ONE GENERALIZATION
OF THE CLASSICAL MOMENT PROBLEM

VOLODYMYR TESKO

ABSTRACT. Let *p be a product on lg, (a space of all finite sequences) associated
with a fixed family (Pn)$% of real polynomials on R. In this article, using methods
from the theory of generalized eigenvector expansion, we investigate moment-type
properties of * p-positive functionals on lg,.

If (Pn)%, is a family of the Newton polynomials Py, (z) = [J'2) (z — ) then

the corresponding product * = *p is an analog of the so-called Kondratiev—Kuna
convolution on a “Fock space”. We get an explicit expression for the product x and
establish the connection between x-positive functionals on lg, and a one-dimensional
analog of the Bogoliubov generating functionals (the classical Bogoliubov functionals
define correlation functions for statistical mechanics systems).

1. INTRODUCTION

It is well known that the classical moment problem can be viewed as a theory of
spectral representations of positive functionals on some classical commutative algebra
with involution. Namely, let lg, be a space of all finite sequences f = (fo,..., fn,0,0,...)
of complex numbers f, and * denotes the Cauchy product on lg,, i.e.,

(fx@n= > figi=_ fxgn-r (1.1)
k=0

i+j=n

for all f = (fn)elo,9 = (9n)2%¢ € lan. The space lg, endowed with the product * is a
commutative algebra with the involution f = (£,)5%, — f 1= (fn)%,.

The classical moment problem is formulated as follows: for a given sequence (1,,)22,
of real numbers 1, when does there exist a non-negative finite Borel measure u on R such
that

Tn = /Rx” du(z), n€No:={0,1,...}? (1.2)

The answer is the following: integral representation (1.2) holds if and only if T = (75,)22,
is a *x-positive functional (more exactly, non-negative) on lgy, i.e.,

T(fxf) =Y Tiefife 20, f=(fa)iZ0 € lin-

7,k=0

In this article an essential role will be played by Yu. M. Berezansky’s method [3] of
obtaining representation (1.2), which goes back to the works of M. G. Krein [19, 20].
This method is based on the theory of generalized eigenfunction expansion for selfadjoint
operators and, in its modern version [4], can be formulated as follows. Let (lgn,*) be
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an algebra as above and 7 = (73,)22, be a given *-positive functional. This pair can be
associated, in a usual way, with a Hilbert space H. generated by a quasiscalar product

(f7 g)H, = T(f *9)7 fvg € lfin-

In this space H, the translation operator

Jf = 51 *f = (Oafovfla"')a f: (fn);z.o:O € lﬁn (13)

(here 0; := (0,1,0,0,...) € lg,) is Hermitian with equal defect numbers. Therefore
it follows from the theory of generalized eigenfunction expansions that there exists a
non-negative finite Borel measure 1 on R (spectral measure) such that (2™)%2, is a
generalized eigenvector of the operator J (more exactly, to its selfadjoint extension) with
an eigenvalue z € R and the mapping (Fourier transform)

H:.Dlgn > f = (If)(z anx" e L*(R, )

n=0

is well-defined and isometric, i.e.,

(.00, = / (L) (@) T @ dulx), 9 € lan.

As a consequence of this Parseval equality, we immediately get representation (1.2):

= (Buso)n, = [ 3" du(o),

R
where 6,, = (6nj);?‘;0 denotes a d-sequence.

Among the advantages of Yu. M. Berezansky’s method is that this method admits
broad generalizations which give a possibility to investigate the following moment prob-
lems: strong Hamburger, trigonometric, complex, matrix and different many-dimensional
analogs of them, including infinite-dimensional cases (in many-dimensional situation
it is necessary to investigate the commuting families of Jacobi type operators), see
[3, 9, 10, 4, 5, 6, 7, 11, 8] for more detailed presentation.

By analogy with the above described way of obtaining representation (1.2), we can
get moment-type representations in the case when a family (2™)22, of the monomials is
replaced by a family (P,)52, of polynomials P, : R — R (each P, has a degree n). In
this situation, instead of the Cauchy product x (1.1), it is necessary to use the product

frpg:=Ip"(Ipf Ipg), (Ipf)(z an n g € ln,

n=0

generated by the polynomials P, (z) and, instead of (1.3), the operator

Jpf=01%p f, [=(fa)peo € lin

(clearly, if P, (z) = ™ then * = xp and Jp = J). Let H, = H, p denotes a Hilbert space
associated with the quasiscalar product (f,g)g. := 7(f *p g). It can be shown that for
a given *p-positive functional 7 = (7,)52, on la, there exists a non-negative finite Borel
measure 4 on R such that (P,)5, is a generalized eigenvector of the operator Jp (Jp
acts in H,) with an eigenvalue € R and the mapping

H, :)lﬁHBf'—) IPf an n GLZ(]R :u‘)

is a Fourier transform. The corresponding Parseval equality gives the moment-type
representation

Tn:/Pn($)d,U(-T), n € Np.
R
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The described way of proving the latter representation is given below in Section 4.
Let us mention that the idea of using the theory of generalized eigenvector expansion in
a similar context is not new, see [4] for details.

If (P,)22, is a family of the so-called Newton polynomials P, (z) = (x),, := H?:_()l (x—1)
then the corresponding product x := *p on lg, is an analog of the so-called Kondratiev—-
Kuna convolution on a “Fock space”. Formula (3.8) in Section 3 gives an explicit ex-
pression for the product x. We refer to [15] for the definition and properties of the
Kondratiev—Kuna convolution on a “Fock space”, see also Subsection 7.2.

In this article we also study the following problem: for a given sequence (7,)5% of
real numbers T, when does there exist a non-negative finite Borel measure p on R such
that a Laplace transform 1,(X) := [, " du(z) is analytic in a neighborhood of zero in C
and T, = [ Po(z) dp(zx) for all n € No?

We give an answer on this problem in Section 6 for the case of the so-called Sheffer
polynomials (i.e., polynomials with generating function of exponential type). The mono-
mials and Newton polynomials are examples of the Sheffer polynomials. In the case of
the monomials this problem is closely related to the problem of integral representation
of exponentially convex functions (see Subsection 6.2), in the Newton polynomials’ case
this problem is connected with a one-dimensional analog of the Bogoliubov generating
functionals, i.e., with functions B : Y — C (U is a neighborhood of 0 € C) of such type

B(\) = / (1+ N du(z) = / 80N du(z), AU,

where p is a certain non-negative finite Borel measure on R (see Subsection 6.3). Note
that 108142 ig a generating function for the Newton polynomials () n,

oo

A’I’L
et log(14+X) _ Z (@), [N <1

|
ot n!

We stress that the classical Bogoliubov functionals were introduced by N. N. Bogoliubov
in [14] to define correlation functions for statistical mechanics systems.

The last part of this article (Section 7) is related, on the one hand, to the infinite-
dimensional generalization of the classical moment problem (1.2) and, on the other hand,
to some tasks of statistical physics. The main purpose of this section is to explain the
motivation of this work and present a few known examples of the results and some open
problems in the case of functions of infinite many variables.

2. PRELIMINARIES

2.1. Projection spectral theorem. In this subsection we recall some results concern-
ing the projection spectral theorem and the quasianalytic criterion of selfadjointness of
operators (for a detailed explanation see e.g. books [3, 9, 12]).

Let ‘H be a complex separable Hilbert space and

H_DHDHLDD (2.1)

be a fixed rigging of H. We suppose that H, is a Hilbert space which is topologi-
cally (i.e., densely and continuously) and quasinuclearly (i.e., the inclusion operator is of
Hilbert—Schmidt type) embedded into H, H_ is the dual of H; with respect to the zero
space H (with the pairing (-, -)#), and D is a linear, separable, topological space that is
topologically embedded into H .

The following projection spectral theorem holds (see [3], Ch. 5; [9], Ch. 3; [12], Ch. 15).

Theorem 2.1. Let A be a self-adjoint operator defined on Dom(A) in H. Assume that

o A is standardly connected with chain (2.1), i.e., D C Dom(A) and the restriction
A | D of the operator A on D acts from D into H continuously.
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o A has a strong cyclic vector ), that is there exists a vector Q0 € H such that
Q € Dom(A") for alln € N and a set {A"Q|n € No} is total in Hy (i.e., a set
span{A"Q|n € Ng} is dense in H ).
Then there exists a non-negative finite Borel measure u on R (spectral measure, defined
on the Borel o-algebra B(R)) such that

o For p-almost every x € R there is a unique vector £(x) € H_ (the so-called
generalized eigenvector of A with an eigenvalue x) such that

<§(I)7Af>7'i :x<£(x)af>7-la f eD.
o The mapping

HOD 3 frr (Iaf)() = (f6())n € L*(R, ) (2.2)
1s well-defined and isometric, i.e.,
(Fow = [ (1D @ T @ o), frg € M (23)

Extending the mapping 14 by continuity to the whole space H we obtain an iso-
metric operator 14 : H — L*(R, p).

Remark 2.2. Let an operator A satisfies all assumptions of Theorem 2.1 and, moreover,
the closure of A [ D in H coincides with A. Then by a well-known fact (see, e.g.,
[12], Ch. 15, § 3) the extension (by continuity) of mapping (2.2) is a unitary operator
4 H — L%(R, ) acting from the whole space H onto the whole space L?(R, ). The
image of A under I, is the operator of multiplication by z in L*(R, ).

Let us recall the quasianalytic criterion of self-adjointness. For a Hermitian operator
A defined on Dom(A) in H, a vector f € ﬂOO, Dom(A™) is called quasianalytic if

(2.4)

Z \“/IIA”fHH

Theorem 2.3. A Hermitian operator A in H is essentially self-adjoint if and only if the
space H contains a total set of quasianalytic vectors.

Versions of this theorem are published in [22, 23], see also [3], Ch. 8, § 5. For the given
form of it, see [12], Ch. 13, § 9.

2.2. Spaces and riggings. Denote by C* a linear space of all sequences f = (f,)5%,
of complex numbers f,, € C, and by lg, its linear subspace consisting of finite sequences
f= o, [n,0,0,...). Henceforth, we will denote by J,, the J-sequence,
6n = (Onj)j20 = (0,...,0,1,0,0,...). (2.5)
——
n times

Then each vector f from lg, can be interpreted as a finite sum Y - fn0n
For a fixed weight p = (p,,)22,, pn > 0, we denote by

) = {f = ()io € € |l = D [falpn < o0}
n=0

the [2-type space with a corresponding scalar product (-, ~)lz(p). In the case of the weight
1=(1,1,...) we will use a standard notation [? := [%(1).

Let p = (pn)S% g, pn > 1. Then the space [?(p) is densely and continuously embedded
into the space [? and therefore one can construct the chain (the rigging of [?)

P(p~) D12 D 1(p) D lgin, (2.6)
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where p~1 := (p; 1), and I2(p~!) = (I*(p))’ is the dual space of I?(p) with respect to
the zero space [2. Denote by (-,-);2 the dual pairing between elements of I2(p~!) and
I2(p) inducted by the scalar product in I2, i.e.,

&gz = &ngn, E€l@h), g€l
n=0

Together with (2.6), we consider a rigging of [? connected with a special weight p.
Namely, for each g € N, we set

v(q) = ((n})*29" )52

and introduce the so-called Kondratiev-type [2-spaces

*(v(q)) and I3 :=pgeliNm12(7(Q))-

Then the dual spaces of 1?(v(q)) and {2 with respect to the zero space [? are
+

o) and = () = indlim (@)

respectively (here v, 1(¢q) = (n!)=2279"). Thus, we get a rigging
C>® =1, D12 D1P(v7H(q) D12 D *(%() D13 D lin-
Here we identify, in the usual way, the space C* with the space [f;, of all linear functionals
on ls,. In the sequel we won'’t distinguish C* and If .
Now we recall one important property of the space (2. Denote by Holg(C) a set

of all (germs of) functions ¢ : C — C that are holomorphic at 0 € C and, for each
€= (£)5°, € 2, define the so-called S-transform by the formula

(SOM) = %gn, e,

n=0

where U is a (depending on &) neighborhood of 0 € C.
The following result shows that each vector & from 2 is uniquely determined by its
S-transform (see [17] for the infinite dimensional analogue of this fact).

Theorem 2.4. The S-transform

oo

S:12 = Holo(C), &= (&) — (SO = Z %5”’

n=0

is a one-to-one map between 12 and Holy(C).
Proof. Let € = (£,)5%, € [2, i.e., there exists ¢ € N such that
¢cl’(v!(q)) or, equivalently, Z |€a]7277" ()2 < oo.
n=0

Using the Cauchy-Bunyakovsky-Schwarz inequality, for |\ < 27%, we get

wz*sn z'” &
(Zw%qn) (Z|§ 2= (p1)~ ) < .

(NI

Thus, S¢ € Holy(C).
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For the converse, suppose that ¢ € Holy(C), that is there exists » > 0 such that the
function ¢ admits the representation

o0 )\n
o) =D Ea<oo, A<,
n=0
with
_d%e _ $(<)

= = — ¢, 0<mry <.
& = Tl )’)\:0 27 ficj=py ¢ H ¢ 0

As a consequence of the latter integral representation, for some C' > 0, we get
|€a] < nIC™H ne Ny,

Choosing ¢ € N in such way that C?277 < 1, we obtain

o0 o0 2n
Z [€nl?270" (n) 72 < O Z e < o0.
n=0 n=0
So, € 1= (6,)22, € 12 and S¢ = ¢,
The fact that Ker(S) := {¢£ € [2 | S¢ = 0} = {0} is obvious. O

Corollary 2.5. A sequences & = (£,)22, € C* belongs to the space I if and only if
there exists a constant C > 0 such that

|€a] < nlC™T e Ny,

3. CONVOLUTIONS ON THE SPACE OF FINITE SEQUENCES

3.1. Definition and properties of convolutions. Let (P,)>2, be a fixed family of

real-valued polynomials P, : R — R such that each P, has a degree n. Thus, (P,,)22, is

a linear basis in the space P := C[z] of all complex-valued polynomials F: R — C.
Define a convolution (product) *p on the space lg, by setting

f*PQfZ I;l(lpflpg), faQEZﬁn; (31)

where -
Ip :lsn = Clal, = (fu)ozo = Upf)(@) = faPu(2), (3.2)

n=0
is a natural bijection between lg, and C[z]. The space lg, with product *p becomes a

commutative algebra A with the unity dp = {1,0,0,...} and the involution

lin 2 f = (fn)%ozo = JI = (.fn)?f:o € lfin, (3.3)
where f,, denotes the complex conjugation. Clearly, choosing different bases in the space
C[x] we obtain different products in the space lgy.

In the space C[z] we introduce a scalar product by setting

(F,.G)p = (I;'"F.Ip'G)2 = Y fadn,

n=0
F() = Z faPu(e), G()= Zgnpn(') € Cla].
n=0 n=0

The sequence (P,)5 , makes an orthonormal basis in C[z] and therefore each polynomial
F € Clz] admits the representation
F(z) =) (F,P)pPy(z), z€R (3.4)
n=0

(note that (F, P,)p = 0 for n greater than the degree of F).
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The following result holds, see also [4].
Lemma 3.1. For all f,g € la, and n € Ny :={0,1,...} we have
(f+p 9)n=Y_ Fign(PiPe, Po)p. (3.5)
4,k=0

Proof. Using formulas (3.1), (3.2) and (3.4), for all f,g € lg, and = € R, we get

o0

(Ip(f #p 9)) (@) = (Ipf)(x) - (Ipg)(x) = Y (Ipf - Ipg, Pu)p Po()
n=0
= Z ( Z fjgk(PijaPn)P)Pn(x) = Z(f *p g)npn(x)~
n=0 j,k=0 n=0
So, formula (3.5) takes place. O

3.2. Examples. In some special cases we can count a more explicit expression of prod-
uct (3.5). Let us consider two examples.

1) Let P,(z) = 2™ be a monomial. Then #p = * is an ordinary convolution (Cauchy
product) * of two sequences f = (f,)22 0,9 = (9n)52¢ € lfin:

(frpgn=(F*gn= > figi= frgn—r- (3.6)
k=0

i+j=n
This fact is a direct consequence of (3.5) and the following formula
(Pj Py, Po)p = (272", 2™)p = (27T, 2™")p = 640

2) Let P,(z) = (z)y (here (x), denotes the Pochhammer symbol) be the so-called
Newton (or binomial) polynomial. By definition

1, if n=0,

Po(z) = ()5 := {:c(xl)~~(xn+1)’ if neN.

In terms of Gamma function, we have

() = D(z+1)

—_— N.
Iz —n+1) "e

Note that (z),, n € Ny, is an example of Sheffer polynomials, see Section 5 for details.
The corresponding generating function of (z), has the form

o0

P(z,\) 1= (1+ \)" = "800 = %~ %(;p)n, A < 1. (3.7)

n=0

In the case P,(z) = (x), we will denote convolution (3.1) by % := *p.
Theorem 3.2. For all f = (fn)220,9 = (9n)5%¢ € lsin and n € Ny we have

(i + )N + k)!
T,], i+j9j+k- (3.8)

(fxpghn=(f*g)n = Z

i+j+k=n
Proof. Due to (3.5) it suffices to show that

Jlk! ) .
(@); @ (@) = 4 == G Ty DR e nhd k2 o)

0, otherwise.
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Using (3.7) and the multinomial formula

n n' ki
(artaz+-tan) = Y ey [ el
kv ko tethn=n L2 iy,

for all |A|, |u| < e (¢ > 0 is small enough), we get

P log(lJr)\)eav log(1+p) &% log(1+A+p+Ap) Z (>‘ + Tt )\N)n (x)n

‘ n!
n=
Z Z )\l+]uk¢+] (3.10)
- Tkl e
n=0i+j+k=n v k!
On the other hand, taking into account the formula
@) @)k =Y _(2);(@)k, (@)n)p(@)n, = ER,
n=0
for all ||, |u| < &, we obtain
X 10, Z 10, - >\J /’Lk
et log(1+) palog(1+p) _ Z ﬁﬁ(x)j(z)k
4,k=0
)\ (3.11)
J
= Z Z @)k, (2)n) P (2)n-
n=0 j,k=0 k!

Comparing the coefficients at (z), and then at A u* in formulas (3.10) and (3.11) we
get equality (3.9). O

Remark 3.3. Tt should be noticed that the product % is a one-dimensional analog of the so-
called Kondratiev—-Kuna convolution on a “Fock space”, see e.g. [15] and Subsection 7.2
below for the definition and properties of the Kondratiev—Kuna convolution.

4. THE MOMENT PROBLEM

As above let (P,)52, be a fixed family of real-valued polynomials P,, € C[z] such that
each P, has a degree n and A = lg, be a commutative algebra with the product *p (3.1).

Definition 4.1. A functional 7 = (7,,)5%, € C™ is said to be a moment functional (or,
a moment sequences) on (A, xp) if there exists a non-negative Borel measure p on R
such that

Tn = /RPn(x) du(z), n € No. (4.1)

Obviously, if 7 = (7,)52, € C* is a moment functional on (A, xp) then actually
Tn € R for all n € Ny and the measure p from representation (4.1) is finite. The moment
problem on A is to characterize those linear functionals 7 € C°° which are moment
functionals. A solution of this problem is given in the next theorem.

Theorem 4.2. 7 = (7,)52, € C™ is a moment functional on A = lg, if and only if T
is xp-positive (more exactly, non-negative) on A, that is

r(f*p f) = Zm e P Zm( S LR P)R) 20 (42)

n=0 k=0
for all f = (f.)3 € A.
A method of proving this result is similar to considerations of [4] and is based on

the theory of generalized eigenfunction expansion. In the case of the classical moment
problem this method was first proposed by Yu. M. Berezansky in [3], Ch. 8.
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Proof. The necessity of condition (4.2) is trivial. Indeed,

T(fxp f) = ZTn f*p fln = ZTn( Z fjfk(Pij,Pn)P)

n=0 3,k=0

-/ S 53 (PP Pp ) dua)

Jk 0 n=0
N /R \ ijpj<x>\2du<x> >0, f=(fa)ilo €A
7=0

For the proof of the sufficiency of condition (4.2), we will apply Theorem 2.1 to a
certain self-adjoint operator connected with our moment problem.

Let 7 € C* be a positive functional on A, that is (4.2) holds. Using this functional
and convolution *p we construct in a standard way a Hilbert space H.. Namely, we
define H, as a Hilbert space associated with the quasiscalar product

(f?g)H‘r = T(f *p 57), f7g e A (43)
For the construction of H,, at first it is necessary to pass from A to the factor space
A= A/{f € A|(f,f)u, = 0} and then to take the completion of A. For simplicity
we will suppose that A = A, ie., (f, flu. = 0if and only if f = 0. Note that an
investigation of the general case is possible but technically it is more complicated (for
the corresponding constructions in the case of the classical moment problem, see [3], Ch.
8, § 1, Subsect. 4 or in [9], Ch. 5, § 5, Subsect. 1-3).
For the sake of simplicity we will assume that Py(xz) = 1 and P;(z) = z. Using (3.1)
and (3.2) we define an operator

pilin = lan, Jpfi=I15'TIp =261 xp f, [ € lgn, (4.4)
where 6; = (0,1,0,0,...), Ip is defined by formula (3.2) and J is the operator of multi-
plication by z in the space Clz], i.e

(JF)(z) := Pi(z)F(z) = xF(x), F eClx].
The operator J : lg, — lgy is Hermitian in the Hilbert space H.,
(Jpf,9)u, =761 xp f+pg) =7(f *p 61 xp g) = (f, JP9)H,.» [, 9 € lsin,

and, moreover, it is real with respect to involution (3.3), i.e., Jpf = Jpf, f € lgn.
Therefore, by a theorem of von Neumann Jp has self-adjoint extensions.

Denote by A a certain self-adjoint extension of Jp on H,. We will apply Theorem 2.1
to this operator. Now the role of chain (2.1) will play the rigging

(), D Hy D 12(p) D lin, (4.5)

where (1%(p))}; = H_ is the negative space with respect to the positive space (?(p) and
the zero space H, = H. The space lg, = D is provided with uniformly finite coordinate-
wise convergence, i.e., the sequence {f9) j € N} C g, converge to f € lg, if and only if
there exists N € N such that f$) =0 forallm > N, j € Nand f¥) — £, as j — oo for
all n € Np.

Lemma 4.3. There exists a weight p = (pn)5%g, Pn = 1, such that the embedding
12(p) — H, is well-defined and quasinuclear.

Proof. Let us set

Kji =Y Tu(PiPs, Pa)p, j.k €Ny (4.6)

n=0
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(note that for any j,k € Ny the sum in (4.6) is finite). Due to (4.2) the matrix K =
(K jk)3%=o 1s nonnegative definite, i.e.,

Z Kjifife = Z (ZTn(PijPn)P)fjfk =7(f*p f) >0, [E€lgn.

4, k=0 j,k=0 n=0
Hence,
|K1)? < Kj; K, ik € No. (4.7)

Let ¢ = (¢n)%¢, gn > 1, be such that > 2 Knng,' < co. Then from (4.3), (4.2) and
(4.7) it follows that, for all f € lgy,

B o B oo K.
171, =(Fwe 1) = 32 Konfsfe < (3022 )11y
j,k=0 j=0 %

Therefore, (?(q) < H, topologically. But if > °7  g.p,! < oo, then 1?(p) = [*(q)
quasinuclearly. The composition of these two embeddings gives that [?(p) — H, is
quasinuclear. O

In what follows we fix a weight p = (pn)5%g, Pn > 1, such that the embedding
I12(p) — H, is quasinuclear. It is clear that the operator A is standardly connected with
chain (4.5). Let us show that the vector Q = 6y = (1,0,0,...) € lg, is a strong cyclic
vector for A.

To this end, it suffices to show that span{A™Q | n € Ny} = lg,. But this is evidently
true, since Ip : lg, — C[z] is bijection, span{z™ | n € Ny} = C[z] and by (4.4)

A"MQ = J"6 = I (2™), n € No.

So, the operator A satisfies all assumptions of Theorem 2.1. Let i be the corresponding

spectral measure of A and £(z) € (I*(p))}y_ be the generalized eigenvector of A with an

eigenvalue x € R. According to Theorem 2.1 we have

(@), Af)u, = =€), Nu,, [ € lan,
and the mapping

Hy D lin 3 f = (Iaf)() = {£,€0)) . € L*(R, 1)
is isometric.
To prove (4.1), it suffices to check that

(Iaf)(@) = (Ipf)(@) =D fuPu(z), f € lgn, (4.8)

for p-almost all x € R.
Indeed, suppose that (4.8) takes place. Then by (2.3) we have

(f.0)m, = / (Ip ) @) Tpg) @) du(z), £, € lin (4.9)

Therefore, taking into account the equalities 7, = 7(0,) = 7(dp, *p 09) = (dn, do) . and
(Ipdp)(z) = P,(x), we get

T = (O 00V, = / Po(x)du(z), n €Ny,
R

Let us check (4.8). According to [4], Lemma 2.2, there exists a unique determined
unitary operator U : (I*(p))}y. — [*(p™") such that

Un,ghz =, 9)u,. n€®)y., g€lp).
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Therefore, it suffices to show that
(U&)(z) = P(x) :== (Pu(2))pZo, = €R,
or, equivalently,
(P(x),AfYz = x(P(x), f)i2, z€R, fElgn.

But the latter equality takes place, since on the one hand
2(P(x), flrz =2 faPulz) =z (Ipf)(x).
n=0
On the other hand, taking into account that P;(z) =z, Af = 61 xp f, f € lan, and

(61 %p f)n=>_ fu(PiPs,Pa)p, n €Ny,

k=0
we get
(P(@), Af)i = (P(@)615p iz = > Pa(@)( 3 Se(P1Pus Pa))
n=0 k=0
=3 ( fk(PlPkrpn)’PPn(z)) =Y (PiIpf, Py)pPy(x)
n=0 k=0 n=0
=Pi(x) - (Ipf)(z) =2 (Ipf)(x).
Thus, Theorem 4.2 is proved . O

Remark 4.4. Let P,(x) = 2™, n € Ng. Then xp = « is the Cauchy product (3.6) and the
corresponding moment problem is called the Hamburger moment problem.

From Theorem 4.2 and formula (3.6) we immediately get the following classical result:
T = (1), € C® is a moment functional on (A,*) (moment sequences) if and only if

T(f*f)= Z Tivkfifu =0, f € ln. (4.10)

4,k=0

Note that now the operator Jp : gy — lgn, Jpf := 01 % f, is an ordinary right shift
(or, in another terminology, a creation operator), that is

JPf = J(f07f17"') = (07f07f17"')ﬂ f = (fn)ZO:O € lﬁn?

or in a matrix form

0 00 0O
10 0 00
Jp=]10 1 0 0 O
0 01 0 O

Remark 4.5. Let P,(z) = (x), = x(x —1)---(x —n+1). Then xp = * has form (3.8)
and as a direct consequence of Theorem 4.2 we get: 7 = (7,,)52, € C*> is a moment
functional on (A, *) if and only if

- = G+ + k) -
(s f = (Z?,f.i..)nHMfiHm >0, felp  (411)
1,5,k=0 R

It easy to see that the Newton polynomials (z),, obey the recurrence relation

2(x)n = (@)pt1 + n(x)n. (4.12)
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Indeed, let a_ : lg, — lg, be an annihilation operator, i.e.,
a—((fn)nzo) = (f1,2f2, .-, nfn,...).
Then on the one hand, the operator d := Ipa_Ip" : Clz] — C[z] acts by the formula
d(x)n =n(z)n_1, n € Np.
On the other hand, it can be proved that, for any polynomial F' € Clz],
(0F)(z) = F(x + 1) — F(z) and, therefore, 9(z), = (x+1)n — (z)n.

Thus, n(z),—1 = (x + 1), — (), and therefore (4.12) holds.
It follows from (4.12) that the operator Jp : lgy — lgn, Jpf := d1%f, has the following
matrix representation

Jp =

oo~ O
O R RO
=N OO
- W o O o
- O O OO

5. SHEFFER POLYNOMIALS AND ANALYTIC MEASURES

The Sheffer polynomials (P,,)22, are defined via their exponential generating function
P(z,\) == y(\)ecP® = Z:O HPn(x), reR, MNel, (5.1)

where U is a some neighborhood of zero in C, v and « are analytic functions in U such
that a(0) = 0, o/(0) # 0 and (0) = 1. Using the classical Faa di Bruno formula it can
be showed that each P, (x) is a polynomial of exact degree n € Ny.

We observe that many classical polynomial families are Sheffer — the monomials,
Newton, Bernoulli, Hermite, Poisson-Charlier polynomials and many others. Note also
that the Sheffer polynomials have remarkable applications in various fields, such as prob-
ability, numerical analysis, Rota’s umbral calculus and so on. We refer, e.g., to [28, 25, 24]
and [1] for more details.

For every € R the function P(z,-) is an analytic in a neighborhood of 0 € C.
Therefore,

dar n! P(z,¢)
Po(z) = 2 P(a, A ) - d,
(37) d\n (l‘ ) A—0 2mi |=r Cn+1 ¢
where 7 > 0,7 € U. As a consequence, for all € > 0 there exists r. > 0 such that
! 2n!
|Pa(2)] < = sup [r(W)e” V7| < Zheflel 2 e R, ne N, (5.2)
Te' |A|=r. Te

where r. € U is chosen in such a way that |a(\)| < e and y(A\) < 2 for |A] = r..
Let p be a non-negative finite Borel measure on R such that a Laplace transform

Lu(N) ::/Rew’\d,u(x)

is well-defined in a neighborhood of zero in C. It is easy to check the following result.

Proposition 5.1. Let a measure p on B(R) be such that e* belongs to L*(R,u) for
|A| <€ (for some e > 0). Then the Laplace transform l,, of p admits the representation

L= [ etau@) = 320 [atduto). ) < (5.3)
n=0 '

and, as a consequences, 1, is analytic in a neighborhood of zero in C, i.e., I, € Holp(C).
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Proof. Let us fix A € C such that |\| < &. Since e® € L'(R, 1) then cosh(z|\|) € LY (R, 1)
and by the monotone convergence theorem we have

_ = |/\|2n 2n
/Rcosh(x\)\ﬂdu(x) —7;0 @)l /Rx du(z) < co.

Therefore, 2°" € L'(R, u). Using the Shwarz inequality we get

[ el aute) < Vi@ ( [ fop @) <.

ie., 2" € L}(R,p) for all n € N. Since |ZnN:0 %xﬂ < 2cosh(z|A]), by the dominated
convergence theorem we obtain

xr - )\n n
l#(/\):/Re Adu(x):ZH/Rx du(z) < oo, [N <e.
n=0

O
Denote by M, (R) the set of all non-negative finite analytic measures p on B(R), i.e.,
Ma(R) := {p: B(R) = [0,00) | p— measure, I, € Holo(C)}.

Equivalent descriptions of analytic measures are given by the following lemma (see [18]
for the infinite dimensional analogue of this result).

Theorem 5.2. The following statement are equivalent

(1) pe My(R).
(2) There exists a constant C > 0 such that

‘/x" d,u(x)‘ <nlC"™ neN,.
R

(3) There exists a constant r > 0 such that e!*I" € LY (R, u).
(4) There exists a constant € > 0 such that P(z,\) = y(\)e®N® ¢ LY (R, pu) for
|A| < &, where P(xz,\) is a generating function of the Sheffer polynomials P, (z).

Proof. Let us check the following chain 1) = 2) = 3) = 4) = 1).
1) = 2). This fact immediately follows from representation (5.3).
2) = 3). For the moments of even order we have

/ 2|2 du(x) = / 2?dp(z) < (2n)!IC*" T n € Ny.
R R

The moments of arbitrary order can be estimated by the Cauchy-Bunyakovsky-Schwarz
inequality

[ lel" dute) < Vi ( [ 1a" duto))” < VREICC /o] < VREIC(C)
since (2n)! < 4"(n!)2. Chose r < (2C)~! then
/e‘zlrdu(x) -3 %/ 2" dp(r) = VERIC S (r20)" < oo,
R n=0 R n=0

3) = 4). Let r > 0 be such as in statement (3) and € > 0 be chosen in such way that
€ € By and |a(A\)| < r for |\| < e. Then for all x € R and all A € C such that |A| < e we
have

|P(z, )] = [y(\)e*™| < Cerl*l, - C = sup |y(M).

[A<e
So, P(z,\) € LY(R, u) for |\ < e.
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4) = 1). Since « is the analytic function in U, «(0) = 0 and o/(0) # 0 then there
exists £ > 0 such that {\ € C||\| < £} C Ran (a). Therefore, e** € L*(R, ) for || < &,
e, p € My(R). O

Corollary 5.3. Let i € My(R) and P(x,)\) := v(A\)e*N* be a generating function of
the Sheffer polynomials P, (x). Then the following formula holds

/P(x)\du Z / <oo, [N<e,
R

for some € > 0.

Proof. Clearly, P?(z,)\) = 7?(\)e?*N® is a generating function of the Sheffer poly-
nomials. Therefore, by Theorem 5.2 we have P?(-,\) € LY(R,u) for [A| < g, ie.,
P(-,)\) € L*(R,p) for |A\| < e. Using the latter, (5.1) and the continuity property of
the inner product, we get

[ PN ) = (PO Dy = D 5 (Bl e
n=0

|
= nl
O
Remark 5.4. pn € My (R) if and only if there exists a constant C' > 0 such that
/ Pu(@)? du(x) < ()?C™, n e Ny, (5.4)

where (P,)22, is a family of Sheffer polynomials on R.

Proof. Let u € My (R). Using (5.2) for 2¢ < r (r > 0 from Theorem 5.2) and Theorem 5.2
we get
4(n!)?
[ 1@ duto) < 55 [ el < oo, n e,
R ren R

Hence, (5.4) takes place.
Conversely, let (5.4) holds. Then

n N
H z W <3 Blyp Ol < vE S WOr

n=M n=M
So, P(-,\) € L*(R,p) for |A| < (+v/C)~' and, therefore, from Theorem 5.2 follows that
e My(R). O

L2 (Rp)

6. ANALYTIC MOMENT FUNCTIONALS

6.1. Definition and properties. As above let P(x,)\) := V(A)eo‘(/\)”” be a generating
function of the Sheffer polynomials P,(z) and A = lg, be an algebra with the product

p (3.1). In the sequel, we wil fix such family (P, (z))52 of Sheffer polynomials and we
assume, in addition, that P, (z), n € Ny, are real-valued polynomials.

Definition 6.1. A functional 7 € C* is said to be an analytic moment functional on
(A, xp) if there exists an analytic measure u € M, (R) such that

n= [ Pu@) (o). nem (61)

Clearly, 7 € C* is an analytic moment functional on A if and only if 7 is a moment
functional on A and the measure £ in representation (6.1) belongs to M, (R).
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Remark 6.2. Let 7 = (7,)52, € C* be an analytic moment functional on A and p be
the corresponding measure on B(R) such that (6.1) holds. Then Corollary 5.3 shows that
the moments 7,, are the Taylor coefficients of the generalized Laplace transform

I(-):= /]R{P(x7 -)du(z) € Holp(C).

That is, [ is the generating function for the moments 7,, and

7 = 1(0) = ddW

By using the S-transform (see Theorem 2.4), this means that 7 = S711.

Z(A)‘A ., neN.

The aim of this section is to find conditions on 7 € C*° that would guarantee existence
of a measure p on B(R) such that p € M,(R) and (6.1) takes place.

Theorem 6.3. Necessary conditions that 7 = (7,)22, € C™ is an analytic moment

functional on A are the following: T is xp-positive on A (i.e., (4.2) holds) and T € I2.
Sufficient conditions that T = (1,)0L € C* is an analytic moment functional on A
are the following: T is *p-positive on A and there is a constant C' > 0 such that
2n
(6 %P 0n) = Y 7h(0n %p )i < ()?C™, n € Ny, (6.2)
k=0
where the vector 0,, € lg, is defined by (2.5).

Proof. Necessity. Let 7 € C* be an analytic moment functional on A. Then from
Theorem 4.2 it immediately follows that 7 is x p-positive on A. Since by Remark 6.2 the
function I(A) = 307 ) 277, belongs to the space Holo(C), the fact that 7 € {2 is a direct
consequence of Theorem 2.4.

Sufficiency. Suppose that 7 is *p-positive on A and (6.2) holds. Then according to
Theorem 4.2 the *p-positiveness of 7 insures that (6.1) holds. Next, using (4.9), (4.8))

and (6.2) we get

(6 %P ) = (6 )1, = / (Ipb,)*(x) dpi(z)

:/RP;f(x)dp(a:)S(n!fO"H, n € N.

So, from Remark 5.4 we conclude that u € M, (R). O

Theorem 6.4. If 7 = (1,,)22, € C* is an analytic moment functional on (A,*p) then
the measure p in representation (6.1) is uniquely defined.

Proof. At first, we prove the statement for the case P,(z) = z™. So, we need to show
that for an analytic moment functional 7 = (7,,)22, € C> on (A, *) (x is defined by
(4.10)) the measure yp in the representation

Tn = / 2" du(x), n € Ny, (6.3)
R

is unique.

It is well known (see, e.g., [3], Ch. 8, Theorem 1.1) that the measure p in representation
(6.3) is unique if and only if the operator lg, > f — Jf = 61 % f € lgy is essentially
self-adjoint (i.e., has a unique self-adjoint extension) in the space H, (see the proof of
Theorem 4.2 for the definition of H.). Since span{d,, |n € No} = lg, and g, is dense in
‘H,, then according to the quasianalytic criterion of self-adjointness (see Theorem 2.3)
it is sufficient to check that every vector dx, k € Ny, is quasianalytic, i.e., equality (2.4)
holds for every dy.
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It is easy to see that J" 0k = Opqn, [|J"0kl|F,. = 0k4n |3, = T2kt2n. Since p € Mq(R),
then there exists C' > 0 such that |7,| < n!C"™*! for all n € Ny and therefore

= 1 > 1
; VT 6k 2, _; 2/Tokron OO’

i.e., the measure p in representation (6.3) is unique.
Let us prove the general case. Suppose that measures pg, g2 € My(R) are such that

1 # po and

k‘ENo,

/ P (@)dps (z) = / Po(@)dps(z), n € N,
R

R
Then it is easy to check by induction that

/ 2"du (z) = / x"dps(x), n € Ny.
R R
So, w1 = po, due to the above proven, which leads to a contradiction. O

Remark 6.5. From the proof of Theorem 6.4 and Remark 2.2 it easily follows the next
well known result: If u € M,(R) then the set of all polynomials Clx] is dense in the
space L*(R, ).

6.2. Analytic moment functionals connected with the monomials. Let P(z,\) =
e® and A = lg, be an algebra with the Cauchy product * (3.6).

Theorem 6.6. A functional 7 € C* is an analytic moment functional on (A,x*), i.e.,
there exists a measure p € My (R) such that

T(an) =Tn = / x" d,u(a:), n < N07 (64)
R

if and only if T is *-positive on A (i.e., (4.10) holds) and T € I .
For an analytic moment functional 7 € C* on (A, *) the measure p in representation
(6.4) is unique defined.

Proof. The necessity immediately follows from Theorem 6.3.

Let us prove the sufficiency. Assume that 7 is *-positive and 7 € {2. Then from
Remark 4.4 we conclude that 7 is a moment functional on (A, %), i.e., there exists a
Borel measure g on R such that (6.4) holds.

Let us check that g € M,(R). Since 7 = (7,)5%, € (2, from Corollary 2.5 it follows
that there exists C' > 0 such that

|7n| = ‘ / " d,u(x)‘ <nlC™ neN.
R

Hence, from Theorem 5.2 we conclude that p € M, (R).
The last assertion of the theorem directly follows from Theorem 6.4. ]

Let us show that the class of analytic moment functionals on (A, *) is closely related
to the class of exponentially convex functions. Recall that a function k : (—2a,2a) — C,
where 0 < a < 00, is called exponentially conver if

Z k(@i + @) fif; 2 0
i,j=0

for all f = (fn)ilo € lgn and z;,z; € (—a,a).
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The classical Bernstein’s theorem asserts (see, e.g., [2], Ch. 5, § 5; [3], Ch. 8, § 3): A
continuous function k : (—2a,2a) — C is exponentially convex if and only if there exists
a non-negative finite Borel measure i on R such that

k() =1,(\) :/Re-“ du(z), X € (—2a,2a).

The measure [ in the latter representation is unique. It follows from Theorem 5.2 that
in fact p € M, (R) and therefore k : (—2a,2a) — C is an analytic in a neighborhood of
zero in R.

From Bernstein’s theorem, Theorem 6.6 and Remark 6.2 (for P(z,\) = e**) we get
the following result.

Theorem 6.7. A functional T = (7,)52, € C™ is an analytic moment functional on
(A, %) if and only if the function

n=0
is well defined and exponentially convex in some neighborhood of zero in R.
Vice versa, an analytic in a neighborhood U of zero in R function k : U — C s
exponentially convex if and only if the functional
d’n

7= (oo = (K™ (0)pZos 7 = KM (0) = —=k(N)

d\n A=0

is an analytic moment functional on (A, *).

Corollary 6.8. An analytic in a neighborhood U of zero in R function k : U — C is
exponentially convex if and only if

SR fif; 20, f = (fa)oo € lan-

i,j=0

6.3. Analytic moment functionals connected with the Newton polynomials.
Let P(x,\) be a generating function of the Newton polynomials (x), = H?;()l (z — 1),
that is

P(J},)\) = (1 + A)I = ezlog(1+)\) = Z ﬁ(m)ny |A‘ < 17

oS An
=0

n

and A = lg, be an algebra with the product x (3.8).
Now an analogue of Theorem 6.6 holds.

Theorem 6.9. A functional 7 € C* is an analytic moment functional on (A,x), i.e.,
there exists a measure p € My (R) such that

7(60) = = /R ()n du(z), 1€ No, (6.5)

if and only if T is x-positive on A (i.e., (4.11) holds) and T € I2 .
For an analytic moment functional 7 € C* on (A, *) the measure p in (6.5) is unique.

Proof. The necessity immediately follows from Theorem 6.3.
Let us prove the converse. Suppose that 7 is %-positive on A and 7 € [2. Then due
to Theorem 6.3 it is sufficient to show that there exists C' > 0 such that

(65 6) = /R(a;)i du(x) < (M)2C™H, n e N,
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Since T = (1,)5%, € 12, there exists C' > 0 such that |7,| < n!C™! for all n € Ny.
Hence, taking into account that (see (3.8))

(nl)* itme {n 2n}
(Op % Op)m = < ((m—n))2(2n —m)!’ T
0, otherwise,
we get
5 s 2 (n!)? el Gmit ml(n!)2 66
= < m . .
7(0n % 0n) mz::n”” (m — )220 —m)! = mz::n o —nnzen—mi- (66
Let us estimate the expression
m!(n!)?
((m —n)N2(2n — m)!"
Using the bound for the binomial coefficients
m!
_—
nl(m—n)! = m € No,
we get
m!(n!)? B (m!)2(nh)*
((m—n)N2(2n—m)!  ((m —n))2(n!)2m!(2n — m)! 6.7)
(n})* 2 .
4m—— < 4™ (n!
— ml@2n-m)! — (n)
for all m € {n,...,2n}.
From (6.6) and (6.7) we conclude that
(G4 5) = / (2)2 dpu(z) < G2 (12 < (120
R
where C' := max{86’2, 45} So, the sufficiency is proved.
The last assertion of the theorem directly follows from Theorem 6.4. O

Let us establish a relation between the analytic moment functional on (A,*) and a
one-dimensional analog of the Bogoliubov generating functionals. We say that a function
B:U — C (U is a neighborhood of zero in C) is a Bogoliubov functional in U if B admits
the following integral representation

B(\) = /R (1+ A\ du(e) = /R BN du(a), AU, (6.8)

with some non-negative finite Borel measure p on R. It follows from Theorem 5.2 that
the measure p in representation (6.8) is actually analytical, i.e., up € M4(R).

It should be noticed that the classical Bogoliubov or generating functionals were intro-
duced by N. N. Bogoliubov in [14] to define correlation functions for statistical mechanics
systems (this functional is defined by analogue with (6.8) but for measures on the space
of finite configuration). We refer to, e.g., [21, 16] for details, historical remarks and
references therein.

An analogue of Theorem 6.7 holds.

Theorem 6.10. A functional T = (7,,)7% € C* is an analytic moment functional on
(A, *) if and only if the function

oo )\’I’L

n=0

is the Bogoliubov functional in some neighborhood of zero in C.
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Vice versa, an analytic in a neighborhood U of zero in C function B : U — C is the
Bogoliubov functional in U if and only if the functional
dn
T = () = (B0 7= B(0) = T BN

n=0 A\ A=0

is an analytic moment functional on (A, x).

Corollary 6.11. An analytic in a neighborhood U of zero in C function B : U — C is
the Bogoliubov functional in U if and only if

o~ (DG HE) 7 o
Z ('L')k(']')B( Ttk (O)fi+jfj+k > 07 f = (.fn)n:O € lfin.
i,5,k=0 e

7. INFINITE DIMENSIONAL CASE

The theory outlined in previous sections has an essential development to the case of
functions of infinite many variables, see e.g. [9, 10, 4, 5, 11] for details. Without going
into details we present here a few examples of the results and open problems.

7.1. Infinite dimensional power moment problem. Let F(H) be a symmetric Fock
space over a real separable Hilbert space H, that is

F(H):=CodHE",
n=1

where ® stands for the symmetric tensor product (® is the ordinary tensor product),
the subindex C denotes the complexification of a real space. Thus, F(H) is a complex
Hilbert space of sequences f = (f,,)5, such that f, € HZ" (HZ" := C) and

1 £y = 1Fol* + 3 I fullFon < oo
n=1

For simplicity, in the sequel we will suppose that H = L?(R) := L?(R, dt) and one will
always identify, in the usual way, the space LZ(R)®™ with the space Lésym(R") of all
symmetric functions from LZ(R™).

Let us construct a convenient for us rigging of the Fock space F(L?*(R)). To this end,
we start with the classical rigging

D' 5 L*[R) O D, (7.1)

where D = D(R) is the Schwartz space of infinite differentiable functions on R with
compact supports, D’ = D'(R) is the Schwartz space of distributions dual of D with
respect to the zero space L?(R). We denote by (-,-) the dual pairing between elements
of D' and D. We preserve the notation (-,-) for the dual pairings in tensor powers and
complexifications of chain (7.1).

Using (7.1) we construct the rigging

Fiin(D) D F(L*(R)) D Fin(D),

where Fg, (D) is a space of all finite sequences f = ()52, fn € Dg" (i.e., fn =0 for
all n > some N € Ny), Ff, (D) = x5 (Dg)®™ is the dual of Fg, (D) with respect to
F(L*(R)) (it consists of all sequences of the form (£,)5%, &, € (Dg)®™). Note that in
our case the role of the spaces F} (D), F(L*(R)) and Fg,(D) are the same as the role
of the spaces C*, [? and lg, in the one-dimensional case.
Denote by P(D’) the space of all continuous polynomials on D',
P(D):={F:D > C ‘ A fu)io € Fin(D) : F(2) = 3 (™", fa), 2 € D'},

n=0
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By analogy with the one-dimensional case (see (3.1)), using the bijection

o0

I: Fan(D) = P(D), = (fa)oo (If)(x) =Y (a", fu),

n=0

we introduce a product * on Fg, (D) by setting

frg:=I1""If Ig), f g€ Fan(D). (7.2)
It is easy to check that (cf. (3.6))

(fxgn= Y [i©g=D fe®gnr fgEFan(D).

itj=n k=0
So, Fgn(D) becomes a commutative algebra A(D) with the product x, unity dg =

{1,0,0,...} and the natural involution f — f inducted by usual complex conjugation.
Let us pass to the infinite dimensional power moment problem.

Definition 7.1. We say that 7 = (7,,)02, € Ff,(D) = x22o(Dg)®™ is a moment
functional on (A(D), *) if there exists a finite Borel measure p on D’ such that

Tn = //l‘®”du(‘r)’ Le., <Tna > - /,<x®n7 > du(:c), n € No. (73)

Before stating the result note that the Schwartz space D can be interpreted as a
projective limit of some Sobolev spaces D,, 0 € 3, i.e., D = pr lim 5Dy, where X
denotes some set of indexes, see e.g. [9, 12] for more details.

The following statement follows from [9] (see also [4]).

Theorem 7.2. Let 7 = (7,)5% € F4, (D) and the following two conditions are fulfilled:
(1) 7 is *-positive (more exactly, non-negative) on A(D) = Fan(D), that is

o0

T(f*f)= (Titr, [; © fr) >0, f € A(D). (7.4)

4,k=0

(2) there exists an index o = o(7) € ¥ such that 7, € D?ZC = (D?E)’ for alln € N

and the class
Cfsu}s su=/Iraallpoan. (7.5)

is quasianalytic (for example, s, =n!).
Then T is a moment functional on (A(D),*) and the measure p in representation (7.3)
is uniquely defined.
Conversely, for every moment functional 7 (A(D),*) conditions (7.4) is fulfilled.

The proof of this result is analogous to that of Theorem 4.2. Namely, just as in the
case of the one-dimensional moment problem, Theorem 7.2 is a result of the application
of the projection spectral theorem to the family (J(¢)),ep of “creation” operators

J(¢) : A(D) = Fu(D) = A(D), J(p)f :=(0,9,0,0,...) % f, (7.6)
acting in a Hilbert space H, associated with the quasiscalar product
(f.9)u, =7(f*79), f.g9€Fu(D). (7.7)

Note also that, unlike the one-dimensional case, only conditions (7.4) it is not sufficient
for existence of representation (7.3). This is connected with impossibility, in general, to
extend a family of commuting Hermitian operators to some family of strongly commuting
selfadjoint operators. Condition (7.5) implies that the corresponding Hermitian operators
are essential selfadjoint and strongly commuting (therefore, the measure p in Theorem 7.2
is unique). It is possible to give a condition weaker than (7.5) which makes it possible
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to extend these Hermitian operators to selfadjoint commuting operators, in this case the
measure g is not unique. For the corresponding result, see [9], Ch. 5, § 2.

Remark 7.3. Using results from [18], it can be shown that the infinite dimensional analog
of Theorem 6.6 holds. Namely, a functional 7 € Ff, (D) admits representation (7.3) with
the analytic measure i € Mq(D') (i.e., [n exp(x,\)du(z) < oo for all X from some
neighborhood of 0 € D¢ ) if and only if T is x-positive on A(D') (i.e., (7.4) holds) and T
belongs to the space F_. Here F_ is defined (similar to [2) by the formula

_ = indlim F(~0, - in (D
F- = indlim 7(-0, —q) C F4.(D),

where F(—o, —q) is the so-called Kondratiev-type Fock space,
Fl=0,0) = { = ()30 € FulD) [ If13C0mg) = D MallBen (1) 72277" < o0},
n=0 ”

7.2. Moment problem associated with correlation functions. Let F(L*(R)) de-
notes a Fock space

F(L*(R)) :=C® é LE(R)®™n!
n=1

with a weight (n!)22,. It is convenient for us to interpret this space as the space of
functions on the space of finite configurations on R. Namely, denote by I'(™) the space
of n-point configuration, i.e.,

T = {n CR|n| = n},
where | - | means cardinality of a set. As a set, '™ coincides with the symmetrization of
R™ := {(t1,...,tn) €R™ |ty £ t; if k # j}.

Hence, I'™ inherits the topology of R™. Denote by B(I‘(")) the corresponding Borel
o-algebra on T'(™) and introduce a measure m(™ on B(I'(™) as the image of product m®”
of Lebesque measures dm(t) = dt on B(R). It is clear that

L? (F(n)v m(n)) = L%, sym (R™, m®n)'

The space Ty of (all) finite configuration is defined as the topological disjoint union

Ty = |j .
n=0

Denote by v the Lebesque-Poisson measure on the Borel o-algebra B(I'g),
1
vi= Z —m™, mO(z).=1,

and by L?(T'g,v) the corresponding L?-space. Clearly, the Fock space F(L?(R)) can be
identified with the space L?(Ty,v) via

F(LAR)) 3 (fa)oo ~ D Fu() € L*(To,v),
n=0
where Fy(@) := fp and

! ity = (n)
Fn(n)::{n.fn(tl,...,tn), if n={t1,...,tn} €T ’

0, otherwise
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for all n € N. So,

= 1
2 ~ T2 — 2 (n) (n) i
F(L*(R)) = L*(T, v) _E,BOL (T, m)—.
In what follows we won’t distinguish between a vector (f,)2>, from the Fock space
F(L*(R)) (and from Fg,(D)) and the corresponding function f(n), n € Ig, i.e.,

F(LA(R)) > (fo)iZo = f(n), nlfn=f [T,

We will need also the space I' of infinite configurations on R, i.e., the space of all
locally finite subsets in R:

I''={yCR||yNA| < o for all compact A C R}.

We consider the o-algebra B(I') as the smallest o-algebra for which all the mappings
Np :T'— Ny, Nao() := |y N Al, are measurable for all bounded Borel set A C R. Note
that each element « € T" can be identified with a generalized function:

Iy €D,
tey

where §; denotes the delta function (Dirac measure) at t. In this way, the space T is
embedded in the Schwartz space of distributions D’.

Let us pass to a definition of the so-called Kondratiev-Kuna convolution x. This
convolution acts in Fu,(D) and we define it by analogy with (7.2) but using instead of
the monomials (z®", f,) an infinite dimensional analog of the Newton polynomials.

Recall that infinite dimensional Newton polynomials x,(z) € (D')®" are defined as
coefficients of the following expansion (cf. (3.7))

o0

: 1
elolos(1+2) = — (@), A%"), €D, A€Dc.
n=0

It is well known that (see e.g. [13])

n—1 (Tl - 1)'
(), X7 = 37 (1 R 3 (0), A5, e N,

m=0

and the mapping

Iy : Fan(D) = P(D),  f=(fu)oo = (L)(@) =D (xn(@), fu)  (7.8)
n=0

is bijection. Therefore, we can introduce the convolution * on Fg, (D) by setting

f*g:: Ix_l(IXfIXg)a fngJ:ﬁn(D)'
It follows from e.g. [15, 11] that

(fxg)(n) = Z fmUn)g(n2Uns), n€lo, f,g€ Fan(D),

ni1Unz2Un3=n

where the summation is taken over all partitions of 7 in three parts (parts may be empty).
Note that (3.8) is a one-dimensional analog of the latter formula.

So, the space Fg,(D) endowed with the product * becomes a commutative algebra
A(D) with unity do = {1,0,0,...} and the natural involution f ~ f inducted by usual
complex conjugation.

Let us pass to the corresponding infinite dimensional moment problem.
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Definition 7.4. We say that 7 = (7,,)5% € F4, (D) = x220(Dg)®™" is a moment
functional on (A(D),*) if there exists a finite Borel measure p on D’ such that

TnZ/ Xn(x)dp(x), ie., (7'”,~>:/ {(xn(x),-)du(z), mn € Ny. (7.9)
D

’

From [11] (see also [10, 5]) follows the following result.
Theorem 7.5. Let 7 = (7,)5% € Ffn (D) and the following three conditions are fulfilled:

(1) there exists a o-finite measure p on B(Ty) such that
T(f) = . fm)dp(n), f € AD)= Fn(D). (7.10)
(2) 7 is x-positive on A(D), that is
") = [ 4D dotn) 20, f € AD),
(3) for every compact A C R there exists a constant Cp > 0 such that
p(Cy<Cp, neN, (7.11)

where 1"5\”) ={nC Aln|=n}.
Then T is a moment functional on (A(D),*) and the measure p in representation (7.9)
is uniquely defined.
Conversely, every moment functional T € Ff,, (D) is x-positive on A(D).

A way of proving this result is similar to that of Theorem 7.2 but in this case instead
of (7.6) and (7.7) it is necessary to use the operators

J((p) : A(D) = ]:ﬁn(D) - A(D)7 J((p)f = (07 ©,0,0,.. ) * f,
and the quasiscalar product

(f,9)m, =7(f*39),  [f,9 € Fan(D).

Remark 7.6. It is possible to give a condition on p weaker than (7.11) which guarantee
the existence of the measure p on D’ such that (7.9) holds, see [11] for details.

Remark 7.7. Let us explain the connection of the moment problem on (A(D), ) with
some essential objects of statistical mechanics.

At first we recall the definitions of these objects, see e.g. [15, 16] for a detailed
explanation. The so-called K-transform maps the functions defined on I'g into functions
defined on I" by the formula

K : Fan(D) = P(L), fr> (KH)() = > f(n),

where the summation is taken over all finite subconfigurations of + (for short n € ) and
P(T') denotes the space of all continuous polynomials on I' C D’. Note here that the
K-transform coincides with mapping I, from (7.8). More exactly,

(L)) = (Kf) (), f€Fm(D), ~eT. (7.12)

For a probability measure p on I', the so-called correlation measure p,, corresponding
to p is a o-finite measure on I'y defined by

£(n) dpy(n) = / (K du(r). € Fan(D).
To I
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If the measure p,, is absolutely continuous with respect to the Lebesgue-Poisson measure
v then the corresponding Radon-Nikodym derivative k,(n) = d(%(n), n € Io, is called a
correlation functional of a measure . Note that in this case the functions
H A'(l

R A L

)

, otherwise

are well-known correlation functions of statistical physics, see e.g. [26, 27].

In several applications, a o-finite measure p on I'g appears as a given object and the
problem is to show that this p can be seen as a correlation measure for a probability
measure on I'. Due to (7.12) it is easy to see that this problem is a particular case of
the moment problem on (A(D),*). Namely, a given measure p on I'g is a correlation
measure for a probability measure p on I' if and only if the corresponding functional
defined by (7.10) admits representation (7.9) with this 4 (i.e., 7 is a moment functional
on the algebra (A, *)).

It should be noticed that Theorem 7.5 gives the sufficient conditions that p is a cor-
relation measure. More exactly, let p be a given measure on I'g. Suppose that the
corresponding functional 7 (defined by (7.10)) satisfies all conditions of Theorem 7.5
and, moreover,

S 2np(rfY) < oo
n=0

for every compact |A| C R. Then T is the set of full measure p and due to equality (7.12)
and representation (7.9) we have

r() = [ fm)dotn) = / (KP) () du(x). | € Fan(D).
Iy I

So, p is the correlation measure of u. If, moreover, p is absolutely continuous with respect
to the Lebesgue-Poisson measure v then the corresponding correlation functional k,, of
dp

p coincides with 7, i.e., 7=k, = .

Remark 7.8. We formulate some problems, the investigation of which are essential for
the above described theory:

(1) To give sufficient conditions on a functional 7 = (7,,)2%, € F4, (D) which would
guarantee the existence of representation (7.9), i.e., to give conditions for validity
of Theorem 7.5 different from (7.10) or (7.11).

(2) To prove an infinite dimensional analog of Theorem 6.9 and as a consequence to
get an analog of Theorem 6.10 for the classical Bogoliubov functional.

(3) To investigate the situation when a measure p on T'y is a correlation measure
for a probability measure on I'. More exactly, to give sufficient conditions on
p which would guarantee the existence of representation (7.9) for the functional
T € F4, (D) determined by p and, moreover, these conditions should assure that
the measure p from (7.9) is concentrated on T'.
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