution of x(n x 1) = Ax(n) is a P,-stationary sequence, if
and only if A|H(z) is a symmetric operator.

Corollary 4.3: Let A € L(H) be a normal operator and (x(n))neNo a solution of
xz(nx1) = Azx(n). Then by the Spectral Theorem 1.5, there exists a set B C o(A)
and a measure p with

@wmwzéam

Example 4.1: Let H =C™, A € C"™™ be normal. Consider the nonautonomous

equation
n+2

2n+ 2

z(n+1)+

ot 2x(n —1) = Az(n) (4.1.1)
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4.1 Representation of the Solutions

with initial conditions x(0) = xy € C™, z(1) = Axz(1). The polynomial sequence
associated to this equation, are the Chebyshev polynomials (U")n No of second
kind. They satisfy

lim |U,(z)| = o0 for all z € C\ [—1;1].
If 0(A) € [—1;1], then there exists a solution (m(n))neNO of (4.1.1), which is un-
bounded. In particular, for normal but non-Hermitian A € C™*™, there exists an
unbounded solution of xz(n * 1) = Az(n).

Up to now, we are restricted to normal matrices. We are interested in the repre-
sentation of the solution of equations of type (4.0.1) with arbitrary A € C"*™. In
her 2006 paper [Oro06], A. Orosz analyzed the solutions of the following type of
one dimensional equations of higher order:

Q(T)f(n) =0, with QeP[C], f: N, — C, (4.1.2)

where 77 denotes the translation operator defined in Chapter 2. The author arrives
at the following theorem:

Theorem 4.4 ([Oro06]): Suppose Q € P,[C] for some n € N. Let \,..., \. be
the distinct complex roots of () and let m; be the multiplicity of \;. Then the solu-
tions of (4.1.2) form a n-dimensional linear space. The solution space is spanned

bynr—>P7(Lk)(/\j), where 1 <j<rand0<k<m;—1.

It is straightforward that the approach of [Oro06] is related to ours in the following
way:

Proposition 4.5: Suppose (x(n)) s a solution of the difference equation

neNp
TN f(n) +an 1 TV f(n) + -+ + aof(n) = 0. (4.1.3)
Then y(n) = (a:(n),?]a:(n), . ,TlN_lx(n))T € CV is a a solution of
0 1 0 0
y(nx1) = : 0 y(n). (4.1.4)
0 0 1
—ap —ai; ... —AN—_—2 —apN_1
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4 Application to Linear Difference Equations

An equation of type z(n * 1) = Az(n) can be transferred into an equation of type
(4.1.3)) if and only if A is similar to a companion matrix as in (4.1.4). Still, there
is a possibility of using the explicit representation of A. Orosz for matrices, which
are not similar to a companion matrix.

Example 4.2: Consider the equation
2 00
znxl)=10 2 0 | z(n), z(0) =z € C3.
2 1 2

——
=:A

A is not similar to a companion matrix, since the characteristic polynomial of A
does not equal its minimal polynomial, cf. [Bra64]. Its Jordan canonical form J
and its transition matrix B are given by

210 0o 0 -1
J=10 2 0 and B=|(0 1 2 ,
00 2 1 -1 0

hence A = BJB~!. The Jordan blocks of .J are similar to companion matrices
and hence J is similar to a matrix C' where the transition matrix is given by D,
ie. C =DJD

0O 1 0 1 —% 0
C = —4 4 0 and D = 2 0 0
0 0 2 0 0 1
Applying Theorem 4.4/ we receive the general solution
a-P,(2)+b-P.(2)
xz(n)=B- D' | a- PP,(2)+b- (PP, (2)
c- P,(2)
This implies
P(2)—2P)2)  PU2) 0
P,(A) = BD™! P P,(2) —2(PP,)(2) (PP, (2) 0 DB™!
0 0 Py(2)

under the additional assumption, that Pj(x) = x.

In the special case P, = T, all solutions of the equation z(n x 1) = Ax(n) are
bounded if and only if A is a diagonalizable matrix and o(A4) C [—1;1].
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4.2 Boundedness and Unboundedness

4.2 Boundedness and Unboundedness

As Example 4.1/ shows, results on real polynomial families and P,-positive definite
functions can help to show the existence of bounded or unbounded solutions. We
are now going to concentrate on this question.

Proposition 4.6: Let A € B(H) be similar to a self-adjoint operator D € B(H)
and suppose (x(n))neNO is a solution of x(n x 1) = Ax(n) with initial condition
x(0) = zg € H. Then there exists a complex bounded measure p € Mc(o(A)) with

(z(n); o) = /(A) P dyp.

Proof. By assumption, there exists an invertible S € B(H) with S7'AS = D.
Now choose P € P[C] with [[P||,4) < 1. Note that o(A) = (D) € R. We
abbreviate ¢(n) := (x(n);zo) for all n € Ny. By Theorem 2.21, we have to show
that |®,(P)| < C for a constant C' > 0 which is independent of the choice of P.
Since || P||s(py < 1, it follows with Lemma 1.7/ and the Cauchy-Schwartz inequality

ch(SPk(D)S*IxO;x())
k=0
< ISIIS~HIPD) |||l

< SIS~ llao]* = C.

|CI>4,(P)| =

Hence Theorem 2.21! gives us the existence of the required measure. [

Now follows immediately with Proposition 2.7:

Corollary 4.7: Let A € B(H) be similar to a self-adjoint bounded operator. If
o(A) C U, then every solution (m(n))neNO of x(nx1) = Az(n) is bounded.

Proof. From the proof of Proposition 2.7 follows the existence of some a > 1 with
o0(A) C D¢. Hence for all n € Ny

lz(n)]2 = (2(n * n); zo) = /

[

P dp < o?||z(0)|. =
A)
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4 Application to Linear Difference Equations

Using results from Chapter 2, we can give more criteria for the existence of bounded
and unbounded solutions.

Theorem 4.8: Let A € L(H) be a self-adjoint operator leaving D(A) invariant,
i.e. A(D(A)) C D(A) and suppose for some a > 0 holds

n+1
Z lani| < alagy| — |age]  VneN.
k=0

Ifo(A) € P ([—a;a]), then there exists an unbounded solution of x(nx1) = Ax(n).

Proof. Since the absolute sums of the linearization coefficients of x P, are bounded
by alagi| — |aoe|, the absolute sums of the linearization coefficients of PP, are
bounded by a. We abbreviate ¥ := supp ¢ \ P; *([~a;a]). Let E be the spectral
measure of A. Hence F(X) # 0 is a projection, cf. Theorem 1.5l Choose some
zo € R(E(X)), such that xy # 0 and define z(n) := P,(A)z,. By Proposition 4.1}
(x(n))neNo is a solution of xz(n * 1) = Ax(n) with initial condition x(0) = xo. The
function ¢: Ny — C defined by ¢(n) := (z(n); xo) is P,-positive definite since

(x(n); xo) = (Pa(A)zo; 20) = (Pu(A)E(E)20; 20)

= ((Puxz)(A)xo; o) = / P, dEy .4,
b
In particular, E,, ., is a representing measure of y and supp Ey.., € P ' ([a; ).
Hence ¢ is unbounded by Theorem 2.11 and by the Cauchy-Schwartz inequality
(m(n))neNO is an unbounded sequence in H. O

Theorem 2.12 gives us the following dichotomy:

Proposition 4.9: Let (P”)neNo be the real polynomial family which arises from

(4.0.2) and A € L(H) a self-adjoint operator with spectral measure E leaving D(A)
invariant, i.e. R(A) C D(A). Suppose there ezists a constant o > 1 such that

m-+n
Z!g(m,n;k)\ <a Vm,neN,

k=0

Then holds:
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4.2 Boundedness and Unboundedness

1. If zo € R(E(D®)), then the solution of x(nx1) = Axz(n) with initial condition
z(0) =z is bounded by o|zo.

2. Ifzg & R(E(D™)), then the solution of x(nx1) = Az(n) with initial condition
z(0) = x¢ is unbounded.

Proof. Suppose z(0) = g € R(E(D®)). Then
lz(n)|I* = (PR (A)zo; o) = (P xpe ) (A)zo; o)
— [ P2aBw < ol
DC!

If on the other hand z(0) = zy & R(E(D?¥)), then follows as in the proof of
Theorem 4.8

(Pn(A)xg; xo) = / P,(A) dEy z,
R
with supp Ey, », € D®. By Theorem 2.12 and the Cauchy-Schwartz inequality the

sequence (m(n))neNO is unbounded. O

Example 4.3: We consider the discrete wave equation, where the spatial Laplacian
has been discretized using central difference quotients:

with some suitable initial condition on (u;(0)), <z and (4:(0)), <+ Discretization in
time via the central difference quotients gives us the equation

u(k +1) — 2u(k) + u(k — 1) = h* Ju(k), (4.2.2)
with initial condition u(0) = ug € ¢*(Z), some step size h > 0 and the tridiagonal
operator

J: ((Z) — (*(Z), (ac(n))neZ — (z(n —1) — 2z(n) + z(n + 1))

nez’

This operator is well-defined and J € B(¢*(Z)) with o(J) = [—4;0]. The real
polynomial family which is induced by (4.2.2)) is a translation and dilation of the
Chebyshev polynomials of first kind, namely P,(z) = T,,(¥:2). In particular, we
have D = D! = [—4;0] and thus o(J) C D!. Hence for every initial condition

1o € (*(Z), the solution of (4.2.2) is bounded by ||z|| as soon as h < 1.
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Notation

N the natural numbers
Ny NuU {0}
R the real numbers
C the complex numbers
¢(Ny) space of all complex sequences on Ny, cf. p!l
¢?(Ny) | Banach space of all p-summable sequences in ¢(Ny), cf. p/l
(>(Np) | space of all bounded sequences in ¢(Ny), cf. pll
LP(Q, 1) | Banach space of all measurable, p-p-integrable functions
on Q) CR,cf p4
L>(Q, u) | Banach space of all measurable bounded functions
on ) CR, cf. p4
PK] space of all polynomials with coefficients in the field K
P,.[K] space of all polynomials of exact degree n € Ny with coefficients
in the field K
(H, (;-)) | Hilbert space with scalar product
H(zx) subspace of H generated by a sequence x = (x”)nGNo’ cf. pl50
L(X) densely defined linear operators on a space X, cf. pl6
B(X) bounded linear operators on a space X, cf. pl6
M(Q) | the signed bounded Borel measures on 2 C R, cf. p/2
MT(Q) | cone of positive bounded Borel measures on 2 C R, cf. p.2
Mc(2) | the complex Borel measures on 2 C C, cf. p/3
D(A) dense domain of a linear operator A € L(H), cf. pl6
R(A) | range of a linear operator A € L(H), cf. pl6
D~ set where a real polynomial family is bounded by a > 0, cf. p.24
D> set where a real polynomial family is bounded, cf. p.24
D¢ D*NR, cf. pl24
D D>*NR, cf. pl24
Ug interior of D¢, cf. p.24
U union of all U, cf. p.24
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Notation

P,(L“’ﬁ ) Jacobi polynomials depending on the parameters o, 3 > —1, cf. p/10
T, Chebyshev polynomials of first kind, cf. p/l11
U, Chebyshev polynomials of second kind, cf. p.56

g(m,n; k) | linearization coefficients of the product P, P,, cf. p/I7

D, linear functional, cf. p.18
7, translation operator, cf. p/17

plv i and v are mutually singular , cf. p/4

<< v | pis absolutely continuous w.r.t. v, cf. p/4
% representing measure of the sequence ¢, cf. p.20
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