Poincare Journal of Analysis €& Applications ENW
Vol. 2, No. 1 (2015), 1-28 O GaRy ==
©Poincare Publishers

DOI: 10.46753/pjaa.2015.v02i01.001

(Review Article)

APPLICATIONS OF HAHN-BANACH PRINCIPLE TO THE
MOMENT PROBLEM

Octav Olteanu

Date of Receiving : 14, 11. 2014
Date of Acceptance : 14. 02. 2015

Abstract. The first aim of this review paper is to show how Hahn-Banach
type results can be applied in several aspects related to the multidimensional
real moment problem. Here the main tools are constrained extension theorems
for linear functionals or operators. An application using suitable L!-polynomial
approximation on unbounded subsets is also discussed. One uses approximation
by sums of tensor products of positive polynomials in each separate variable. This
way, one solves the difficulty created by the fact that there are positive polynomials,
which are not writable as sums of squares in several dimensions. One characterizes
the existence of a solution in terms of computable quadratic forms, similarly to the
one-dimensional case. This is the second aim of the paper. The third aim consists
in proving applications related to the connection of the moment problem with the
extreme ”points” and some inverse problems, similar to those solved in the literature
by some other methods. Remarks on the multiplicative solutions of some Markov
moment problems are recalled in the end of this work.

1. Introduction

The first part of this paper recalls some results on the extension of linear operators,
usually applied in solving moment problems. The main tools are constrained extension
theorems for linear functionals or operators. The upper constraint measures the
continuity and the norm of the solution. The lower constraint is usually the positivity
of the solution on the positive cone of the domain - space. Possible representation by
means of a positive scalar or vector measure works for such a solution. Applications
to the moment problem are deduced in Section 4. This is the first aim of the paper.
On the other hand, we point out the importance of approximation methods in several
dimensions, due to the fact that the "form” of positive polynomials on simple unbounded
subsets is unknown. Polynomial decomposition and approximation in studying the
existence and uniqueness of the solutions of some moment problems have been studied
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in (1] - [5], [7], [8], [11]-[15], [18]-[24], [26]. Finding explicit form of positive polynomials
on a semi-algebraic set is important in itself, and especially in the moment problem. For
the moment problem and representation of positive polynomials on a multidimensional
compact set see [4], [23], [26]. In [4], geometric functional analysis results are applied.
Namely, Krein-Milman and Hahn-Banach theorem in finite dimensional spaces are the
main tools. Firstly, one discuss the existence of the solution of the moment problem, from
which one deduces the decomposition of positive polynomials on a compact subset. The
case of non-semi-algebraic compacts is treated as well. Similar results are obtained in
[26], partially by using a different proof (moment problem and semi-algebraic geometry),
only for semi-algebraic compacts. In order to obtain the decomposition of any positive
polynomial on the corresponding compact, a Hahn-Banach separation theorem for
convex sets is used in the end. In [23], the author uses the results from [4], [26],
also applying algebraic and functional analysis methods. In particular, one obtains
new decomposition of special positive polynomials on semi-algebraic compacts. In order
to solve the moment problem on some unbounded multidimensional sets, an idea is to
approximate nonnegative continuous compactly supported functions of several variables,
in L'- norm, (on a closed unbounded subset), by means of sums of tensor products
of positive polynomials in each separate variable. The analytic expression for such
polynomials as sums of squares is well - known cf. [1]. Thus, the difficulty created
by the existence of positive polynomials in several variables, which are not writable by
means of sums of squares, is treated in Section 3. These facts lead to a characterization
of the existence of the solution of the multidimensional moment problem in terms of
computable quadratic forms, partially similar to the one-dimensional case. This is the
second aim of this work. A similar approximation result used in solving the complex
moment problem appears in [13]. The proofs in the real case are very different with
respect to those from [13]. Applications of the notion of an extreme "point”, inverse
problems, truncated moment problems and multiplicative solutions are the other aims
of the paper. The background of this work is contained in [1], [6], [10], [16]-[18], [25].
The uniqueness of the solution has been discussed in [1]-[3], [5], [7], [28]. In [28], a
probabilistic approach of this subject is pointed out. The Hahn - Banach principle
and its generalizations, as well as operators in order structure setting [5], [6], [16]-
[18], represent a common characteristic of this work. All the theorems on the moment
problem which are proved in this work are using extension - type results for linear
operators or separation results. The paper is organized as follows. Section 2 contains the
main extension results on linear operators, applied along this work. Section 3 contains
solutions for some multidimensional moment problems. Polynomial approximation on
unbounded subsets and their applications are discussed and applied. Sometimes, we have
considered two dimensional moment problems in order to simplify the notations and to
fix the ideas. However, the method can be adapted to work in arbitrary several variables.
Most of the results in Section 4 are applications of generalizations of Hahn-Banach
theorems to operator-valued moment problems. Section 5 is devoted to the relationship
between the truncated moment problem and the full moment problem (see also [27]).
It contains also applications of extreme "points” and an inverse problem similar to that
discussed in [8]. In section 6 (the last one), some remarks on multiplicative solutions
[21] are briefly mentioned.
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2. Hahn-Banach type results and their generalizations

Given a closed subset A of R™ and (yj)jeZQ a sequence of real numbers, the A-
moment problem asks whether this sequence can be realized as the moment sequence of
some positive Borel measure p on A. One defines the linear form L on the subspace of
polynomials, such that the moment conditions

L(gj) =y;, @it tn) =t tir, 5= (j1,....0n) €Z (2.1)
be accomplished. In other words, the question is to characterize those linear forms

L : R[ty,...,t,] — R for which there exists a positive Borel measure g on A whose
moments exist and satisfy

/Af(t)du —L(f), VfER[Mh,... b] (2.2)

If such a representing measure does exist, we say that the A - moment problem is solvable
for L. A characterizations of the linear forms for which the A - moment problem is
solvable is given by the following classical result.

Theorem 2.1 (Haviland [9]). . The A - moment problem is solvable for L if and only
if L(p) > 0 for every polynomial p which is nonnegative on A.

The following results will be also used along this work. For the next result, we give
a short proof.

Theorem 2.2 (see [5-6]). . Let X be an ordered vector space, Xy its positive cone,
and Xo a vector subspace such that X = Xog — X4. Let'Y be an order complete vector
lattice. If fo : Xo = Y is linear and positive, then there exists a linear positive extension

f: X =Y of the operator f.

Proof. The relation X = Xy — X is equivalent to X = Xy + X, using multiplication
by (-1). If x € X, p1 € Xo, p1 < x, p2 € Xo, p2 > x, then fy(p2) > fo(pr). This
remark allows introducing the following operators:

T(x) = inf{fo(p2):p2 € Xo,p2 > x},

U(z) = sup{fo(p1);p1 € Xo,p1 <z}, v € X.

Then T is sublinear, ¥ is supra-linear (—¥ is sublinear) and ¥ < T on X. By the
Hahn-Banach theorem, there exists a linear operator f, such that ¥ < f < T on X.
Observe that T'|x, = ¥|x, = fo, so that f is actually an extension of fy. On the other
hand, ¥ is nonnegative on X, by its definition. The conclusion is: f|x, > ¥|x, >0,
so that f is positive. This concludes the proof. O

Theorem 2.2 is sometimes called lemma of the majorizing subspace.

Remark 2.3. In the particular case Y = R, the Hahn-Banach theorem invoked in the
proof of Theorem 2.2 is a separation theorem for two disjoint convex sets.

Remark 2.4. Following [5, p. 4-6], it seems that Theorem 2.1 can be deduced from
Theorem 2.2, via the properties of the subspace of polynomials on a closed subset.

Using more general extension-type results for linear operators, with two constraints
[16-17], one can prove the following characterizations of the existence of the solutions of
some abstract moment problems [18].
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Theorem 2.5. Let X be an ordered vector space, Y an order complete vector lattice,
{z;}jer € X, {yj}jes CY given families and Fy,F> € L(X,Y) two linear operators.
The following statements are equivalent:

(a) there is a linear operator F € L(X,Y) such that
Fi(z) < F(z) < Fa(x) Ve e Xy, Fz;) =y; Vjie J;
(b) for any finite subset Jo C J and any {\;};cj, C R we have:

DN =t =, n, e € Xy | = Y Ny < Fa(ts) — Fi(th).

Jj€Jo Jj€Jo

Theorem 2.6. Let X,Y be as in Theorem 2.5, p : X — Y be a convex operator,
{z;}ies C X, {y;}jes CY given families. The following statements are equivalent:

(a) there exists a linear positive operator F : X —'Y such that
F(z;) =y; Vj € J, F(z) < p(x) Vz € X;
(b) for any finite subset Jo C J and any {\;};jcs, C R we have:

>Nz <w= Y Ny < pla).

J€Jo Jj€Jo

3. Polynomial approximation and the Markov moment problem

In this section, we follow some general ideas in [22]. Most of the results of this section
involve polynomial approximation. For the next result we need the following lemma [15],
[22].

Lemma 3.1. Let A C R" be a closed unbounded subset and v a positive reqular M —
determinate Borel measure [25] on A, with finite moments of all orders. Then for any
non-negative continuous vanishing at infinity function ¢ € (Co(A))4+, there is a sequence
(Pm)m of polynomials on A, py >0, pm — ¢ in LL(A). We have

lim/pmdz/:/z/)dy,
A A

the cone Py of positive polynomials is dense in (LL(A))y and P is dense in LL(A).

Recall that a determinate (M-determinate) measure is uniquely determinate by its
moments, or, equivalently, by its values on polynomials. Notice that the proof of Lemma
3.1 is using both theorems 2.1 and 2.2. The following statement holds for any closed
unbounded subset A C R™, hence does not depend on the form of positive polynomials
on A.

Theorem 3.2. Let A be a closed unbounded subset of R™, Y an order complete Banach

lattice, (yj)jezi a given sequence, v a positive reqular determinate Borel measure on A,

with finite moments of all orders. Let F» € B(LL(A),Y) be a linear positive bounded

operator from L1(A) into Y. The following statements are equivalent:

(a) there exists a linear operator F € B(LL(A),Y) such that F(p;) = y;, j € 2%, F
is between 0 and Fy on the positive cone of LL(A), and ||F|| < ||F||, where ¢;,
j €LY, are defined in (2.1);
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(b) for any finite subset Jy C Z7 and any{a;}jes, C R, we have
D ajp; >0 on A= 0< > ay; <Y aFa(py).
j€Jo Jj€Jo Jj€Jo

Proof. Let Fy be the linear operator defined on the subspace of polynomials, such that
the moment conditions similar to those from (2.1) to be accomplished, where Fy stands
for L. Then condition (b) says that for any polynomial p which is nonnegative on A, we
have

0 < Fo(p) < Fa(p) (3.1)

Hence the implication (a) = (b) is obvious. In order to prove the converse, one
applies lemma 3.1. Let % be a continuous nonnegative compactly supported function
on A, and (py,)m a sequence of polynomials given by Lemma 3.1. Then all polynomials
DPm, M € Z are nonnegative on A, so that they verify (3.1). On the other hand, there
exists a linear positive extension F' of Fy to the space of all functions in L.(A) whose
absolute values are dominated by a polynomial. This space contains the subspace of
continuous compactly supported functions. Observe also that for any linear positive
continuous functional y* on Y, y* o F' can be represented by means of a positive Borel
measure on A, for which Fatou lemma works. Using (3.1), one deduces

y*(F(¢)) < liminf y* (F(pm)) < limy* (Fa(pm)) = y* (F2(¢)) (3.2)

Assume that F5(v)) — F(v) ¢ Y. Using a separation argument, it should exist a linear
positive continuous functional y* on Y, such that y*(F2(¢) — F(v)) < 0, that is

Y (F2(v) <y (F()).
This contradicts (3.2), so that we must have
0<F(¥) < Fa(¥), VY e (Ce(4))+.
If ¢ is an arbitrary continuous compactly supported function, then
[F(p)| < F(lgl) < Fa(lel).
Since the norm on Y is solid, the last inequalities imply
IE@)I < [IF2(leDll < [1E2]] - llell, Ve € Ce(A).

Hence ||F|| is dominated by ||Fy|| on a dense subspace of LL1(A). Now the bounded
positive linear operator F', having the norm-property mentioned above, has a unique

extension to the whole space L1 (A), preserving its properties. This concludes the proof.
O
Next we give the "scalar version” of Theorem 3.2.

Theorem 3.3. Let A,v be as in Lemma 3.1, and (yj>1621 a multi-sequence of real
numbers. The following statements are equivalent:

(a) there exists h € LL(A), 0 < h <1 on A, such that/ wj-hdv=1y;, j €Z;
A
(b) for any finite subset Jo C Z7, and any {a;}jcs, C R, we have

ZangjZOonAéOgZajngzaj/@jdy.
A

Jj€Jo Jj€Jo Jj€Jo
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Note that for particular sets A, for which the form of positive polynomials on A
in terms of sums of squares is known, one can give a characterization in terms of
"computable’ quadratic forms or mappings. For example, if n = 1, A = [0,00), using
the form of positive polynomials on [0, c0) [1], one obtains:

Theorem 3.4. Let v be as in Lemma 8.1, on [0,00),Y, (y;)jez, , F> be as in Theorem
3.2. The following statements are equivalent:

(a) there exists a linear operator F € B(LL([0,00)),Y) such that F(¢;) = y;, j € Z4,
F is between 0 and Fy on the positive cone of LL([0,00)), and ||F|| < ||F2||, where
©j, J € Ly are defined in (2.1) forn =1;

(b) for any finite subset Jo C Z4, and any {\;}jes, C R, we have

0< Z AidjYitjrk < Z By (pivitr)s Kk e€{0,1}.
1,j€Jo 1,5€Jo

Our next goal is to give similar statements to that of Theorem 3.4 in several
dimensions, where the form of positive polynomials on R", R in terms of sums of
squares is unknown. We will prove the results for the two-dimensional case, although
the method partially works in arbitrary several dimensions. In order to do this, we need
the following approximation result.

Lemma 3.5. The subset of sums of tensor products p1 ® pa of positive polynomials in
separate variables t1,ts is dense in (C.(R xR))4, the cone of all nonnegative continuous
compactly supported functions on R? for any measure v = vy X vy, where vj, j=1,2 are
positive reqular M -determinate Borel measures on R, with finite moments of all natural
orders.

Proof. If K is the support of a function ¢ € C.(R?), ¢ > 0, then
K C Kl X KQ, Kj :ij(K), j: ].,2

Consider a rectangle Re containing the above Cartesian product of compacts and apply
approximation of 1 on the rectangle by corresponding Bernstein polynomials of two
variables, by Luzin’s theorem. Next, approximate this continuous function on the
rectangle by the corresponding Bernstein polynomials in two variables. Each term of
such a polynomial is a tensor product p; ® ps, of positive polynomials in each variable.
Extend each p; such that it vanishes outside pr;(R2), applying then Luzin’s theorem
once more, this time in one variable, j = 1,2. This procedure does not change the
values of p; on K, j = 1,2. One obtains approximation by sums of tensor products of
positive continuous compactly supported functions, in each variable. The approximating
process holds in L' norm and uniformly on K. Now application of lemma 3.1 to n = 1,
A = R, leads to approximation of each such function in each separate variable by a
dominating (positive) polynomial, in the space L} (R) respectively in L} (R). The
conclusion follows. O

Theorem 3.6. Let v = v X vy be a product measure on R2, where v, k=1,2 are o—
finite regular positive M -determinate Borel measures with finite moments of all natural
orders on R. Let (y(jvk))(j7k)€23_ be a sequence in Y, Fy : X = LL(R?) = Y a linear
positive bounded operator. The following statements are equivalent:
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(a) there exists a unique linear bounded operator F' € B(X,Y') such that
F(ojk) = Yy ety ta) = 185, V(j, k) € 72,
0< F¥) < Fa(¥), ¥ e Xy, [[F]] < [[F2]];

(b) for any finite subset Jo € N2, and any {1} ke, C R the following implication
holds:

Z agmPir (tt2) >0V (t,t) € R* = Z QG YGE € Y
(j,k)EJ(] (j,k‘)GJ{)
for any finite subsets Jy,Jo C Zy and all

{aj}j€J1 CR, {bm}mEJz CR,

one has:
E a;a; E binbny(itjman) < E a;a; g binbrn Fo (@it jm+n)
i,7€J1 m,n€Ja i,j€J1 m,n€Ja

Proof. The implication (a) = (b) is almost obvious. In order to prove the converse, one
uses the density of sums of tensor products of positive polynomials in each one separate
variable in the positive cone of C.(R?) (lemma 3.5). Using also the analytic expression
of positive polynomials on R [1], one observes that (b) says that the linear operator
verifying the moment conditions is positive on the cone of non-negative polynomials
on R? and dominated by F, on the cone generated by tensor products of positive
polynomials in separate variables ¢t; € R, respectively to € R. In particular, this linear
operator has a positive extension F' to the space of all integrable functions dominated
in absolute value by a polynomial, on R? (theorem 2.2). This space contains the
space of continuous compactly supported functions. Let ¥ be a nonnegative continuous
compactly supported function. By the preceding lemma 3.5., one approximates ¥ on a
rectangle containing pri(support t) X pro(support ¢) by means of Luzin’s theorem and
the corresponding Bernstein polynomials in two variables. Then one approximates 1 by
sums of tensor products of positive polynomials in each separate variables:

k(m)

Z Pm,1,j @ Pm,2,j = ¥, m — 00,

j=0
in the space LL(R x R) (lemma 3.5). Using (b) and applying Fatou’s lemma [25], for
any linear positive (continuous) functional y* on Y one obtains:

0 <y"(F(¢)) < liminf(y” o F) Z Pm1j @ Pm2j | <
=0
k(m)
lim(y™ o F) Z Pm.1,j @ Pm2j | =y (Fa(v)), (3.3)
=0

Y € (Ce(R?))4, Vy* € Y],
Assume that

Fy() = F(¢) ¢ Y5 .
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Using a separation theorem, it should exist a positive linear continuous functional
y* € Y such that

y (Fa(¢) — F(¢)) <0,

that is y*(F2(¢)) < y*(F(¢)). This relation contradicts (3.3). The conclusion is that
we must have

F(Y) < F(Y), e (C(RxR)),.

Then for arbitrary g € C.(R x R) one writes

[F(9) < Fa(lgl) = [IF ()l < [1E2[] - [lgl]s-

The conclusion is that the operator F' is positive and continuous, of norm dominated
by F», on a dense subspace of LL(R?). It has a unique linear extension preserving its
properties. This concludes the proof. O

Let

X = {z: R? = R; x continuous,
dp € P s.t. |x(ty, ta)] < p(ty,t2) V(t1,t2) € R?},
X2 = {LC S X;{E(tl,tg) = {E(Zl:th:l:tg), (tl,tg) S R2},

where P is the vector space of all polynomial functions on R2. If H is a Hilbert space and
Ay, As € A(H) are two bounded positive commuting selfadjoint operators, one defines

Y = Yl(A17A2) = {T € A(H),TA] = AjT, j= 1,2},

Y ={U € Yy;TU = UT VT € Y1}

Then Y endowed with the usual order relation on selfadjoint operators is an order-
complete Banach lattice [6], [12] and a commutative Banach algebra.

Theorem 3.7. (see [15], [20]). Let {B(2m,2n)}(m,n)eZi C Y(A41,A43) be a given
sequence. The following statements are equivalent:

(a) there exists F € L(X,Y) such that

F(2(2m,20)) = B(am,2n), (m,n) € L, F(zgy) =0, V(k,1) € (Z1)*\ (2Z4)*,

0 S F(SCQ) S / xz(tl,tQ)dEAldEAQ VIQ S (X2)+ y
S(Al)XS(Az)

F(p)| < / (p(tr, t2)|dE A, dE, Yo € Xo;
S(A1)xS(A2)



Applications of Hahn-Banach principle to the moment problem 9

(b) for all Jy,Jo C Zy finite subsets and V{a;;j € J1}, V{bm;m € Jo} C R, we have

0< Z Z @i@jbmbn B(2iy2j,2m+2n) < Z Z ai;bmbn AT AZH

i,j€J1 m,nEJy i,j€J1 m,nEJsy

2042j42 42m+2n
0< E g a;05bmbn B(2i12542 2m+2n) < E E a;a;bmby Al A5
i,j€J1 mn€Ja i,j€J1 m,n€Jz

20425 42m+2n+2
0< E g a;0jbmbn B(2i125 2m42n+2) < E E ;@b b, AT AT
i,j€J1 m,n€Ja i,j€J1 m,ne€Jz

0< Z Z 4i0;bmbn B(2i 42542 2m+2n42) <
i,j€J1 m,neJs
ST bt
i,j€J1 m,n€Ja
The next goal is to state a result on the existence of the solution of the Markov
moment problem on a semi-algebraic compact K. Let
K={teR%r;j(t)>0,j=1,...,m}, ri,...,"m € R[t1,...,t,], (3.4)

and assume that K is compact. Such a compact subset is called a semi-algebraic
compact. Let Z denote the set of all finite sums of elements p? and p2rj,,... 3T
where p € R[t1,...,t,]) and j1,...,754 € {1,...,m}. Notice that Z is a convex cone in
R[t1,...,t,] and is closed under multiplication of polynomials.

We recall the real variant of the main result on the moment problem of [26]. Using

geometric variant of Hahn-Banach principle, the form of the positive polynomials on K
is deduced in [26] (Corollary 3.9 from below; see also [4], [23], [18]).

Theorem 3.8. (/26]). For a multi-sequence (y)jczn of real numbers, the following
statements are equivalent
(a) there exists a positive liner form F on X = C(K) such that the moment conditions
Flpj) =vy;, JeZl
are accomplished (where ¢; are the basic polynomials defined in (2.1));
(b) for any finite subset Jo C Z} any {\;;j € Jo} C R and any

P(t) =i, (8) i, (8) = Y awt®, {in, .. igy C{1,...,m}, (3.5)
keF

(where is, #is, for sy # so, and F' C 7% is a finite subset), we have
0< Z AidjYitrg, 0< Z Aidj <Z akyi+j+k>
i,7€Jo i,j€Jo kel
Corollary 3.9. If a polynomial function p is positive on K, then p € Z

Using the form of positive polynomials on semi-algebraic compacts given by Corollary
3.9, we prove the following applications to the Markov moment problem for operators
[14]. Let Y be an order-complete vector lattice endowed with a linear topology such
that the positive cone Y, is closed and normal. Let Fy € Ly (C(K),Y) be a linear
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positive operator (note that any such operator is also bounded). Finally, let (y]-)jgm
be a sequence in Y.

Theorem 3.10 (Theorem 2.2 [14]). . The following statements are equivalent
(a) there exists a linear bounded operator F € B(C(K),Y) such that

F(pj) =vyj, J €LY, 0< F(p) < Fap), Vee (C(K))y

(b) for any finite subset Jo C Z7, any {\;;j € Jo} C R, and any polynomial p, given
by (3.5), we have

0< Z )\¢>\jyi+j < Z >\i>\jF2(90i+j)’

i,j€Jo i,j€Jo
0< D AN (Z akyi-i-j-'rk) <D AN (Z OékF2(<Pi+j+k)> :
i,j€Jo keF i,7€Jo keF

Notice that any compact K; in R™ can be imbedded in a semi-algebraic compact K.
One deduces the following corollary.

Corollary 3.11. (see [14]). Let Ky be an arbitrary compact subset of R™, and K a
semi-algebraic compact such that K1 C K C R™. Let v be a positive Borel regular
measure on Ky and (yj)jezz; a sequence of real numbers. The following statements are
equivalent

(a) there exists a Borel function h on K, such that
0 <h(t)<1la.e. in Ky, / (pj-h)(t)dv =y;, j € ZT;
Ky

(b) if K is given by (3.4), with the above notations, we have

0< Z AidjYivs < Z /\i)\j/

Pitj(t)dv,
i,5€Jo i,5€Jo K

0< Z Aidj (Z akyi+j+k> < Z Aidj (Z ak/K <Pi+j+k(t)dl/> .

1,j€Jo keF i,5€Jo keF

Next we consider the "non-compact case”, which can be solved by solving ”countable

many compact cases”. Let S be a Borel subset in R™ such that S = U K,,, where

meZ
K,, C R™ is a compact subset Vm € Z. Assume that a positive regular Borel measure

v on S is given, such that
V(Kml ﬂsz) =0 if my # ms.

Theorem 3.12 (Theorem 2.4 [14]). . Let {y;;j € Z} € R\ {0}. The following
statements are equivalent

(a) there exists a Borel function h on S such that

/tjh(t)dl/:yj, JEZL, 0<h(t) <1 —a.e.in S;
s
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(b) for any m € Z there exists a Borel function h,, on K., and €, € R such that
/ I o () duyy, = EmyYj, JEZLY, meL, Z Em = 1,
K‘m

meZ

where vy, (B) := v(B) for any Borel subset B C K,,,, m € Z.

4. Extension of linear operators and the moment problem

Here we recall some results in [19], where the reader can find related references
comments on the original sources. In the next theorem X will be the space of all
absolutely convergent power series

0(2) =Y a2, 2| <b, Xy ={p € X;0; ERL Vj € Zy}
j=0

One assumes that the elements of the space X are continuous in the closed disc {|z| < b}.
We denote ¢;(z) = 27, |2| < b, j € Z;. Let H be a complex Hilbert space, Uy a
selfadjoint operator acting on H, and Y = Y (Uj) the order complete vector lattice and
commutative Banach algebra of selfadjoint operators defined in [6]: if Uy is a selfadjoint
operator from H into H,

V) =Yy (Up) = {T € A(H); UyT = TUy},
Y ={T € V1;TU = UT,VU € Y1 }. (4.1)

Theorem 4.1. Let X,H,Uy,Y,¢; be as above. Assume that b > 1 and let A € Y,
||A]| <b. Let e >0 and {Bj}jez, CY. The following statements are equivalent:

(a) there exists a linear operator F applying X into Y such that
F(p;) = BjVj € Ly, p(A) —e-o(I) < F(p) < p(A) +e-o(I) Vp € X,
IE@)I < llell+e-le@)l, »eX;
(b) we have
Al —e I<B;j <A +e-1I, jEZ,.
Proof. (a) = (b) is obvious, since from (a) we derive
Bj = F(¢j) € [pj(A) —e-0;(I),p;(A) +e-p;(I)]=[AT —e-I,A +¢-1], j € Zy.
(b) = (a). One applies theorem 2.3 to x; = ¢; € X, j € N. We have:
ZA;‘%‘ =t — Y1 = Z ajpj — Z bjpj, aj,b; > 0=
JEF JEZ JEZ 4
—(aj+bj)§—bj S)\jgaj Saj—l—bj:|)\j\ Saj-i-bj, ]EF:>
NjBj < NA +e- NI, VjeFT, \;Bj < A —e-\I,VjeF,
Ft={jeF;\; >0}, F-={jeF\ <0}

The preceding relations yield
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Z/\ijSZ)\jAj—FE' Z/\] 'I—FZ/\jAj—&'( )\j 1=
JEF~

jEF JEFT jeEFT jeEF—

SONA e [ DTN T =a(A) =i (A) ¢ Z)\ﬂ) 1<

JEF JEF JEF

Ua(A) = vr(A) +e- [ D NI T <a(A) — i (A) +e- (aj+b;) |- 1=
JELy JEL4

Zaj I — |1(a) —€- ij | = Fy(2) — Fi(yr).

JEN JEN
Theorem 2.5 implies the existence of a linear operator with respect to the real field
FeLX)Y), i <F<F, on Xi, Flpj)=B;Vj€Z;.
One obtains
[F()| < [Flop)l + [F(e-)l S pi(A) +e- o (I) + 9 (A) +e-0-(I) =
le(A)| +ele(D] < el - I+ [eD)]- I = [[F(e)]l < llell +ele(1)], Vo € X.

This concludes the proof. [l
In the next theorems, the notion of a resolvent appears naturally during the proofs.

Theorem 4.2. Letb>1,X,Y,{p;}; be as above. Let
AeY, S(A) C(0,b), {Bj}jez, CY, e>0.

Assume that
0<B; <A +¢e-1 jelZy
Then there exists a linear positive operator F' € L (X,Y), such that

F(ep) = By, ¥i € Za, [F@ <llell - [(T =41 ) e 2T | =
b b
F|l < .
e =S
Proof. The following implications hold
llelloo

DA <e= ) ajpj =X <a; <oy < U jEF =
JEF je€zZy
SNB <Y N e D<ol | Y vTA v | Y 07T T =
JEF JEFL JEL 4 JELy

llel] - [(I—b‘lA)‘1+€' bfl ] =p(p), p€X.

Note that in the preceding relations the Cauchy inequalities for the function ¢ were
used. Application of Theorem 2.6 leads to the existence of a linear positive operator
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F from X into Y satisfying the moment conditions, such that F' < p on X. Now the
conclusion follows easily, by using the monotony of the norm on Y

—1 40— Al [14]12 b
Fl|<||[(I-b"tA)! —— <1 H— — ... — =
IR < =57 ) e o <14 ol g T e 2

= b +e b

b—||A]] b—1"
The proof is complete. O
Similar results are valid for the multidimensional moment problem. Let Xj; be the

space of analytic functions ¢ in the polydisc T, = H{|zk\ < prt, 2= (p1y--vyPn)
k=1
Whence
(21, 0y 2n) = Z cjzj = Z cjz{l oz
JEz jezr
G=0endn) 2l S piy G=1,00m5 @j(z1,. . 20) = 21" 2.
The order relation on X is defined by the positive cone
Xi ={p€ X;Rec; >0,Imc; > 0}.
Consider an arbitrary real or complex Hilbert space H, A1,..., A, € A(H) commuting
selfadjoint operators (A;4; = A;A;,4,j =1,...,n). We introduce the usual spaces:
Y1 = {U S A(H),UA] :AjU, j = ].,...,TL},
Y={UeY;UV=VUVV €Y1}, (4.2)
Y, ={U e€Y;{U(h),h) >0, Vh € H}.
Theorem 4.3. With the above notations, assume that
p.]>‘|AJ||’ j:17""n7
and let {Bj; J € Zt } C Y. Consider the following statements:
(a) there exists an R - linear positive continuous operator F : X; — Y such that
. s _ - P
Fla;) = By, j € T F(9) < llglloo [] ol =407 I1FII < [] 2
k=1 i Pr — |1 Ax]
(b) we have
0< By <A}...Al», VjeZm;
(¢) we have
0<B; <[] ot (ol — An)",
k=1
41

n
P . : : n
= 1 ™ :

Then (b) = (a) = (c).
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Proof. (b) = (a) Let F' C Z be a finite subset, and {\;}jer C R be such that
D Npi<e= > cip;.
jEF JEZY
Then the order relation on X and Cauchy’s inequalities yield
||s0\|oo

jn7
1 e P

Aj SRecj <g| < J="0sdn)

Using the hypothesis (b) and the above relations, one obtains

Z)\ij < Z )\ij < Z )\jAjil AZL" <

jeEF jEFT jEFT
A]_ jl A jn
< l¢lloo Z() () -
jELT P Pn

(2 2)) - (2 @) -

J1E€Z4 Jn€ZLy

ANt AN\
el (1-22) o (1-22) =
P1 Pn

= ll¢lloo [T or(oeT — Ax) ™" = (), ¢ € X.
k=1

Application of Theorem 2.6 leads to the existence of an R - linear positive operator
F applying X into Y such that

F(p;) = Bj, j€Z, F(p) <ple) =p(—¢), Vo € X = |F(p)| < plp), v € X.

Using the monotony of the norm on Y, we deduce

1P (o |\<||@\|OOH (z—)_l
<ol | 3 (”A”) Ly ('Anli)ﬁ _

J1E€EZy4 In€ZLy4
=~
k
= |l ——, VpeX.
= kl;[l pr = || Ar]l

Thus the implication (b) = (a) is proved.
(a) = (c) The hypothesis on positivity of the solution F' and of functions ¢; yield

B; *F(QDJ)<H90J||OOHP16 prl — Ag)” H et (T — Ay) L
k=1 k=1
n Pk n p]k+1
B = 1Pl < Nl TT ot =TT P 7= o) € 25
k= 1 k= 1
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The proof is complete. O

Applying the Theorem 4.3 to the real Hilbert space H = L2,([0,7/2]), n = 2, A,
k = 1,2 being the multiplication operators with the functions hq(t) = sint, ho(t) = cost,
one obtains

Corollary 4.4. Let {B;;j € Z2} CY =Y (A1, As), p> 1, p1 = po = p. Consider the
following statements:

(a) there exists F € L (X,Y) such that

F(pj) = By, j € 73, / F(p)(h)(t) - h(t)dt <

IsOIIpQ/Oﬂ/2 T P at, whe 13, ([0.5])

sint)(p — cost)

(b) we have
/2 /2 ] )
0< / B;(h)(t) - h(t)dt < / sind! ¢ - cos’ t - h%(t)dt, Vh € H,
0 0

V] = (j17j2) € Z?‘r
(¢) we have

/2 ) ] /2 hQ ¢
0= /0 B(j11j2)(h)(t) -h(t)dt < /7]1+]2+2/0 (n— Sint)Ep) cost)

dt, Vh € H.

Then (b) = (a) = (c).

Our next goal is to consider some Markov moment problems in terms of nonnegative
sequences with respect to an interval. We recall this well-known notion.

Definition 4.5. A sequence (un)22, in an ordered vector space Y is said to be
nonnegative with respect to the interval I C R if for any n € Z,, we have

X+Mt+ ...+ A" >0VEel = Mug+Mur +...+F X u, >0inY

It is clear that that for compact intervals and for Y = R, this condition is necessary
and sufficient for the existence of a unique positive solution of the moment problem
associated to the moments y; = u; € R, j € Zy. The continuity with respect to the
sup-norm is also obvious. But no information concerning dominating L' - norm for
the solution holds. Such information would be useful for integral representation of the
extension of the solution to the space L(I) (see the next results). Let z;(t) = 7, j € N,
telcCR.

Theorem 4.6. Let b € (0,00). Consider the following statements:
(a) there exists a unique h € L>°([0,b]) such that
b
0<h(t) <lae. / th(t)dt =y, Vj€Zy;
0

(b) the sequence
(1,90,2Y1, -, NYn—1,...) is nonnegative with respect to [0,b].
Then (b) = (a).
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Proof. We have:

ZA]T] = SDQ(T) - 901(7—)7 ©P1, P2 € X+7 X = Ll([07b]) =
7=0

t2 tn+1 b
Aot + Ao+ A S/ @a(7)dT = F3(2) — Fi(e1), (F1 = 0),

2 n+1 0

’ t2 ¢+l

e 0,b dr — Mot — = — ... =\, >0Vt el0,b
V€[Oa]¢/09027 ot =5 n+1_OV€[O]:>
/b (P — Aoy — M 22—\, E DU
0§02 0Yo0 12 n n+1 =

=Y Nyj < Fa(p2) — Fi(g).
j=0
Application of Theorem 2.5, (b) = (a) leads to the existence of a linear functional F' on
X = L'([0,b]) such that

b
Fa;) =3 § € 2 0= Fil9) < F(o) < Falp) = [ odt, Yo € X,
Using the representation of a linear positive functional on L' there exists
b
he L=(0.8). 0< b, Flg)= [ ot Yo € L}(0.0).
0

From the last equality written for ¢ = xp, B C [0,b] being a Borel subset, we infer (via
measure theory) that h <1 a.e. On the other hand, we have

b
/ Fh(t)dt = Fla;) = y;, Vi € Zy.
0

The proof is complete. O

The case when the subset A from Theorem 1 [16] is distanced with respect to the
subspace S while the restriction involving B is missing, has a nice geometric meaning
and leads to nice results concerning the extension of linear functionals and operators.
If V is a convex neighborhood of the origin in a locally convex space, we denote by py
the gauge attached to V. This section is based on some results of [11].

Theorem 4.7 (Theorem 5 [17], p. 969). . Let X be a locally convex space, Y an order
complete vector lattice with strong order unit ug and S C X a vector subspace. Let
A C X be a convex subset with the following qualities:

(i) there exists a neighborhood V of the origin such that (S+V)NA=® (A and S
are distanced);

(i) A is bounded.
Then for any equicontinuous family of linear operators {f;};c; C L(S,Y) and for
any § € Y4 \ {0} there exists an equicontinuous family {F;}je; C L(X,Y) such
that

Fj|5‘:fj andFj\Azg], Vi e J
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Moreover, if V' is a neighborhood of the origin such that
f;(VNS) Cl—ug,up), (S+V)NA=02,
O<a€eRst.py <a a >0sty<ajug,

then the following relations hold
Fij(r) < (1+a+a)pv(z) -u, v€X,jel

The last relation of Theorem 4.7 gives a relationship between an upper bound and
the lower bound of F}, j € J. The next result is a consequence of the preceding one, in
terms of the moment problem. The topology on Y is the norm topology for which the
unit closed ball is the interval [—ug, uo]-.

Theorem 4.8 (see [11]). . Let

0<beR, X=C(0,b]), zj(t) =V, j€Zy, j>1, t €]0,b],
{@k}k€Z+ C X7 H@k” S 15 Yo = 17 @k(o) = ]-7 ke N.

Let'Y be an order complete vector lattice with strong order unit uy, (Yn)n>1 @ Sequence
in'Y such that (uo,y1,y2,...) is positive with respect to [0, b].
Then for any an € Ry, there exists F € L(X,Y) such that

F(J"]) =Yj .] € Z-l—a .] > 1, F(‘)Ok) > U, ke Z-‘rv

Fz) <2+ o) - [|z]] - uo, © € X,

Moreover, if a1 > 1 and Y is endowed with a linear topology such that its positive cone
is closed and normal, then F is continuous and positive.

Proof. Let
S =Span{zj;je Zy, j>1}, A= conv{pr;k € Zy}.

Forallpe S, a € A, we have
llp — al| = [p(0) — a(0)] =1,

so that d(S,A) > 1 holds. This leads to (S + B(0,1)) N A = ®, so we can take in
Theorem 4.5 V = B(0,1), py = || ||oc- From the hypothesis on ||pk||, k € Z, we infer
that

lorll S1VE € Zy = || [[la < 1= a:=1,

where « is the constant from Theorem 4.7. We define:
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Let Z Ajz; € SNB(0,1). Using the hypothesis on the sequence which is positive with
j=1
respect to [0, b], this yields

sup ¢ D Nt te (0,0 p <1= ) Nt/ +1>0,1-) Nt/ >0=
j=1 j=1 j=1

n n n
wo+ ) Ay =0, u0 =D Nyp 2 0= | Y Ny | =

j=1 j=1 j=1
> " A\jyi € [—uo,ug] = F(S N B(0,1)) C [~uo, uo].
j=1

The conclusion is that f verifies the conditions in the statement of Theorem 4.7.
Application of the latter theorem, leads to the existence of an extension F' of f such
that

Fla > a1yo, F(z) < (24 aq) - ||z]| - wo, x € X.
Whence the first part of the theorem is proved. It remains to prove the continuity
and positivity of the extension F' under the hypothesis mentioned in the statement.
Replacing x by —z it is easy to see that

[F(z)] < (2+ar) - [[z]] - uo, = € C([0,0]).

From this relations, also using that the positive cone Y, is normal, the continuity of F'
follows. In order to prove that F' is positive, it is sufficient to show that F(p) > 0 for
all positive polynomials p. Hypothesis yield:

pt) = Ao+ D> _ Nt! >0Vt € [0,0] = Aug + Y _ Njy; > 0=
j=1 j=1

f(p) = Xof(po) + ZAjyj > Ao(on - ug —ug) = Ao(ar — 1) - up > 0.
j=1
The proof is complete. O
A consequence of Theorem 4.8 is the following one.

Corollary 4.9. Let H be a Hilbert space, A € A(H) a positive selfadjoint operator,
Y =Y (A) the commutative algebra of selfadjoint operators defined in section 3. Let
b € Ry be such that the spectrum S(A) C [0,b] and a1 > 1. Then there exists a
nondecreasing mapping o : [0,b] = Y such that

b b
/ tdo(t) =A%, j€Zy, j>1, / e Mdo(t) > oI, ke Zy,

0 0

b
/ z(t)do(t) < (24 aq) - ||z|]|- I, =z € C([0,b]).
0
In particular, for such a mapping o the following relation holds:

a1+ 1< [|o(b) = o(0)]| + [l exp(~kA)[|, k€ Zs .
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Proof. We apply Theorem 4.8 to ¢y (t) = e %, k€ Z,,t € [0,b], up = I. The sequence
(I,A A?,... A", ...) is positive with respect to [0,b] because of the positivity of the
spectral measure attached to A. The hypothesis of Theorem 4.7 being accomplished,
there exists a positive continuous solution F' satisfying the relations in the statement
of the latter theorem. This solution applies norm-bounded subsets into order-bounded
subsets of Y (A). Application of [6], p. 272, yields the existence of a "representing”
nondecreasing mapping ¢ such that the vector measure do represents F'. Next we prove
the last relation of the statement:

I</b “ktdo = o(b) — (0)+§:
a1l < 06 g =0 g

m=1

(=k)™
m!

A" =0(b) —o(0) — I +exp(—kA).

Further computation yield
(a1 + 1)I < o(b) —0(0) + exp(—kA) =
= a1+ 1<||ob) —a(0)|| + || exp(—kA)||, k € Z, .
The proof is complete. O

Next we consider the analogue of theorem 4.8, for a space X of analytic functions. Let
b > 0 and X be the space of all functions ¢ which can be represented as an absolutely

convergent series p(z) = Z Az, 2] < b, A\j € R, ¢ being continuous in the closed disc

3=0
|z| <b. Let pj(2) =27, j € N, Y = L>=(Q), (2, 1) being a measure space, uo(w) = 1,
Yw € Q.
Theorem 4.10. Let {t;}rez, C X be a sequence such that

1¥klloc <M, 1(0) =1, Vk € N.

Assume that b > 1 and let (y;);j>1 be a sequence in'Y such that
Then for any § € Y, \ {0}, there exists F € L(X,Y) such that

F(zj) =y;, j =1, F(yx) 2§, k €N,

F(z) < (1 4+ M +|glleo) - [[2]loo - o, 2 € X.
Proof. If S = Span {p;;j > 1}, A = conv {¢y; k € Z,}, we have
d(S,A)>1, (S+B(0,1))NA=®, V =DB(0,1), pv = || ||co-

Let ¢ € B(0,1)NS, ¢ = Z Ai¢j, [lel] < 1. Using the Cauchy inequalities, we derive;
j=1

A < Mgl < 1/67, je{1,2,...,n}.

n n
Define f Z )\]SO] = Z A]y]7 ne Z+7 n = 17 )\] eR. USing also the hypothesis on
Jj=1 j=1
lly;]|, 7 > 1, one obtains:

n

D oAw [ <D Tyl < | Do) e | w0 <
j=1 j=1

Jj=1
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< il/b’ (b= 1ugp = uo.

Jj=1

Whence ¢ = Z Ajp; € SNB(0,1) = f(p) € [—uo, ug]. Since

j=1
Hlla <M, § < |[§]los - uo,
one takes in Theorem 4.7 a« = M, a1 = ||§||co. Now the conclusion follows via Theorem
4.7, for which all the requirements of the hypothesis are accomplished. O

We give sufficient conditions for the existence of a solution, in a very general setting.
The method works in an arbitrary measure space, which may be not involve polynomials.
In the particular case of subsets of R™, the form of positive polynomials is not necessarily
used.

Theorem 4.11. Let (T,v) be a measure space, where v is a positive o - finite measure
onT. Let X = LL(T), {zj}jes C X, {yj}jes C R. Consider the following statements:

(a) there exists h € LS°(T') such that

/xj( )-h(t)dv=y;, jeJ, —1<h(t)<1v—ae,;
T
(b) for any finite subset Jo C J and any {A;;j € Jo} C R we have
DT ANTiY < D A /x t)dv - /zj()d
1,7€Jo t,7€Jo
(c) for any finite subset Jo C J and any {\;;j € Jo} C R, we have

Z Aidjyiy; < Z Al - | /|Iz )|dv - /|xj )|dv.

4,j€Jo 4,j€Jo
Then (b) = (a) = (c).
Proof. (b) = (a). The following implications hold:

Z)‘jxj:502*9013 oreXy, k=1,2=
Jj€Jo

7/¢1dvf/g02dl/§/g02dl/7/(pldl/:
T T T

Z)\ /xjdVS/LdeV—l—/goldV:
T T

j€Jo

[ onar = (= [ ortr) = Faoa) - i) =

DN /xjd’/ < Fa(p2) — Fi(e1).

Jj€Jo
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On the other hand, the condition (b) can be rewritten as
2 2

Z)\jyj < Z)\J/ (EjdV <~ Z)\jyj < Z)\]/ {EjdV .

j€Jo jedo T j€Jo jedo T

From the preceding relation, we conclude

PIRYTESDIPYIESDY /\j/ij(t)du < Fy(p2) — Fi(p1).

Jj€Jo Jj€Jo Jj€Jdo

Whence the condition from the statement of Theorem 2.5 are accomplished, so that
there exists a linear form F' on X such that

Fla;) =ys; 5 € J, —/TgoduzFl(sa) < F(o) < Fa(e) =/Tsodu:x
F(p)| < /T pdv Vg € Xy = [F(p) < |F(p™)| + [F(g7)| <

L(¢++w’)dv=/le\dV= el = 1P| < 1.

Following the representation of continuous linear functionals on L' spaces, there exists

he LX(T), F(p)= / o(t)h(t)dv YV € LL(T),
T
h|lo = ||F|| <1= -1<h(t)<1 v—ae.
We also infer that
yj = F(z;) = / z;(t)h(t)dv, Vje J.
T

Thus the proof of the implication (b) = (a) is finished. The implication (a) = (c) is
almost obvious:

Z)\jyj = Z/\j/.’l,']hdl/ <
T

Jj€Jo j€Jo

> |Aj\-A|xj<t>|-|h<t>\-dus 3 |Aj\-/T|xj<t>|-du.

j€Jo j€Jo

Taking the squares of the two members, the inequality is preserved. This concludes the
proof. ([

Corollary 4.12. Let
T = {(t17t2) - R2; 0 < 1 < O0,0 < to < exp(—tl)}7 {y(jlva)}(jl’Jé)eZi c R.

Consider the following statements

(1) there exists a Lebesgue measurable function h on T such that

/ t{ltg2h(t1,t2)dt1dt2 = y(j1,j2)7 V(jl,jQ) e Z%r’ —1 S h(tl,tg) S ]. a.e.;
T
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(2) for any finite subset Jo C Z} and any {A(j, j,); (J1,J2) € Jo} C R we have

> Alinyi) Ai1,j2) Y i) <
(i1,%2),(j1,52)€Jo

> i i2) A1 2) e

11,12 J1,J2) (; 3142 . J1+2°
(i1,i2),(J1,52) €Jo (22 * 1) ' (]2 * 1) 1
Then (b) = (a).

Note that T' is a closed unbounded and non-semi-algebraic subset. On the other hand,
in [12] theorem 2.3 of the present work is applied in solving complex moment problems.

5. Extreme points and the Markov moment problem

The aim of this Section is to apply some ideas from [8], [10] and [27] in solving
truncated moment problems and their connection to the full moment problem. The
results of this section represent the content of section 4, [20], where the reader may
find the proofs. The following theorem concerns the finite Markov moment problem
considered in [8], also using some results from [10], [27]. The general idea is to solve
the truncated moment problem via bang-bang principle, then passing through the weak
limit in order to solve the full moment problem. Let us denote

qu(t) :j'tjila te [Oab]v .7 S Z+a ] > 1.

Theorem 5.1. For a given family of numbers (m;)j_,, consider the following
statements:

(a) there exists h € L*°([0,b]) such that
b
0 <h(t) <lae m; :j/ 7 h(t)dt, j=1,2,...,n;
0

(b) for any family of scalars (\;)}_o, we have:

D Amy <3 N
j=1 j=1
(c) there exists a Borel subset B C [0,b] such that

/j-tj_ldt:mj, j=1,...,n.
B

Then (b) = (a) & (c)

Corollary 5.2. Under the conditions (a) or (c) of Theorem 5.1, there are sequences:
Yin < Tin <Yon <Top <...<UYn<Tip<...,Nn€eZy,
such that the following relations hold:
o0

— k k —
mg —r}reljf;’ E 1(33]»,” —Yi) ], k=1...,n
]:
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Remark 5.3. In order to approximate the numbers x;ﬁn,yﬁn, one can make use of
Fourier approximate expansion of h with respect to the orthonormal sequence attached
to the functions kt*~! via Gram-Schmidt algorithm, also using the values of the moments
myg. Thus one obtains a smooth approximation h of h, and the intervals of ends y; p, 1.,
are connected components of the open sets of the form

{ J1 <h<t)<jl+1}.

op(n) 9p(n)

Remark 5.4. A similar result to that of Theorem 5.1 in several dimensions holds, with
the same proof. We state it for the two dimensional case.

Theorem 5.5. Let (myj, j,))1<i<ni , be a given family of real numbers, and consider
1<j3<ny

the functions

Vi) (t1,t2) = Jrjat] 2T 1<y <my, p=1,2, (t1,12) € Ko =[0,b1] x [0, bo].
Consider the following statements:
(a) there exists a Borel function h, 0 < h(t1,t3) <1 a.e. such that

// (Vi o) - M)t to)dtydty = my, 5,), 1< j1 <np, 1< g2 < s
K>

(b) for any family of scalars {A(jl’jz)}§§§:§’ we have

Z >‘(J’17]‘2)’”1(]'17]’2)S Z /\(j1,j2)b{1b%2;

1<ji<mny 1<ji<ni
1<jz<ny 1<jo<ng2

(c) there exists a Borel subset By C Ko such that

// w(jl’j2)(tl)t2)dtldt2 =M o), 1< Jp<ny, p=12
B2
Then (b) = (a) & (c)

Corollary 5.6. If one of the conditions (a), (c) of theorem 5.5 is accomplished, there
are sequences
YNn <Tip < ... <Yn <Tin<...,

Vi <Ulp < ... <Up <Unp<..., 7’L€]\/v7
such that

M(ky ) = inf {Z(xffn — ) - (w2, —v{iz)}.
* lien

The above statements solve the truncated moment problems and sketch an algorithm
for determining the numbers y; ,,, 1 n, Vi n, U1,n. In the last twenty years the truncated
moment problem was studied intensively. In [27] the author proves that solving the
truncated (not necessarily complex) moment problem for any natural n, yields to the
solution of the full moment problem. The idea is of passing through the limit, which is
allowed by a weakly compactness argument. The following theorem proposes a similar
construction, by using Krein -Milman theorem. We state it firstly in the one dimensional
case, although the several dimensional case one proves similarly.
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Theorem 5.7. With the notations from Theorem 5.1, let (my)r>1 be a sequence of real
numbers. Consider the following statements:

(a) there exists a Borel function h such that

b
0<h(t)<lae my= k/ th=Ih(t)dt, ke Zy\ {0}

a
(b) for any natural number n > 1, and any € > 0, there exists nonnegative scalars B;,
7 =1,...,n, and sequences:
Yil <Tj1 <...<yj<zjp<...,j=1,...,n,
such that

1*€§Zﬂj§17 my, = lim Zﬂj (Z(I?z@ﬁz) s k=1,...,n;
j=1 j=1 1
(¢) for any n € Z4 \ {0}, there exists a Borel subset By, such that

mkzk/ t*ldt, k=1,...,n.
B

n

(d) for any natural n > 1 and any {A1,..., A\n} C R, the following relation holds true:

Z)\kmk § Z)\k(bk — a’“)
k=1 k=1
Then (d) = (a) < (b) < (c).

Remark 5.8. For the full moment problem, the following algorithm holds in
determining y;,1, ;-

Step 1. Approximating the function h.
Let (en)n>1 be a Hilbert base constructed by the aid of Gram-Schmidt procedure,
applied to the system of linearly independent functions

on(t)=n-t""1 neZ,\ {0}

Then for each fixed n > 1, one has:
en= ap; = (he) =Y " (hp) =Y " my,
j=1 = =~

where the coefficients a;n) are known form the Gram-Schmidt procedure. Hence we can

determine each Fourier coefficient of h, that is we can approximate h in L?- norm by a
sequence of polynomial functions h,, n > 1. Then there exists a subsequence hy, — h
pointwise almost everywhere in [a, b] [25].
Step 2. For each n € Z, \ {0}, the subsets

my m;+ 1

{t < hkn (t) < o

are open subsets. Their connected components has as end points approximations of
the unknowns y;;, z,,;. From [27], using a weakly compactness standard argument, we

727 }7 pvml€Z+u
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can obtain h as the limit of a subsequence of (xp, )n, where B, are as at point (c) of
Theorem 5.7. Considering a suitable open set Dy, D By, , from (a) one obtains:

my ~ / k- thldt &~ Z(wﬁl - 95,1)7 Dy, = Ulyn,1s Tn | -
Dkn l

O
Note that all results of this section can be adapted to the multidimensional moment
problem, with similar proofs.

6. A remark on multiplicative solutions

This section contains the last results in [21], on multiplicative solutions of the moment
problem. One of the main tools used along the proofs is theorem 2.6 of the present work.
Let T be a nonempty set, X an algebra of functions on 7', X the cone of pointwise
nonnegative functions on 7', which are elements of X. Let Y be an order complete
lattice, which is also a commutative Banach algebra. Let:

{pa}aeA C X, {SDB}l?GB C X, {ua}aeA cy, {’Uﬁ}ﬁeB cY
be such that S = Span{pa¢s}(a,pcaxp is a majorizing subspace of X.

Theorem 6.1. The following statements are equivalent:

(a) there exists a linear positive operator F' € L, (X,Y) such that
F(paws) = uavs V(o B) € A X B,

r < Z Y(e,8)PaPB = F(z) < Z Y(e,B)UaVB,
(a,B) (a,8)

where all the sums are finite;
(b) the following implication holds:

Z )\(a,,@)pa@,ﬁ < Z V(e ,8")Par PB = Z )\(a”@)uoﬂ)[g < Z Var,p)ba V3
(a,3) (a,8) (a,3) (a’,8")

Proof. The implication (a) = (b) is obvious. For the converse observe that any element

x € X is dominated by an element from S. Writing this for —x too, we get that any

x € X is between two elements s (z) <z < so(x), sj(z) € S, j =1,2. We denote:
T(a,8) = PaPB;  Y(a,0) = UaVp, (o,B) € AXB.

Definep: X — Y,

p(gj) — inf Z Y(a!,p) ha! V3’5 T < Z V(e 8P PB 5 X c X.
(a’,8) (a,8")

If f:S — Y is the linear operator verifying the moment conditions, then (b) says that
f is linear and positive on S, so that for any s; < z, s;1 € S we have:

f(s1) < p(z).
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It follows that p is well defined and a standard computation shows that it is a convex
operator. Moreover, these remarks and the definition of p lead to the following
implication:

D Nap)Pa®8 = Y Nap)(ap < T =

(ev,8) (ev,8)
D Aadtats = D MapYas) < p)-
(ev,) (e,8)
Hence the condition of theorem 2.6 is accomplished, and the conclusion follows. O

In the following result related to the preceding one, Y will be as above; additionally
assume that it is a Banach algebra with multiplication unit ug. Examples are the
algebras of selfadjoint operators given by (4.2), (9), when ug = I. In the sequel, such
an algebra will be the target space of our operators. Let:

X =C([a,b]), pa(t) =pa(t) =t Ya€c A=B =7, ,

{ua}a€Z+ = {Ua}a€Z+ CY, wy=v9=1.
Theorem 6.2 Under the above assumptions, the following assertions are equivalent:
(a) there exists a nondecreasing mapping o : [a,b] = Y such that:

b
/ totPdo = uqug V(a, B) € Z?H

a

T <Y VapPars = / Bdo <D Ya,)tavs:
(a.6) (a.6)

b b b
/ (1) - y(t)do = / (t)do / y(#)do Yo,y € C(la, b))

(b) the following implication holds:

D MapPars S Y, VarsParis = Y NaptaVs < D Vars) e g

(a,8) (e,8") (ev,) (e,8")
Uug = Vg = 1.
Proof. The implication (a) = (b) is almost obvious, because the linear operator defined
by the vector measure do is multiplicative and positive on X. To prove the converse,
we use the preceding result of theorem 6.1. There exists a linear positive operator
F e Ly (X,Y) such that:

F(pays) = F(patp) = uavs = uqug, Y(a,f) € Zi, F(x) < p(z)Vz e X.

Since F applies topological bounded subsets of C([a,b]) into order-bounded subsets of
Y, the Theorem [6] p. 272 asserts that there exists a ¢ representing mapping. Since F'
is positive, o is nondecreasing. We have:

b
F(patp) = / t°*Pdo = uaup = (uauo) - (uguo) =

b b
/t"‘do-/ tPdo = F(pa) - F(pg), (a,B)€ Z2 .

The conclusion is that on basic monomials F' is multiplicative. A straightforward
computation shows that F' is multiplicative on the subspace of polynomials. From the
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density of the latter in C([a,b]) and also using the continuity of the product operation
onY xY, we deduce that F' is multiplicative on the space of continuous functions. This
concludes the proof. O

b
Corollary 6.1. If F is the solution from theorem 6.2 and By = F(u1) = / tdo, we

must have:
F(pm) = F(om) = um = vy = B" VYm € Z4
so that the measure do leads to the spectral measure of the operator Bi.
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