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The extremal solutions of the truncated L-problem of moments in two real
variables, with support included in a given compact set, are described as charac-
teristic functions of semi-algebraic sets given by a single polynomial inequality. An
exponential kernel, arising as the determinantal function of a naturally associated
hyponormal operator with rank-one self-commutator, on the other hand provides
a defining function for these semi-algebraic sets and, on the other hand, encodes
in a closed form their moments. In order to understand the finite determination
structure of the extremal sequences of moments we study analytic continuation
properties of the corresponding exponential kernel and, separately, some cyclicity
properties of the associated hyponormal operator. An intrinsic characterization of
the exponential kernel is also discussed.  © 1998 Academic Press

1. INTRODUCTION

In a previous paper [15], a special class of extremal solutions of the
L-problem of moments in two variables (called degenerated solutions) was
related via hyponormal operators to quadrature domains in the plane and
to some rational functions associated to them. It is the aim of the present
paper to apply the same techniques to all extremal solutions of the
L-problem and to begin a study of the analytic and matricial objects
arising from this investigation.

Let K be a compact subset of the complex plane, let L be a fixed positive
constant, and let N be a fixed positive integer. We are interested in
classifying and characterizing in intrinsic terms the moments

Gun=| olx,y)x"y"dA,  O<m<m+n<h,
K
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of a measurable function ¢ on K which satisfies 0 <¢ < L, dA-a.e. Above,
and throughout the paper, d4 stands for the planar Lebesgue measure.
Note that because we are working with the two-dimensional Lebesgue
measure, the alterations of null measure of the compact set K (such as
adding or removing continuous exterior lines or internal slits) are not
significant for our discussion.

Let X denote the collection of all vectors a=(ay)i.,<y€R’
(d=(N+1)(N+2)/2) which arise as the moments of a function ¢ as
before. It is clear that X is a compact convex subset of R?. Following Krein
and his now classical convexity theory ([ 10, 8]) we infer that a point a
belongs to the boundary of the set X' if and only if it corresponds to the
moments of a function ¥ of the form

lp:LX.Qs Q={(x,y)eK,p(x,y)>0},

where p is an arbitrary polynomial of degree at most equal to N (with real
coefficients) and y, is the characteristic function of the set D. Moreover, it
is well known that only in this case does the above moment problem have
a unique solution. (The role of the bound L in some related extremality
problem will also appear in the following).

Thus a very natural question appears from the very beginning: “How is
the extremal solution ¢ encoded in its moments of degree less than or equal
to N,” or equivalently, “Which is the structure of the sequence of moments
of an extremal solution, knowing that it depends only on a finite initial
segment of it.” Similarly to the classical one-variable case, we have two
powerful tools to answer this question: an exponential E of a Cauchy-type
transform of the extremal set and a hyponormal operator 7" associated
canonically with the same set. For the function E we expect a rigid
behaviour (so that it depends only on a finite initial segment of its Taylor
expansion at infinity), while for the operator 7" we expect a matricial struc-
ture which again depends only on a finite dimensional block of it.

Both these rather vague pictures are validated by the one-variable case
(exposed in detail in [ 10]) and by the situation of quadrature domains (in
two variables) appearing in [15, 16]. We do not expect simple answers
to these finite determination questions. However, any progress in this
direction will have applications beyond the original context (paper [7] is
such an example).

The paper is organized as follows. Section 2 recalls the essential results
of Krein which characterize the extremal solutions of the truncated
L-problem of moments. In Section 3 we restrict to dimension two, where
we investigate the associated hyponormal operators and we establish, via
a rational cyclicity criterion, the existence of a general analytic model of
them, valid for all extremal solutions discussed in Section 2. Another point
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of view is taken in Section 4, where the canonical exponential kernel of an
extremal solution of the moment problem is coming into focus. After a brief
review of the main results of the parallel paper [ 7] (which reveal analytic
continuation properties of the kernel) we present an intrinsic characteriza-
tion of all these kernels. As a consequence, we interpret the L-problem of
moments as an interpolation problem of the Carathéodory—Fejér type, for
a class of analytic functions defined in the bidisk.

2. CONVEXITY RESULTS

This section contains a review of known facts derived from the work
of M. G. Krein and his school. Due to their generality, the results are
presented in a slightly more general setting (R” rather than R? and an
arbitrary compact support K for the frame of the moment problem). The
basic monographs we refer to for details are [8] and [10].

The variable in R” is denoted by x =(x,, ..., X,,); dx means the volume
measure in R”. For a multi-index o= (a,, .., a,) € N" we denote |a|=
o+ -+ +a, and put as usual x*=x31--- x%

Let K be a compact subset of R”; in order to avoid some minor compli-
cations we assume that int(K) # ¢J. Fix a positive integer N and a positive
constant L. The truncated L-problem of moments supported by the set K
consists in finding necessary and sufficient conditions for a sequence
a=(a,), <y of real numbers to be represented as:

am=j Pp(x)dx  (Ja| <N, e L'(K, dx),0<$<L). (1)

Moreover, it is of interest to classify all solutions of this problem and to
characterize the uniqueness cases; see [ 10, Chap. VII].
For a first part of this section we can adopt the normalization L= 1.
Let us denote, for L =1, the set of all possible moment sequences as
follows:

= {a)=@ia =] o dr ol <N gL' (K an.0<d 1] (2)

Let R[x] be the space of polynomials in the variables x, with real coef-
ficients. We put 2, =2,(R")={peR[x], deg(p) <N}. With these data
fixed, we denote d=dim(%,) and parametrize the coordinates in the space
Py =R as follows: y = (1) <n-

It is clear that X is a compact convex subset of R%. Let a° be a boundary
point of 2 and let f(y) = (¢, y) +d be a supporting affine functional to X,
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at the point a°. Let us represent the point ¢° as the moment sequence of
the function ¢,: a° = a(¢,). Then we have the following relations:

{e,ay +d<0 (ael)
and

{c,ay +d=0.

By subtracting them and representing a as a =a(¢), we obtain

| PG~ gl dr<0 (GeL(K)0<P<. ()

where p°(x) =Y, < v ¢,x* But relation (3) is possible for all functions ¢ as
above if and only if p°x)>0 implies ¢o(x)=1 and p°x)<0 implies
¢o(x) =0. Since the set of zeroes of a nontrivial polynomial has null volume
measure, these latter implications determine a unique element ¢, € L'. In
other terms, we have proved that ¢, =y 0., a.., where yg is the charac-
tersistic function of the set S.

In fact, the above argument can easily be reversed, and we can state the
following conclusion.

PrOPOSITION 2.1. A4 point (a,),, <y belongs to the boundary of the set X
of all moments if and only if there is a nontrivial polynomial p(x) of degree
less than or equal to N, and with the property:

aa=f xdx (|| <N).
K

~{pr>0}

Above we have denoted in short by {p>0} the set of those points x
which satisfy p(x) > 0. Since we have assumed that the compact set K pos-
sesses interior points, it is immediate to remark that a(¢)eint(2) for all
functions ¢ satisfying 0 <¢ < 1.

Following the monograph [10] we slightly change now the point of
view. Since we assume the supporting compact set to be given, after a
translation and homothety the problem (1) is equivalent to

Zam—LI x“dx=j X(2¢(x)—Lydx  (la| <N),

K K
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where the new unknown function 2¢— L satisfies —L<2¢—L<L.
Modulo this transformation we consider henceforth the following moment
problem:

a,=[ ¥¢(x)dx  (ja <N, peL(K), ~L<P<L). 4)

Let us denote a = (a,), <~ to be the sequence of virtual moments.
Because we have assumed int(K)# &, the monomials (x*), <y are
linearly independently regarded as functions of x e K. Thus, for L large
enough the problem (4) always admits a solution .
Let us consider the embedding %y (R") = Ly(K, dx) and consider the
linear functional

l,: Py —R, l(x*)=a, (lxl <N).

By virtue of Riesz Theorem, any continuous extension of /, to Ly(K) is
represented by a function ¢ € L (K). Hence ¢ is a solution of problem (4)
and we have:

Lp)<Iplixldle.x  (PEP. (5)

Then it remains to remark that the converse implication is given by the
Hahn-Banach Theorem. Moreover, the familiar analysis of the equality
case in (5) is also relevant for us. Summing up, we can state the next
proposition.

ProrosiTION 2.2. (a) Problem (4) admits a solution if and only if
L=sup{(L,(p)/Ipl1.x); pe A \{0}}.

(b) If L=sup{(L(p)/Ipli x): peZy\{0}}, then the solution is
unique and it coincides with the function L sgn(p,), where p, is a polynomial
of degree less than or equal to N.

For details of the proof of Proposition 2.2 and further comments see
[10, Section IX.1-2]. In other terms, we can state as a consequence the
following result.

COROLLARY 2.3. The function ¢ € Ly (K) is uniquely determined in the
ball {Ye L{(K); ||l . x <Pl 0. x} by its finite sequence of moments
a=al(®) if and only if

¢: ”¢H3c,l< Sgn(p);
where p e 2,\{0}.
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Returning now to problem (1), with constant L =1, we let the degree N
change from a fixed value N to N+ 1. Let 2’y and X', , denote the corre-
sponding sets of moment sequences; let #: 2y, = 25 be the canonical
projection:

n((aoc)\oc\ nt1)= (aoc)\oc\SN'

Since the sets Xy, Xy, ; are convex, the fibre 7~ 'a of an element ae X,
is a convex subset of a linear variety which intersects 02, ;. Thus, we can
state the following result.

THEOREM 2.3. Let K be a fixed compact subset of R" with interior points.
The moment problem (1) has a solution for L =1 if and only if there exists
a poynomial P of degree N+ 1 such that:

a,= x*dx (Ja| < N).
Kn{P>0}

Contrary to the case n=1, for n>1 there is no constructive way of
finding the polynomial P from the finite moment data (a,) | < -

3. EXTREMAL HYPONORMAL OPERATORS

From now on we assume the dimension of the underlying space to be
two (n=2). Only in this dimension the L-problem of moments can be
interpreted as an inverse spectral problem for a class of hyponormal
operators. The benefits of this relationship have begun to show up in the
previous papers [15] and [16]. In the rest of the present paper we con-
tinue to exploit this operator theory interpretation of the L-problem, with
the future prospect (not yet achieved) of understanding the structure of
extremal sequences of moments. We use the lecture notes [ 12] as a general
reference to the theory of hyponormal operators.

Let ¢ be a measurable function with compact support in the complex
plane which satisfies 0 <¢ <1, ae. Let T be the unique (up to unitary
equivalence) hyponormal operator with rank-one self~commutator
([T*, T]=<¢.® &) with the principal function equal to ¢.

The two objects above are related by the following formula:

. . S 0 dAQ)
T*—Ww) ' E(T*—2)7' &> =1— < >,
e T\ e cmaow
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which is valid for all points z, w in the reslovent set of the operator T.
Actually, a separately continuous extension of the above formula to the
whole C? holds; see [2] and [12]. The importance of this formula lies in
the fact that it relates, after taking the Taylor expansions at infinity, the
moments of the function ¢ to the moments of the operator T with respect
to the vector &.

We are interested in the following in the moments of the extremal
solutions discussed in the preceding section. Therefore, assuming the
supporting compact set K (introduced in Section 2) to be nice, for instance,
a rectangle, we will study the above relationship only for characteristic
functions ¢ =y, where Q is a bounded domain of the complex plane,
satisfying Q =int(Q) and possibly being defined by a single polynomial
inequality. To simplify notation we put:

i} 1 dA(O) > _
E_Q , = —_— R — y C Q).
(z, W) exp( . LJ(C—Z)(C—W) (z, we C\Q)

To each domain £ as above we associate the unique irreducible hyponormal
operator T satisfying [T* T]=¢®¢E and having the principal function
equal to yo. We simply call T the hyponormal operator corresponding to €.
Recall that the spectrum of 7' is the closure of €2, the essential spectrum is
the boundary of Q, and so on. See [ 12, Chapt. XI] for more details.

We know from previous work, [15], that in the case of a quadrature
domain Q, the corresponding operator 7 has a simple two block-diagonal
matricial form. Although for more general domains a more complicated
structure of T is expected, we prove first a general rational cyclicity result
for all these operators. Some related results were obtained with different
techniques in the papers [2, 3, and 14].

THEOREM 3.1. Let T be a bounded hyponormal operator with rank-one
self-commutator [ T*, 1=E®E and with the principal function equal to the
characteristic function of its spectrum. Then the vector ¢ is rationally cyclic
for T.

Proof. Let H, be the rationally cyclic subspace for T'e L(H) generated
by the vector . To be more specific, H, is the closure of the linear span
of vectors of the form r(7)¢&, where r is a rational function with poles out-
side o(T). Let T, be the restriction of the operator T to H,. It is well
known that ¢(T,) ca(T) and, according to Berger—-Shaw inequality, the
hyponormal operator 7, has a trace—class self-commutator; see [12,
Corollary VI.1.5]. Let g =y, be the principal function of T and let g,
denote the principal function of 7,. We know by the same technique that
was used in the proof of the Berger—Shaw inequality that 0 < g, <1 a.e.; see
[12, Proposition X.4.6].
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By taking the orthogonal decomposition H=H, @ H; we obtain a
matrix representation of the operator T

(0 7.)
T= .
0 T,
Since o(T,)<a(T), we obtain o(7T,)<a(T). Moreover, the equation
[T* T]=¢®¢E reads on the above matrix components:

[TFHT,] - XX*=¢®¢ (6)
and
[T* T,]+X*X=0. (7)

Thus the operator X is Hilbert—Schmidt and consequently the operator
T, is co-hyponormal with trace-class self-commutator. The principal func-
tion g, of T, satisfies g, <0, a.e.

Because Tr[ X*, X] =0, relations (6) and (7) yield

Te[TF, Ty 1+ Te[ T3, T,] = Tr(E ®9),

or equivalently, by the Helton—-Howe formula,

f (g1+gz)dA=f gda.
a(T) a(T)

On the other hand, we know that
8 <0<g—g,

almost everywhere on ¢(7T). Hence g, =0 a.e. and the operator 7', turns
out to be normal. Therefore X' =0, and by the irreducibility of 7" we find
that 7,=0.

This completes the proof of Theorem 3.1.

For sets K of finite perimeter, Theorem 3.1 was proved by methods of
rational approximation theory by K. Clancey; see [2, Theorem 5]. For K
equal to the closure of a domain bounded by finitely many smooth and
nonintersecting real analytic curves, J. Pincus, D. Xia, and J. Xia have
shown a stronger result, namely that the coresponding operator T is
similar to the multiplication by z on the Hardy space of the boundary of
K; see [ 14, Theorem 5].

Even in the case of an arbitrary compact set K, Theorem 3.1 has interesting
applications. We confine ourselves here to discussing only one of them, but
first we need some notation and terminology.
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Let E be the exponential kernel corresponding to the set K and let #
denote the Hilbert space completion of the space of test functions Z(C)
with respect to the seminorm:

—1
lel1® =7 JC . Ex(w,2)0.¢(z) 0;,¢(w) dA(z) dA(w).

Then we know from previous work that the Hilbert space H is isometri-
cally isomorphic to the weighted Sobolev type space #, that in this
isomorphism the operator T* corresponds to the multiplication by z,
and the vector & corresponds to a smooth function y with compact
support in C which is equal to 1 in a neighbourhood of K; see [12,
Proposition X1.3.1]. Let us remark that

—xx=lim (W0-Ex(W,2))=0L& (T*—2)"" &),
where the derivatives are taken in the sense of distributions. Let r be a
rational function with poles outside o(7) and let ¢ € 2(C).

The scalar product of the space # does not distinguish functions which
vanish on a neighbourhood of K. Therefore we make an abuse of notation
and regard the elements of J# as limits of germs of functions defined on
neighbourhoods of K.

Let us recall that

lim  (W(Ex(w, z)—l)):(f’(T*_Z—)_1é>=l dA(Q)

w— o0 T YK é—Z ’

see [2] or [12, Chapt. XI].
With these preparations, by an iterated integration and Stokes theorem
(for the integral in w) we obtain

—1
<t (M(T))*$) =z 0.0, Ex(w, 2), x(w) 1(z) ¢(2) )

=1<J‘ (T*_W)iléawx(w) dA(W),
2 C

T

[(re=ncooe ) dde) ).

C

We can assume that the test function has support disjoint of the poles of
the rational function r. Let w be an open set with smooth boundary which
contains 2 and such that y|w =1. Then the first integral above becomes:
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1
j (T*—m?)*léawx(w)dA(w)z—_j (T* —5) =" ED,y(w) div A dw
C 2i C\&
_—1
20
_!
26

| oL =) Egow) div]
C\o

J (T*—w)~LEdw=né.
Jdw

Therefore
Cr D)9y =n7 | CE(T*=2)7" &) 0002 H2)] dA(2)

= [ $(2)1(z) dA(2).
K
In conclusion we can state the following result.

ProrosITION 3.2.  Let, with the preceding notation, ¢ € Z(C) and r be a
rational function with poles outside the compact set K. Then the following
formula holds:

nChAT) 150 = | pra. (8)

This is a generalization of the basic quadrature formula which was
discussed in [16], namely:

nCEHT)E) H =nCHT)2d 0 = | Fda.

Let P denote the orthogonal projection of L*(K) onto the closure R*(K)
of rational functions with poles off K in L*(K), all with respect to the area
measure. Since the vectors r(7T)¢ form a dense subset of A (in virtue of
Theorem 3.1), formula (8) shows that the linear densely defined map

F:RY(K)—> A, Fry=r(T)¢,
has as its adjoint, up to the constant 7, also a densely defined map
P: # — R¥(K).

Note that these two maps are not likely to be bounded, and hence
extendable to the whole spaces, as for instance the case of the unilateral
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shift shows. However, a functional model up to a one-sided quasi-similarity
for these extremal operators can be obtained as follows.

Below we denote by H”(Q), H5(2) the L*-Sobolev spaces of the domain
Q of order p. The multiplication operator with the variable z is denoted
by M..

THEOREM 3.3. Let Q be a bounded domain of the complex plane, with
piece-wise smooth boundary and let T, € L(H) be the irreducible hyponormal
operator with rank-one self-commutator and principal function equal to the
characteristic function of Q.

Then there exists a linear bounded operator X: H'(Q)/0H}(2) — H with
null kernel and dense range, and which is such that XM.=T¥EX.

Proof. The norm of a test function ¢ € Z(C) in the space # can be
given by the formula (see [ 12, Proposition XI.3.1]):

2

915 = | |_(T* =27 29(z) da(z)

By using Stokes theorem and the fact that the boundary of Q is
piecewise smooth we obtain:

J (7% =27 ag(z) daz)

=L2(T*—z’)’18¢( )dA(z)+2lj O((T* —2)"1 §(z)) dz A d=

Cc\Q

=] (T* =71 04(=) dAE) 5, | (TF -2 gz d

1
AR

Since |[(T*—=2)"' ¢ <1, ([TE, Tol=E®E), there exists a constant C
which depends only on the domain £, such that:

191 SClllmey  (9e2(C)).

Therefore the map J: H'(Q) — # induced by the identity is continuous
and has dense range by the very definition of the norm of the space #.

According to Theorem 3.1 and relation (8), the element J(¢) is zero in
A if and only if

j ¢ dA =0
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for every rational function r with poles off Q. But this is equivalent to the
fact that the Cauchy transform

W(z) = —1 L} ¢(&) dA({)

{—z
is supported by the set Q. Moreover, 0 = ¢ in the sense of distributions
and hence € HY(Q).

Since the operator T'% is similar to the multiplication M. by z on
the map J induces the one-sided quasi-similarity X between the latter
operator and M., regarded as an operator on the quotient Hilbert space
H'(Q)0H(Q).

This finishes the proof of Theorem 3.3.

I

Let us remark that the above proof shows that in the statement of
Theorem 3.3 we can replace the two classical Sobolev spaces with those
defined only by norms of O-derivatives. In either case, it seems that the
operator theory for the multiplier by z on the respective quotient space was
not yet studied.

4. THE EXPONENTIAL KERNEL

Besides the associated hyponormal operator with rank-one self-com-
mutator, the exponential kernel E, of a bounded planar domain Q2 is the
only object which has proved to be useful in solving the L-problem of
moments. Two specific properties of this kernel are of interest from the very
beginning: the Taylor series at infinity (in both variables) of E, determines
the class y, € L'(C), and moreover, the Taylor polynomial at infinity of
degree NV in both variables of E, is in a simple (algebraic, nonlinear) bijec-
tion with the moments of degree less than or equal to N of the domain Q.

A detailed investigation of the analytic properties of the exponential kernel
is carried on in the paper [ 7]. We recall from there a single, central result.

THEOREM 4.1. Let Q be a bounded domain of the complex plane and let
Eo(z, W), T be the associated exponential kernel and hyponormal operator
with rank-one self-commutator. Let a be a fixed point in the boundary
of Q and let U be an open neighbourhood of a. The following assertions are
equivalent:

(a) The Cauchy transform |, (dA({)/({—z)) extends analytically from
U\Q to U.

(b) The kernel Eg(z,w) extends in both variables analytically/
anti-analytically from U\Q to U.
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(¢) The localized resolvent (T* —z) ' &, extends anti-analytically (as
a vector valued function) from U\Q to U.

Moreover, in that case the boundary UnO0Q is real analytic and
Eo(z,2)=0 for ze Un0L.

The last part of Theorem 4.1 gives an alternative proof of a recent
regularity result of Sakai [ 17] for boundaries admitting Schwarz functions.
As a byproduct of the proof of Theorem 4.1, it is shown in [7] that the
exponential kernel E, extends analytically along paths, as long as the
Schwarz function of an analytic arc of the boundary 002 extends. See [ 18]
for terminology and the significance of such phenomena.

Simple arguments show that the exponential kernel does not extend
analytically across some singularities in the boundary of 0€2 such as normal
crossings or points of multiplicity higher than three.

Suppose now that © is an extremal domain for the L-problem, that is,
Q=Kn{P>0}, where K is for instance a rectangle and P is a real poly-
nomial of degree N. In that case the Schwarz function S(z) of the boundary
0R2 is an algebraic function in Q which satisfies by definition the condition
S(z)=2z, ze0Q; see for details [4] and [18]. By putting together the
above data we are faced with the following picture: the exponential kernel
E, is determined by its Taylor polynomial at infinity of degree N, and it
is analytic/anti-analytic outside Q and has the analytic extension behaviour
of an algebraic function inside © (more precisely, the analytic extension in
each variable has finitely many ramification points in Q). Moreover, the
analytic extension of E, provides, when restricted on the diagonal, a
canonical defining function of 0€2. Thus, coming back to the question
raised in the introduction we ask: “Knowing all these facts, is there a
simple structure of the extremal exponential kernels?”

So far, only the case of quadrature domains proved to be successful in
elucidating this question [ 15] or the image by an inversion of the exterior
of a quadrature domain [7].

Trying to understand the exponential kernel of a domain we were led to
an intrinsic characterization of it. The rest of this section is independent of
the-other parts and it contains this result. The principle of obtaining such
a characterization in terms of positive definite kernels is not new. It goes
back to the work of de Branges on Hilbert spaces of analytic functions [5];
the same technique was exploited later by Pincus and Rovnyak [13],
Carey and Pincus [ 1], and several other authors whose interests came in
contact with determining or characteristic functions of various classes of
operators. For another notable example see also Livsic [11]. In spite of
several close similarities with the mentioned works, we believe that the
details contained below are new.
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To simplify notation we put C=Cu{w}, D={zeC;|z|<1}, and
C*=C\{0}. For a measurable function g: D — [0, 1] we denote:

_ —1 g({) >
= — | —2 44 , 1).
E (z, W) exp< . fD(C ) (&) (z], w] >1)

Let us also remark that the above function extends analytically to a
function

E,:(C\D)> > C*.

The question we address below is to find a set of minimal conditions
which characterizes analytic function E: (C\D)>— C* to be of the form
E=E, for a measurable function g as above.

One obvious condition is

E(c0,W)=FE(z, 0)=1  (z,we C\D). 9)

In order to state the next condition we define a new kernel F: (C\I_))4 -
C by the formula:
E(zy,w,) E(w,,Z,) — E(z,, Z;) E(w,, w;)

Fzy,Zyw, wy) = — — . (10)
(wy—z)(Wy—Z5) E(z,, W)

Whenever we encounter an analytic function /(z), the quotient

h(z) —h(w)

Z—w

(z#w)

is extended analytically across the diagonal (z=w) by the value 4'(z). As
a matter of terminology the inequality K(z,, z,; w,, w,) > 0 means that the
kernel K is nonnegatively definite, that is,

K(Sis 15 1, 57) A 2,20,
1

M=

k,

for every finite set of points {(s., 7,), | <k <N} in the domain of K and
every complex number 4,, 1 <k<N.

THEOREM 4.2. Let E: (C\D)>— C* be an analytic function with the nor-
malization property (9) and let F be the associated kernel (10).

There is a measurable function g:D — [0, 1] with the property that
E=E, if and only if
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F(21372§ W19W2)>21@F(213?2;m;1a@)

_(ZIW2F(21972; Wl»%))zl:x

_(Zl WF(ZUTZ; Wh@))wz:w
+(ZIW2F(215?2;ujl?@)):l=w2=oo>0' (11)

Note that the second term in the above positivity condition is a second
order difference at infinity of the function F.

Proof (Necessity). For this part of the proof we use the known
factorization of the positive definite kernel 1 — £, in terms of the associated
hyponormal operator with rank-one self-commutator; see [ 12, 1].

Let g be a measurable function as in the statement and let 7 denote the
irreducible hyponormal operator with rank-one self-commutator which has
the principal function equal to g, almost everywhere. Let us denote (as
before) [T*, T]=¢®E and let us recall the basic formula:

Ez,w)=1—=(T*—w) " & (T*—2)" 1 &), (12)

Note that we have tacitly made the normalization supp(g) =D, hence
o(T)cD and |T|| <1 (because T is a hyponormal operator; see [12,
Corollary 3.1.47).

Next we need a few elementary identities with resolvents, all stated for
the current variables u, v, z,, ... outside the closed unit disk:

(T—u) 1 (T—p) 1 2= =(T=0) 7 (13)

u—v

and
(T*—ua) " (T—v) '=(T—v) " (T*—a)""
H(T*—a)" ' (T—v) ' (E®Q)
X(T—v) " (T*—ua)~". (14)
In particular, from formula (14) we obtain:
AT*—a) " (T—v) & =UT—v) " (T*—u) ' & &)
+{T*—ua) " (T—v) 1 & &)
X {(T—v) " (T*—ua)"1 & &),
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or equivalently,

(1=(T=v) " (T*—a) " &)+ UT*—a) " (T—v) "1 & &) =1

that is,
E3 -\ —1 —1 _ 1
1+ (T*—u)" (T—v) f,§>—Eg(U’ﬂ)-
We claim that
F(zy,z5;wy, Wz):<(T_Zl)7l(T*_Ziz)715a
(T—w,)~(T*—wy) "1 &, (16)

Indeed, according to these identities we obtain (denoting E= E,):

AT —z) " (T*=%)  &(T—wy)  (T*=w)) ' &
={T—w) N(T*=wy) " (T—z)) " (T*=5) 7' & &)
={(T—=w) " (T—z) " (T*=wy) " (T*=%) 7' & &

+{(T—w) " (T*=wy) " (T—z) 7' & &
X {T—z) " (T*=wy) (T*=%) &

AT —w) " H(T*=wy) " (T*=Z) 7' & &
—(T—z) (T*-%5) ' &

Wy —2Z,
LT —wy) N (T*=wy) ' EE —(T—w)) N (T*—Z,) ' & &)
(wy—z,) (W3 —23)

UT—z) (T*=5) 16 —{(T—z) (T*=wy) ' &6

_|_

(Wi —z1)(Wy —Z)
H (T =w) (T —z) " H(T*=w,) 7' & &)
+ T —w) " H(T*=wy) " (T—2) 7' &, &)
AT —z) " (T*=w;) 71 &, &)
AT—z) (T*=wy) & —(T—z) ' (T*-%) 'O

Wy =25

X
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_E(Wln 272) +E(Zl’ %) _E(Zla?z) _E(Wla W)
Bl (wy —z)(Wy—123)
UT=w) (T—z) (T*=wy) ' & EH(E(21,75) — E(z,, 1))
E(zy, wy)(wy, —Z3)
E(M}h 272) +E(Zla @) _E(ZI>72) _E(m}h @)
a (Wi —z)(Wy—123)
(E(zy, wa) — E(wy, w3))(E(z,, Z3) — E(z,, W5))
E(zy, wy)(wy —z)(W, —725)

_E(ZI,W) E(WISZ)_E(WIDW) E(Zl,Zj)

+

E(zy, wa)(wy —z,)(W, —25)
Thus relation (16) is verified. It remains to remark that:
T(T—z) ' (T*=%) "¢
=(T*=2) "¢t zy(T—z) (T*=%) 7' ¢
=2(T—z)) (T*=2) &= (2(T—2) " (T*=%) 1 &)
In conclusion, the positivity conditions (11) in the statement become:
0<(T(T—z) N(T*=Z3) ' & T(T—wy) " (TH*—=wy) 1 &)
<UT=z) NUT* =) & T(T—wy) " (T*—=wy) 1 ).

Since T is a contraction these two positivity conditions are evidently
true.

(Sufficiency) Let E be an analytic function which satisfies the normaliza-
tion and positivity conditions in the statement. We want to prove that
E=E,, where g: D — [0, 1] is a measurable function. This in turn is equiv-
alent to finding a hyponormal operator 7" with rank-one self~commutator
[T*, T]=¢®¢E which has g as its principal function and hence E as an
associated determinantal function.

Since the kernel F was supposed to be nonnegatively definite, there exists
a separable, complex Hilbert space H and an H-valued analytic function

p:(C\D)>—> H
such that
F(le 2727 Wi, @) = </7(Zl, 272)5 p(w2’ m)> (Zj’ M)j EC\]_)’]: 17 2) (17)

In addition, we can assume without loss of generality that the image of the
function p spans the whole Hilbert space H.
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By assumption, F(o0, z5; w, w,) = F(z,, o0; w,, w,) =0, therefore
ploo,2)=p(z, 0)=0  (ze C\D).

In particular, both limits lim. _, ,, z,p(z;,Z;) and lim_, _, . Z5p(z;, Z;) exist.
We define a linear transformation on the range of p by the formula:

Tp(zl»TZ):le(ZI’Z)_(le(ZlaZ))zlzm' (18)
Let n be a positive integer and let us choose arbitrary elements

z,(k), z,(k) e C\D, 2, € C, 1 <k <n. In view of condition (11) in the state-
ment of Theorem 4.2 we have:

TS hepl,(k), 5200)| <
k=1

Z )"kp(zl(k)a Zz(k)) .

k=1

Therefore, the map T extends linearly to a contraction defined on the
whole space H. We denote its extension by the same symbol T.
Our next aim is to prove the formula
T*p(z,,25) =Z25p(21, Z5) — (E(21, 25)(22p(215 22))) 2y = oo - (19)
To this end we choose arbitrary points z,,z,, w,, w, e C\D and
compute
<T*p(zla 72)9 p(M}Za W)> - <p(219 72)3 Tp(M}Za W)>
={Zp(z1, 2), p(wa, Wi)) — E(21, 2)(KZ2p(21, Z2), p(W1, W) D)2y o
*W72<p(21 > 72)3 /7(W2> W)> + (<p(zl H 272)7 WYZ)O(W2> W)>)w2=r/g
:(272714}72) F(Zl3?2; WhWZ)*E(ZlaZiz)(ZiZF(ZIJ Zy, Wla@))— =0

“2

+ (@F(zla Zi2a M}l: Wz))lvzzw

—E(zy, wy) E(wy, Z5) + E(zy, Z3) E(wy, W3)
+ E(z,, Z5)(E(z,, wy) — E(w,, w3))
(wy—zy) E(zy, w3)
Ew,,z;)—E(z,,Z,
+ ( 1 2) ( 1 2)

wy—2,

=0.

Thus formula (19) is verified.
Let us remark that, denoting

é:(zl zp(ZI’Z))zlzzzzwﬁ
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we have
(T*=2)(T—z)) p(z1, ) =(T* =) (=2,p(21, 22) - =
=(E(z1, (2122 p(21,22)) 2= o) =0 =€
(because E(0, z,) =1). Whence we find the formula:
pz1,3)=(T—z) NT*=%3) ' ¢ (5,2,€C\D). (20)
Consequently, we obtain
[(T* T1p(z1,2)=[T* =20, T—2, (T —z) ' (T*~Z,) ' &

=¢—E(z),2,)¢
=(1—E(z,, 7)<

Therefore the operator T has rank-one self-commutator, and the vector &
spans the range of [ T*, T].
Finally, we return to formula (10) and remark that

1_E(Z]772):(W1W2F(215?2; M}la@))wl=wz=oo:<p(zl7?2)9 é>9

so that

LT, T] p(zy, 25) =< plz1, 22) ¢, EHE

This proves that [T*, T]=¢(®E.
In conclusion, E'= E,, where g is the principal function of the operator T.
This finishes the proof of Theorem 4.2.

Remark 4.3. By changing the variables u;=(1/z;),v;=(1/w;), j=1, 2,
we can define the function
F(zy,Z5:w,, 75
Gl iy vy, 75) = 02 1)
Z, Wy
so that G is analytic in the polydisk D*.

For an analytic function A(z), z €D, we define the difference of / at zero
by

h(z) — h(0)

z

A_h(z)=

Then condition (11) becomes:

O<Au1 AWG(MI’TZ;UUE)<G(L{]5E;Ulﬂ@)' (21)
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Let ¢ denote the class of all analytic functions G: D* — C which satisfy
the positivity conditions (27) and have the structure derived from fomula
(10), where E is subject to the normalization (9).

Then the truncated, or full, L-problem of moments treated in the pre-
vious sections (and in the papers [15, 16]) is equivalent to the following
interpolation problem for the class ¥:

Ge9
and

((8/0u,)™ (8/6u3)" G)(0,0:0,0)=b,,  (0<m<m+n<N).

This is a two-dimensional variant of the classical Carathéodory—Fejér
problem (see for instance [6]). On the basis of our previous results
obtained for the L-problem of moments, we know for the above interpola-
tion problem how to describe its solvability in positivity terms (in the case
N = o0), while for the corresponding truncated interpolation problem we
know a description of all its extremal solutions (for N finite). In view of the
bijection between the class of functions ¥ and the measurable functions
g:D—>[0, 1], the class 4 has a natural convex structure given by the free
parameter g.
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