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Abstract. In the first part of this work a necessary and sufficient condition and
respectively a sufficient condition for the existence of a solution of a concrete Markov
moment problem are given. The latter result also yields the uniqueness of the solution.
Both these two results are based on previous theorems on the abstract moment problem,
applied to concrete spaces. Namely, the space which the solution is defined on is a space
of analytic functions of several variables, while the target space is an order complete
Banach lattice of selfadjoint operators (the bicommutant). The purpose of the second
part is to continue the previous study of the author on inverse problems related to the
multidimensional Markov moment problem.

1. Introduction

The classical moment problem is an interpolation problem with a constraint on the
positivity of the (linear) solution. Usually, the representation of the solution by means
of a positive scalar or vector measure is pointed out. The Markov moment problem
involves an additional upper constraint. This constraint controls the norm of the
solution. In case of representation of the solution as an element h of an L® - space,
the two constraints mentioned above lead to the conclusion 0 < h < b a.e., wherebisa
positive real constant which appears naturally from a computation. All the aspects on
the classical moment problem are strongly related to the form of positive polynomials
on the set under discussion [1], [2], [5], [23], [24], [29], [31], [33]. For the classical
moment problem (respectively Markov moment problem) see [1] (respectively [11]).
Meanwhile, connections of the moment problem with some other fields have been done
[4]. In the latter work, elements of fixed point theory related to the moment problem
are applied. For operator valued moment problems see [16] - [19], [33]. Some other
connections to operator theory are revealed in [29], [33]. The latter work contains also
solutions of moment problems on unbounded subsets. Three main aspects are studied
in the moment problem: existence, uniqueness and construction of the solution. The
first part of the present work focuses on the existence problem. One gives necessary
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and sufficient or only sufficient conditions for the existence of a solution. In some cases,
the uniqueness of the solution follows too. Most of these results are based on Hahn -
Banach type arguments [1], [2], [5], [6], [11] - [15], [19], [21], [23] - [29], [31], [33]. In
the first part of the present work generalizations of Hahn - Banach theorem are applied
(see [21] - [25]). The two following sections of the present work solve Markov moment
problems, by quite different methods. However, the Hahn - Banach theorem and its
generalizations are applied in Section 2 (theorems 2.1, 2.3). The whole work is based on
order vector structures on concrete spaces and positive linear operators between such
spaces. Some of our solutions are also unique by their continuity, using the density
of the subspace of polynomials in the concerned function spaces. The first purpose of
this work is to apply earlier results [23] on the abstract Markov moment problem to
some concrete moment problems in spaces of analytic functions. The second purpose
of this work is to improve and complete previous results on inverse problems [28].
For the uniqueness of the solution, see [3], [9], [10], [32]. For the construction of a
solution see [19]. The background of the paper is contained in some chapters from [7],
[8], [20], [30]. The rest of this work is organized as follows. Section 2 contains two
new applications (Theorems 2.2, 2.4) of some earlier results to the Markov moment
problem on concrete spaces. Section 3 is devoted to an inverse problem related to a
multidimensional moment problem. One continues the study from [28] on this subject.

2. Moment problems in spaces of analytic functions

Theorem 2.1 (Theorem 4 [23]). . Let X be an ordered vector space, Y an order complete
vector lattice, {xj}iej C X, {yj}je) C Y given families and Fi,F, € L(X,Y) two linear
operators. The following statements are equivalent

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

Fi(x) S F() S Bylx), Ve X, F(y)=y;, Vjel;
(b) for any finite subset Jo C ] and any {A;};c;, C R, we have:

Y A= o —r, Y € X, [ = ) Ay < Fals) = Fi ().

j€h j€lo
Let the space X be formed by all power series having real coefficients, absolutely
convergent in the closed polydisc
Dy ={z=(21,....2) : |2p| <1, pE{L,.m}},  1i=(r1,..0,1y).
The order relation on the space X is defined by the convex cone of those power series
with all their coefficients nonnegative numbers. The norm on X is defined by
plleo = sup{l(2)]: 2 € Dy }.

Denote L .
hi(z)=2"...2", k=(ky,....k,) eN", z€D,.

On the other hand, let H be a complex Hilbert space, A the real vector space of all self
adjoint operators acting on H, U; € A. Define

Y :={A€ A:AUy=UpA}, Y:={UeY,:UV=VU, YVey
Y, :={UeY:(Uhhy>0, VheH)
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Endowed with the order relation defined by this cone, and with the operatorial norm,

Y is an order complete Banach lattice [8] (which is also a commutative algebra of self

- adjoint operators). Notice also that the norm on Y is solid: |U| < |V| = ||U|| < [|V]|,

U,V €Y. Here |U| = sup{U,-U} =VU?, |U|| = sup ||U(h)|| = sup U (h), k)|, for any
[Ikll=1 lInll=1

self adjoint operator U in Y. Let (B )renn be a multi - indexed sequence of operators in

Y. Assume that ApeY, 0<A,<nl pe {1,...,n}

Theorem 2.2. Let a > 0. The following statements are equivalent
(a) there exists a linear operator F applying X into Y, such that

F(h)=By, YkeN", [F@@)<a-p(A,...,A,), YieX,;
(b) for any finite subset Jo CIN", and any {A;;j € Jo} C R, we have

Y AiBj<a- [Z|A]~|A{1 LAl

j€lo j€lo
Proof. The implication (a) = (b) is almost obvious:
AjB) —F[Z%h,]< ) _IlIE(H >|Sa-(Z|A]~|hj<A1,...,An>
JEIO Jj€lo Jj€lo j€lo
:a.[ZMﬂAJ;...A{f . j=(iserjn) €N
Jj€lo

To prove the converse, we apply Theorem 2.1, (b) = (a). Let us verify the implication
stated at point (b), Theorem 2.1, where h]- stands for Xj, Bj stands for Vi VieN"=].

If
Z/\jhj =ty -t = Z aghy - Z Behe,  ax 20, B 20, Yk e N”,
j€lo keIN" keIN"
then
/\j:a]-—ﬁ]-,je]0:>|/\j|§aj+/5]-,je]o.
The hypothesis (b) of the present theorem yields

Y AB; < a[Z|Aj|A{1 AL

j€lo j€lo
ga[zajAJf LA va Zlng’f LAl <
j€lo j€lo
k ky k Ky
a(ZakAll...An +u(Zf3kA11.-.A =Fa(i2) = F1(¢n),
keN" keIN"
k kn
Fa() = FZ[ Y aih|i=a Y @A A k= (ke k) By = —Ea
keIN" keIN"

Hence the conditions mentioned at point (b) Theorem 2.1 are verified, so that there
exists a linear operator F from X into Y such that the moment conditions F(hy) = By,
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V k € N" are verified and F is between F; and F; on the positive cone of X. The latter
condition can be written as

—ap(Ar, A ==a Y AL LA = Fy () < F() < Fa(p) =

keIN"

k k,
a Z A LAY =a- (AL A, DEX,,
keIN"

that is
[F()<a-¢(Ay,...,A,), YpeX,.
This concludes the proof. O

We go on with an application of another variant of the abstract moment problem.

Theorem 2.3 (Theorem 1 [23]). . Let X, Y be as in Theorem 2.1, {x;};c; C X, {y;}jey C Y be
given families, T : X — Y a convex operator. The following assertions are equivalent:
(a) there exists a linear positive operator F : X — Y such that

F(xj)=y;Vje], Flx) <T(x) VxeX;
(b) for any finite subset Jo C ] and any {A;}je;, C R, we have:
Y Ax<x=) Ay <T(x).
je]0 jE]o

Here is a new application of Theorem 2.3. The space Y is as mentioned above. The
space X consists in all absolutely convergent power series in the closed unit polydisc

Dy ={z=(21,...,2,); I2p| <1, pel,...n}

having real coefficients. The positive cone of X consists in all such power series having
all nonnegative coefficients. The norm on X is defined by

Ihlleo = sup{l(z)l; z€ D1}, heX.

As we have mentioned above, one denotes by hj the basic polynomials

he(z) =2 .2, k=(ky,...,k,) eN", z€ Dy.

Let Ay,..., A, be positive operators in Y, such that [|A,[| <1,V p€{l,...,n}, a> 0 a real
number and {By}xene @ multi - indexed sequence in Y.

Theorem 2.4. Assume that 0 < B < aAlf1 ...Alfl” for all k = (ky,...,k,) € N". Then there
exists a unique linear bounded positive operator F € B, (X,Y) such that

n
F(ly) = By, ke N", F(p) <allplloo | |(T-4,)7,
p=1

n

peX, IFll<a| J1-lla,l™.
p=1
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Proof. . We apply Theorem 2.3 (b) = (a), to x; = hj, y; = Bj, j € ] :== N". To this
end, we verify the implication mentioned at point (b) of the latter theorem. Cauchy’s
inequalities lead to

I/l
Z/\j <p= Zﬁkhk:” </5]<|/51|<m

i€lo kelN"

for all positive ¢ < min{l - ||A,[; p € {1,...,n}} and all j € Jo. Making ¢ | 0, we get
/\_j 1§d||(p||w v j € Jo- Now application of the relations verified by the operators B}, j € Jo
yields

<llplleoBj < allpllooA ... ALY, j € Jo =

. »n k
D By <allpll ) Al..AY <dliplo| ) AV

j€lo j€lo ki eN

allglles | (T-4,)7" = T(p).
p=1

¥ k-

k,€N

Thus, the implication (b) from Theorem 2.3 is verified. Application of the latter
theorem, leads to the existence of a linear positive operator F : X — Y, such that the
interpolation conditions

F(hk)ZBk, keIN"

n
are verified and F(¢) < T(¢) = a/|¢lw I_I(I —Ap)f1 for all ¢ in X. In particular, the last
p=1

<gl_l

relations yield

||P||Sa|_[

Y llAglm| = a]_[u ~l14,l)™
m=0 p=1

The uniqueness of the solution follows from its continuity, also using the density of
polynomials in the space X. This concludes the proof. O

> 4

m=0

3. An inverse problem related to a Markov moment problem

In this section we continue the study from [28] on the inverse problems related to the
multidimensional Markov moment problem. The next result furnishes the solution on
whose moments the inverse problem will be based on. Consider the following measure
on R

n
dv = exp[—Zt]-]dt, dt = dt,...dt,, neN, n>2.
j=1
Let )
Qi) =t ot = (i ju) €N, 120, {mj}jenn CR.
Starting from the given numbers m;, j € IN", assume that there exists h € Ly’(RY),

0 < h <1 such that m; are the classical moments of the function h: mj = J h(pjdv,
Rﬂ

j € IN". One can solve the following inverse problem (see Theorem 3.1. from b+elow).
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Step 1. Find an approximation of the solution & in terms of the moments m;, j € N".
To this end, since h € L(R") € L2(IR"), h has a Fourier expansion with respect to the
Hilbert base (1;);, >0 associated following Gramm-Schmidt procedure to the complete
system of linearly independent polynomials (¢;);,>0. The Fourier coefficients (h, ;)

are given by:
(h¢;) = Z a(h, @p) = Z aymy,

7k<Jk 7k<Jk
k= k=

where a; are given by the Gram-Schmidt procedure, so that we know & in terms of
the moments. Recall that there exists a subsequence of the sequence of Fourier partial
sums, which converges pointwise to & [30]. One can write: h ~ 1, where / is a partial
sum of the Fourier series of /. Note that all these partial sums are polynomials, so that
they are continuous.

Step 2. Let 1 be a partial sum of the Fourier series of & with respect to the orthogonal
polynomials (¢;);>1- Using Schwarz inequality, and approximation of continuous
functions by simple functions, one deduces

m; zf (p]-fz dv zj of Zcp’q-)(Dp'q(tl,...,tn) dv =
A A o
<L
D,

Z j (P] X1 ,m,p,qY1 mpq)(tl)"'X[Xn,m.!’vq'y”,mrprq)(tn)dv] - (31)

q meN
Vl,m,p,q jl yn,m,p,q jn
Cpyg Z t] exp(=ty)dt;... ty exp(—t,)dt, |,
p.q meN xl,m,p,q xn,m,p,q
jeIN™

h(ty,...,t,) = Z Cp,g XDy g(t1,mmtn)?

pg<M
Consider the system of equations with the unknowns

X1,m,p,q' Y1,mp,qr -+ Xn,mp,q Ynm,p,q:

Yi,mp,q ]-1
cpq ZJ- t; exp(=ty)dt;...
meN

X1,m,p,q

Ynm,p,q ] .
. ty exp(—t,)dt, |, j € N".
X,

n,m,p,q

(3.2)

The above computation (3.1) involves terms appearing from the approximation of the
polynomial & by simple functions [30] (the last relation (3.1) from above), where p
is large and m, is suitable chosen for approximating h. For a one - dimensional
example see [24]. The conclusion is that we can determinate (approximating) the
“unknowns” Y u,p,q» Xk,mp,qr K = 1,...,n by means of the cell decomposition of the
open subsets D, , associated to the known polynomial h (cf. [30, section 2.19]). In
the above computation, we have applied Fubini’s theorem on each cell from the cell
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decomposition of a measure - approximating open subset D, ;,

Dp,q = U [Xl,m,p,q' yl,m,p,q) X... X [xn,m,p,ql yn,m,p,q) )

meN
mg - mq+1
3{(1’1,...,1'");?Sh(tl,...,tn)< P },
my - mq+1
v(Dp,q)zv({(tl,...,tn);z—pSh(tl,...,tn)< o }),

where p,mgy,c, 5 (from (3.2)) are suitable chosen in order to approximate h by simple
functions. Such open subsets D, , do exist since the measure v is outer regular [30].
We have proved the following result.

Theorem 3.1. If one considers the system (3.2) with the unknowns Xk,m,p.qr Ykm,p.qr k €
{1,...,n}, p,q € N suitable chosen, then the unknowns are the coordinates of the vertices of
the cells from the cell-decomposition of the subsets D, ;. The numbers cp, 4 are the values of

the known polynomial h from Step 1 at some points in the "known” subsets

my my+1
(tl,...,tn);z—pSh(t],...,tn)< .

2p

Clearly, the solution is not unique (a big “semi - closed” cell can be decomposed as
a joint of smaller such disjoint sub - cells).
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