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ABSTRACT. The nonexistence of isometric embeddings £7* — £} with p # g is proved.
The only exception is ¢ = 2, p € 2N, in which case an isometric embedding exists if
n is sufficiently large, n > N(m, p). Some lower bounds for N(m,p) are obtained by
using the equivalence between the isometric embeddings in question and the cuba-
ture formulas for polynomial functions on projective spaces. Even though only the
quaternion case is new, the exposition treats the real, complex, and quaternion cases
simultaneously.
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§1. INTRODUCTION

The quaternions £ = a + bi + ¢j + dk with real coefficients a, b, ¢, d form a field H, the
third of the classical triad R, C, and H, where the first two are commutative, in contrast
to H. This difference does not obstruct using H as a ground field in linear algebra and the
theory of normed spaces, though, of course, we must distinguish between right and left
linear spaces in the noncommutative setting. However, the quaternion situation becomes
much more complicated as soon as some nonlinear objects (say, polynomials) become
involved. In particular, this is true for the subject of this paper, but, fortunately, the
difficulties can be overcome in our case. Since, actually, our approach is independent
of the choice of the ground field, it is expedient to present a unified theory, where the
ground field is denoted by an indifferent letter, say K.

Regardless of K, we denote by ¢ the (right, for definiteness) K-linear space K"
equipped with the ¢,-norm

(1) Jallp = (éw)
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10 YU. I. LYUBICH AND O. A. SHATALOVA

where z = (§)7, & € K (1 <k <n),and 1 < p < co. (In fact, ||2]/e = max|&|, as
usual.)
The space ¢4 is a Euclidean space provided with the inner product

k=1

where in the quaternion case the conjugate to £ is € = a—bi—cj—dk. (Note that £ = (€
and &€ = a? +b%+c? +d? = |¢|2.) This inner product has usual properties; in particular,
(xa,y) = a(x,y) while (z,ya) = (z,y) a. Of course, these properties determine an ab-
stract Euclidean structure, but all Euclidean spaces of the same dimension are isometric,
S0 {4 is a universal model for all of them. Basically, the quaternion Euclidean geometry is
the same as the real or complex one. For instance, the general form of linear functionals
isx— (-,x).

We consider the isometric embeddings £7" — £, 1 < p,q < oo, assuming p # ¢ and
2 < m < n to avoid some trivial situations. It turns out that the existence of such
embeddings is a special phenomenon.

Theorem 1. If there exists an isometric embedding (' — €, then either ¢ = 2 and
p € 2N, or K=R and {p,q} = {1, 0}.

In the real case the theorem was proved in [22] under the assumption ¢ = 2 and later
n [25] without this assumption. In §2l we present a proof over any K.

After this result, only the isometric embeddings (5" — ¢} with 2 < m < n, p € 2N,
p > 4 remain in question. The simplest situation is K = R, m = 2, p = 4. It turns out
that there exists an isometric embedding f : €3 — (3 [22]. Indeed, if z = (&,&) € £3
and

1
(1.3) fr= 7 <f1 + \/—527 &1 — \/752> €0,

then || fz|| = ||z|| by the elementary identity

(1.4) (51 - \/%52)4 - (51 ) (\[&z) 2 (¢ +¢2)°

Another identity (due to Lucas, 1876) yields an isometric embedding ¢3 — ¢1% over R
[26]. Many identities of similar kind were mentioned in [§] in their relation to Waring’s
problem in number theory. Each of them yields an isometric embedding £5" — 7.

Let {ex}] be the canonical basis of ¢y, and let f : £3' — () be a linear mapping. Then

n
fr=> exli(x), wely
k=1
where the £ (x) are the coordinates of z. Since they are linear functionals of x, we have a

uniquely determined system {uy}| of vectors in ¢%* such that & (z) = (ug, ), 1 <k < n.
Thus,

(1.5) fr=">"ex (ug,x)
k=1

The system {uy}] is called the frame of f [25]. Obviously, any system {uj}| in £5" is
the frame of a linear mapping f : £5* — £. The latter is an embedding (not isometric,
in general) if and only if its frame is complete in the space £5".
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ISOMETRIC EMBEDDINGS OF FINITE-DIMENSIONAL /4,-SPACES 11

Lemma 1. A linear mapping f : 5" — £y is isometric if and only if its frame satisfies
the basic identity

(1.6) >l @) = (z,2)"?, we .
k=1

Proof. The identity (L0) means precisely that ||fz||, = ||z]]2, in view of (1)) and (L35).
|

An important equivalent version of the basic identity follows from the formula
1
(17) @af? = — [P doty), «e e,
Ym,p JS

where S = S(m, K) is the unit sphere of ¢5", o is the unitarily invariant normed measure
on S, and v, p is a positive constant (depending on the ground field). In the real case,
identity (7)) goes back to Hilbert [14], who used it to solve Waring’s problem. We shall
call (7)) the Hilbert identity regardless of the ground field. The constant 7,, , can be
calculated explicitly but we do not need it in this paper. Modulo this detail, (IZ) can
be proved easily. The point is that the right-hand side of (7)) is a unitarily invariant
homogeneous polynomial of 2 on the real £3™-space with

(1.8) §=40K)=1,2,4
for K = R,C, H, respectively. The degree of this polynomial is p. Since the group of
isometries of [5* acts on S transitively, the only such polynomial is (x,z)” /2 up to a

constant factor.

Corollary. An isometric embedding {5* — £y exists if and only if the identity

(1.9) > w2l = /S (. 2P do(y), =< e,

is fulfilled for a system {vy}| in 5" and some positive coefficients A\, 1 < k <mn.
Proof. The substitution
~ 1/p
'Uk:'uk<ﬂ) , 1<Ek<n,
Ak
turns (CY) into (LCH), and vice versa. O

In [29] and [25] (two independent works, both related to K = R) the following impor-
tant interpretation of (IH) was observed: this is a cubature formula

(1.10) [ o ast) = 3 otwm
k=1

with nodes wy, = vi/||vg]| on S and weights pr = Ag||vk||P such that the formula is valid
for all functions

(1'11) ¢x(y) - |(y7x)|p7 HAS l;n

In what follows, these functions will be called the elementary polynomials.

A fortiori, if a cubature formula ([LI0) with n nodes is valid for all homogeneous
polynomials of degree p on RO™, then an isometric embedding 05 — £y over K exists. In
such a way a rich collection of isometric embeddings over R was produced in [25], [29].

The simplest example is the Gauss—Chebyshev formula on the unit circle in the real
Euclidean plane ¢3. With p + 2 nodes placed at the vertices of a regular (p + 2)-gon, this

formula yields an isometric embedding £3 — Zg/ > (for p = 4 we return to (I3)). Here
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12 YU. I. LYUBICH AND O. A. SHATALOVA

n = p/2 4+ 1 because the centrally symmetric nodes can be joined. Moreover, this value
of n turns out to be minimal [25, [29].

Another minimal real isometric embedding is £3 — ¢§ comes from the cubature formula
constructed in [9] by taking the vertices of the regular icosahedron as nodes. This example
was generalized by Sobolev [31] who suggested to place the nodes on an orbit of a finite
subgroup of the group O(2). Then the degree of polynomial exactness of the formula
can be found as the maximal degree of the nonvanishing invariant harmonic polynomials.
For a further development of Sobolev’s method see, e.g., [1],[12,[32].

In all cubature formulas based on group orbits, the weights are equal, A\, = 1/n,
1 < k < n. In general, the set of nodes {wy}} in (LI0) with equal weights is called a
spherical design. This concept (over R) was introduced by Delsart, Goethals, and Seidel
in their seminal paper [7], and since then a large number of papers on this subject have
been written. Note that the quadrature formulas with equal weights on the segment are
classical, due to Chebyshev. Their multidimensional analogs (in general, not spherical)
were studied recently in [21]. However, the spherical designs are especially important
from the geometric point of view. On the other hand, they are continual counterparts of
some purely combinatorial objects such as association schemes, etc. (see, e.g., {4 [11]). A
unified concept of a Delsarte space was introduced by Neumaier in his fundamental (but,
unfortunately, not available at present) Memorandum [28]. This includes an extension of
the theory of spherical designs to all classical fields (and even the Cayley numbers), which
actually was started in [6l, [[6] and further developed by Bannai and Hoggar [2, 3] [17, [I8].
The information contained in these papers can be partially incorporated into the context
of isometric embeddings. For instance, a minimal isometric embedding ¢3 — ¢3° over H
corresponds to a design described in [I7] (see Example 3 on p. 243 therein).

A number of isometric embeddings over C were found by Koénig [19], the minimal em-
beddings ¢3 — ¢} and £ — (5 among them. Later they were reconstructed in [24], where
a complex version of Sobolev’s method was elaborated and applied to finite subgroups of
SU(2). This also yields some new minimal isometric embeddings, namely, ¢ — (1% and
03 — (12 over C.

The existence of spherical designs with given m, p and large n follows from the general
Seymour—Zaslavski theorem [30]. The proof of this theorem in [30] is rather complicated.
However, in our setting the weights may fail to be equal. This allows for a simpler proof
and (more importantly) leads to a reasonable upper bound for n. Namely, in §3]we prove
the following statement.

Theorem 2. For given m,p, there exists an isometric embedding 5" — £ with n <
A(m,p), where

(m;gle) over R,
(1.12) A(m,p) = (mt}fﬁ_l)z over C,
2'mlfl (sztfg_Q) (sztfg_l) over H.

In the context of identities of the form (CH), the bound
-1
(1.13) n<(m+p >+1

m—1

over R (and, formally, for m = 5) is a byproduct of Hilbert’s key lemma from [I4].
Hilbert’s original proof was simplified by many authors. In particular, a geometric proof
based on Carathéodory’s theorem on convex combinations was given in [I0]. Later this
way was rediscovered in [26], and (II3)) for the isometric embeddings was obtained. The
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ISOMETRIC EMBEDDINGS OF FINITE-DIMENSIONAL /4,-SPACES 13

refined bound
(1.14) n < (m+p_1>

m—1
needs a small modification of that argument; see [25] 29]. (Note that (LI2) for K = R
and C can be improved by 1; see [5].) Actually, the binomial coefficient in (II3) comes
from Carathéodory’s theorem as the dimension of the linear space of all homogeneous
polynomials of degree p on R™.

The Carathéodory’s theorem based approach to the complex and quaternion cases
in Theorem B also requires to treat A(m,p) as the dimension of a relevant polynomial
space. In the complex case such a space was specified in [19] to get (1.12) over C. The
following definition (cf. [L3]) describes the same spaces over R and C in equivalent terms,
and yields what we need over H.

Definition. A function ¢ : K™ — C belongs to the class ®x(m,p) if

a) ¢ is a polynomial on the real space R®™;
b) ¢ is absolutely homogeneous of degree p in the sense that

(1.15) d(za) = ¢(z)|al? (z e K™, acK).

In particular, ¢p(za) = ¢(z) for |a| =1, i.e., ¢ is invariant under the natural action of

the multiplicative group
UK)={aeK:|a=1}.

For this reason, the restrictions ¢|S, ¢ € ®x(m,p), are well defined on the projective
space KP™~! which can be identified with S/U(K) in a natural way.

Obviously, ®k(m,p) is a finite-dimensional complex linear space. In particular, the
space Pg(m,p) consists of all (complex-valued) homogeneous polynomials of degree p
on R™. The monomials

(1.16) P giml (&) CR™,

m

with i1 + -+ + i,, = p constitute a basis of ®r(m,p).
In the space ®¢(m,p), a natural basis consists of all “monomials”

where (i1, ...,%m) and (41, ..., jm) run independently over all nonnegative m-tuples such
that 44 + -+ + im = j1 + -+ + Jm = p/2. Thus, the space ®¢(m,p) coincides with that
of [19].

The structure of ®y(m,p) is much more complicated, since the quaternion analogs of
(CID) are not absolutely homogeneous because of the noncommutativity of H. However,
all elementary polynomials are absolutely homogeneous.

Fact. The set of elementary polynomials is complete in P (m,p).

In other words, any function ¢ € Pg(m,p) is a linear combination of elementary
polynomials.

In the real case this fact is well known (see [29] for a proof and references). Another
proof given in [25] can be extended to the complex case; see [23]. This is impossible to do
in the quaternion case for the reason mentioned above. Nevertheless, there is a general
proof based on the addition theorem for the harmonic functions in ®x(m,p). The latter
is formulated in §4.

The addition theorem for ®g(m, p) is classical (see, e.g., [27]), but its generalization to
®c(m, p) is rather recent [20]. In [I5], an H-version of the addition theorem was estab-
lished for the symplectically (i.e., la-isometrically over H) invariant irreducible subspaces
in Ly(KP™~1). The equivalence of this result to our version is not obvious; see [L3].
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14 YU. I. LYUBICH AND O. A. SHATALOVA

In §dlwe formulate our addition theorem and use it to prove the dimension formula
(1.18) dim &k (m,p) = A(m, p).

Over R and C this formula is elementary in view of the existence of the monomial bases
(CI6) and (LI0). Note that the real-valued functions in ®x(m,p) constitute a real
subspace of the same dimension.

So far we have focused on how the cubature formulas lead to isometric embeddings.
Remarkably, this way is invertible; see [25,[29] for K = R and [19] for K = C.

We shall say that a cubature formula (LI0) is of index p over K if it is valid for all
functions ¢ € ®g(m,p). In this case an isometric embedding £3* — £ over K does exist
because all ¢, belong to ®x(m,p). Conversely, the Fact formulated above implies the
following statement.

Lemma 2. Any isometric embedding (5" — £} is generated by a cubature formula ([LI0)
of index p.

In its turn, Lemma [X leads to the following result (again, see [25] 29] for K = R and
[19] for K = C).

Theorem 3. For any isometric embedding (5* — L7}, we have the inequality

(1.19) n > A(m,p/2).

Over C and H the quantity A(m,p/2) is defined by (LI2) ounly if p = 0 (mod 4). In
the case where p = 2 (mod 4), we must replace p/2 by the integral part [p/4] in the
corresponding expressions.

In terms of the minimal n = N(m,p) such that an isometric embedding (3" — £
exists, Theorems [2 and Bl can be joined in the inequality

(1.20) A(m,p/2) < N(m,p) < A(m, p).

Obviously, for any n > N(m,p) an isometric embedding ¢5* — ¢ exists.

The proof of Theorem Blis presented in §5l The method we use goes back to [7] but
with a reference to our version of the addition theorem. Furthermore, we must allow for
cubature formulas with nonequal weights (i.e., not only designs) when dealing with an
arbitrary isometric embedding. In this context, we prove that the weights must be equal
for tight embeddings, i.e., in the case where the lower bound ([CIY) is attained. Thus,
we see that, actually, the frames of tight embeddings are designs, so the design theory is
applicable automatically to this case.

Note that, formally, the same lower bound for designs exists over any K (see [3]), but
with a different construction of the function spaces involved, as has already been said.
Therefore, that bound is not applicable immediately to the isometric embeddings.

In conclusion, we emphasize that the image of any isometric embedding of a Euclidean
space in a normed space X is a Euclidean subspace of X. Thus, all results mentioned
above admit an immediate reformulation in terms of Euclidean subspaces of 7.

§2. PROOF OF THEOREM

We assume that an isometric embedding £7" — £} with 1 <p,q < oco,p#¢,2<m<n
exists. In view of the canonical isometric embedding 6(21 — £, we have an isometric
embedding f : 8(21 — ;. Let

&1 m
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Then
& +m¢
f H = : , ek
§n + M€
Since f is isometric, we have the identity

n
(2.1) Dl +mclP =1+, CEK,
k=1
in the case where p, ¢ < co.
Let v denote the number of &, # 0; we assume that ,41 = --- =&, = 0 for definite-
ness. Then (B]) can be rewritten as

(2:2) D |l + P+ aolClP = 1+ 1¢|)7, CeK,
k=1
with
n
(2.3) ao= Y |l an=&P, =" m 1<k<v),
k=v+1

For a while we restrict (222 to ¢ € R. Passing to the limit as { — oo, we get

(2.4) ag+ Y onlwlP =1.
k=1

Since all quantities in (24]) are nonnegative, we have 0 < ap < 1, and o = 1 if and only
if all v are equal to O.
Yet another relation, namely,

(2.5) Zak =1,
k=1

follows at ¢ = 0.

Since
(2:6) L+l = (14 22 + urc?)%,
where
(2.7) Mo =Re(m), we=|wl’ 1<k<v,
we obtain

> ag|l+ il

k=1
=> +p<zak>\k><+g(zak (Mk+(}7—2))\i)>§2+0(|<|3)
k=1 k=1 k=1

by Taylor’s expansion at ¢ = 0.
On the other hand,

(2.9) (1 +1¢17)

By ([Z32), the expansions (Z38) and (Z) coincide in a real neighborhood of the origin.

(2.8)

P
q

— aplCP = 1— agl¢l? + §|<|q +0 (I¢1).
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16 YU. I. LYUBICH AND O. A. SHATALOVA

Now we observe that 7y, # 0 for some k. Indeed, if all v4 are equal to zero, then ap = 1
and (Z2) takes the form

L= (147 e,
which is obviously incorrect.

As a result, the coefficient of ¢? in (238) is not zero.

Let p > ¢ and ag # 0. Since the left-hand sides of (28) and (Z) coincide locally,
we conclude that ¢ = 2. Moreover, p is an even integer since the function (2.8) is real
analytic near ¢ = 0.

Now, let p < ¢ and ap # 0. Then comparing (2.9) and (2.8) shows that p = 2 and ¢
is an even integer. Our identity turns into

(2.10) (1+¢9° = WO,
where w(¢) is a quadratic polynomial. The left-hand side of (2.10) has ¢ distinct complex
roots against at most 2 distinct roots on the right. Therefore, ¢ = 2, whence g = p, the
case excluded from the very beginning.
Finally, let ag = 0. Then ¢ = 2 again, and
(2.11) > o (14 20¢ + miC?)? = (1+¢?)
k=1

P
2

Since the local analyticity argument fails, we resort to analytic continuation.

Suppose, to the contrary, that p is not an even integer. Then the singularities in (Z11)
are ( = +i and the roots of the polynomials 1+ 2\z( + 1x¢? (except for the double roots
in the case of an odd integer p). Hence, at least one of the latter polynomials must be
1+ ¢2. In fact, all of them are 1+ ¢2. Indeed, let 1 + 2X\x¢ + pp¢? # 1+ ¢? for some k,
and let @ be the set of all such k, 1 < k < v. Then

(2.12) 3 ap (1+20C + () ® = (1— Zak) (1+¢%)%,
keQ kEZQ

whence,

(2.13) Z ap =1

kEZQ

(otherwise, the roots ¢ = +i would appear on the left-hand side of (Z12)). Comparing
(213) and ([Z35), we get
> -0

keQ

which contradicts the conditions ay > 0, @ # @. Thus, all uy are equal to 1 and all g
are equal to 0, i.e., all Re(yx) are equal to 0. This means that all v, are equal to 0 if
K =R, a contradiction. If K = C or H, we need an additional step. Namely, we return
to the initial identity (ZZ) and replace ¢ by ¢i. Then v, — i, 1 < k < v. Hence, if
K = C, then Im(y,) = 0, 1 < k < v. Ultimately, we see that all v are equal to 0 if
K = C. The same result for K = H follows by substitutions ¢ — (i, (j, Ck.

It remains to consider the limit cases where ¢ = co and p < 0o, or p = o0 and ¢ < .
Accordingly, we have two limit forms of ([22): either

(2.14) > anll 4 7iCl” + aol¢]” = (max (1,[¢]))", 1<p< oo,
k=1

or

(2.15) max (aol¢l, max apll+7¢l) = (L+1¢7)7, 1<qg< o,
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both identities with ¢ € K and ag > 0, a, > 0, 7 € K (1 < k < v) as before. First, we
prove that identity [2I4) is impossible over C or H, and the only case over R is where
p = 1. From (ZI4) it follows that

v
(2.16) Dl +wmclP <1, [l < 1
k=1
We see that the function on the left attains its maximum on [—1,1] at ¢ = 0. Conse-
quently, its second derivative at this point is nonpositive, i.e.,
v

> ak([m(ve)? + (p — DRe(1)?) < 0.

k=1
Since ay > 0 for all k, and p > 1, we obtain

Im(y:) =0, (p—1)Re(yx) =0 (1<k<v).

This implies 7, = 0, 1 < k < v, if p > 1, but with p = 1 we have only Im(y;) = 0,
1 <k <wv,ie., all 44 are real in this case. This says nothing for K = R, but for K =C
or H one can replace v by i (by the substitution ¢ — (i in (2.16))). Therefore, all
are equal to 0 again. With this property, (2.14) becomes trivially false.

Now we prove that identity [215)) is impossible over C or H, and the only case over
R is where ¢ = 1. Indeed, if K = R, then the function on the left-hand side of (2.I8) is
piecewise linear. In particular, we have

(2.17) (14+¢)7 =a+4¢

on a small interval (0,¢). If ¢ > 1, then (ZI7) is incompatible with Taylor’s expansion.
Let K= C or H. Then

1
q E =
(2.18) (1+1[¢Y max. |l + YiC|
on a small “disk” D, = {¢ € K: |[(| < ¢} . Geometrically, this means that
(2.19) D.=|J D",
k=1
where

DY = {¢ e D.:agll+ ¢l = (1+¢[)7 }.

If for some k either 0 ¢ Dék) or 0 is an isolated point in Dék), then we can reduce € so
that Dék) = @. We may assume that such k’s are missing in (2:19).
We fix k and let ¢ € Dék). Then

2
ok (L+2Re (1) + [ [IC*) = 1+ _I¢]7 +0 (|¢]*)
Letting ¢ — 0, we see that ay = 1, 7, # 0, and
¢ ) Log1
Re — | ==|¢|T " 4+0(1),
(i&5) = 3kl +ot0)

so that
1- -1
im  Re (%£> _1-sen(g—1)
¢—0,ceD™ 1q q

Taking any w with |w| = 1, we consider the sequence

ew
{ } c D..
n—+1 n=1
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18 YU. I. LYUBICH AND O. A. SHATALOVA

By (2:19)), there is a number k, 1 < k < v, such that Dék) contains an infinite subsequence
of this sequence. Then

1-— -1
(2.20) Re (ypw) = M, 1<k<uw.
q
We conclude that the disk D is covered by the real “hyperplanes” (2.20), a contradic-
tion. O

83. PROOF OF THEOREM

The Hilbert identity shows that the function

(3.1) yio /S (v, 2)P do(z), ye S,

belongs to the closed convex hull of the family of real-valued functions ¢, (y) = |(y, z)|?,
x € S. By Carathéodory’s theorem, there exists a number v,
(3.2) 1 <v < dim Pk (m,p),
and a subset {3} € S such that the function () is a convex combination of
functions ¢, i.e.,

v+1

/ ()P do(z) = 3 (2P,
s k=1

where
v+1

ok >0, Y op=1
k=1

Without loss of generality, we can assume that

(3.3) [S (. 2) P do) = S| a0 P,

k=

where n < v+ 1, and

(3.4) ok >0, Y or=1
k=1

Suppose that n = v+ 1, where v = dim &g (m, p). Then the functions ¢, (y), 1 < k <
n, are linearly dependent, i.e.,

(35) > Iy, @) Pak =0
k=1

with some real ag, 1 < k <n. From (33)) and (BH) it follows that

(3.6) /S ()7 doz) = |y 1) (or — Eo)

k=
for any real £&. With
f_lzmax{%:lgkgn}>0,
Ok
the number of nodes in (&6]) reduces to some n < n — 1, i.e.,, 7 < v. It remains to refer
to the dimension formula (CI8). We prove the latter in the next section, and then the
proof of Theorem B will be complete.
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§4. THE ADDITION THEOREM AND THE DIMENSION FORMULA FOR ®x(m,p)

For any even integer ! we consider the space Harmg(l) of harmonic functions in
Pk (m,l). Note that ®x(m,l) C Px(m,p), p > I, in view of the natural embedding

$(x) — (@) (z, )"/

In this space, let {sj,l}?m’l be a basis orthonormal with respect to the inner product

(4.1) 00 = [ dvao

Addition Theorem. The formula

hom 1
— 5 o,

(4.2) S sia@)sia(y) =08, PP @y - 1), wyes,

i=1
is valid with

om—9—2 6—2 () Rt
(4.3) a=—7p— B=— bml/2:a777
2 2 ’ Pl(/Q’ﬁ)(l)

where Pl(/oé’ﬁ) (u) s the Jacobi polynomial of degree /2 normalized so that

a B a+1/2
(1.4) PM’(U( s )

We employ this theorem to prove the dimension formula (IZI8) by using the orthogonal
decomposition

(4.5) Pk (m,p) = Harmg (0) ® Harmg (2) @ - - - @ Harmg (p),

which is classical in the real case and can be extended to the other two fields.
Since in our notation dim Harmg (2k) = hp, 2k, 0 < k < p/2, we have

p/2
(4.6) dim g (m,p) = hum,2k.
k=0

The dimension ®g(m,p) can be expressed in terms of Jacobi polynomials as follows.
We replace [ in the addition theorem by 2k and then set y = x. This yields

R 2k

(4.7) Z 185,26 (2) [ = P 2k

Jj=1

On the other hand, (£:2) is an orthogonal decomposition with fixed z. By Parseval’s

equation,
P2k 5 9 )

(1.5) > lsu@P = (82)" [ [P @l = 1)) doto)
j=1

Combining this formula with (7)) and ([@3]), we obtain
o 2
_ (A" ()]
= - ! ,
Js [P 2l y)? = 1)]” do(y)

The integral in the denominator can be rewritten as

1
a, 2 @,
(49) | B @] ) au = [P,

hm,Qk
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where ), g is the normalized Jacobi weight, so that

(4.10) Q) = £28)
To,B
where
1
. Wa.plu) =(1—u +u), Tapg= Wa.p(v)dv.
4.11 8 1—w)*(1+u)’ 8 s(v)d
-1
Thus,
P( ,ﬁ)( ) 2
L
1P s
and
p/2 (a,8) 2
. _ P (1)
im0 NPT e s

by [@S).
Now the required result follows from (EEI2)) by the explicit formula for the Christoffel—
Darboux kernel

t (a,8) (a,8)

(c.8) N BT BT (v)

(4.13) K77 (u,v) = E P(“ s
i | 112

Wa,B

(see [33]). We omit the further details.

§5. PROOF OF THEOREM [3]

First, we note that the addition theorem immediately yields the formula

R 2k 2
(5.1) > F(2/,y)] =3 ") NS sjai(@)A@)]
z,yeX >0 j=1 'zeX

where X is a finite subset of the sphere S, A is a complex-valued function on X, and
(5.2) )= (Bl PP ()
>0

is an arbitrary polynomial, —1 < u < 1.
We apply (B1) to X = {wi}}, Mwk) = or (1 < k < n), taking into account the fact
that

Zsj,2i(wk)9k = / sj2i(y)do(y), 1<j <hmak, 0<i<p/2,
- s

by (ICI0). For ¢ > 0 these integrals are equal to zero, because the integrands are harmonic
and vanish at the origin. Now (G.I) takes the form

n n 2
S F (2f(wi,wi)]? — 1) oiox = c$:i?0(F>(ng) , degF <p/2,
ik=1 k=1
since A0 = 1, s1,0(z) = 1. In fact,

(5.3) > ok =

k=1
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because of ([LIO) for ¢(y) = 1. (Recall that the measure o is normalized.) By the
orthogonality of the Jacobi polynomials with respect to the weight €, g, we have

1
D (F) = / F (1) (1) d,

~1
since
5 [ 5 s 5 1
8 [ R 0000 du = YR ) [ Q) du= oo = 1.
-1 —1
(Recall that the weight Q, s is normalized.) Thus, we have the identity

1

S F (2w, wn)]? — 1) orox = / F ()0 5(u) du

i k=1 -1

for all polynomials of degree at most p/2. Hence,

1
FO)S 02+ 3 F (2w, we) > — 1) osok = / F ()0 () du.

=1 i£k -1

=

Assume that F'(u) > 0 for —1 <u < 1. Then
n

FO)S o < / F (1) 5(u) du,

k=1 -1
and finally
F(1
(5.4) n> — (1) , degF <p/2,
J- 1 F(u)Q0a,5(u) du
because

n
1
2
> =
E Qk—n
k=1

under (53). Obviously, the weights g must be equal if the bound (54) is attained with
some F'.

In order to optimize the lower bound (5.4]), we must choose F as a solution of the
following linear programming problem in the space II, /5 of real-valued polynomials of
degree < p/2:

Fu)>0, —-1<u<l;

(5.5) / F () () dut = 1;

-1
F(1) — max.

The solution of this problem is known (see [33, Theorem 7.71.3]); so, formally, we could
finish at this point. However, it is of interest to note that (5.E) can be reduced to a
standard problem of Euclidean geometry, which, in turn, can easily be solved. Let us
present this way.

By the Markov-Lukacs theorem (see [33, Theorem 1.21.1]), a polynomial F(u) € II,, /5
is nonnegative on [—1, 1] if and only if

(5.6) F(u) = (1+w)P(u) + (1 - u*~%)Q*(u),

where P and @ are real polynomials of degrees < [p/4] and < [p/4] + € — 1, respectively,
and ¢ is the remainder of p/2 modulo 2. Therefore, F'(1) = 25 P%(1), so that the value
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F(1) is independent of ). Thus, for any fixed P the maximum of the fractional linear
functional

F(1)
[h F(u)Qa,p(u) du

is attained at @ = 0. Consequently, @ = 0 for the maximizer Fy,ax. For this reason, (B.6)
can be replaced by

(5.7)

(5.8) F(u) = (14 u)*P%(u).

Then

(5.9) /_ 11 F(u)Qq.5(u) du = /_ 11 P () (w) du,
where

(5.10) Q1) = (14 00 u) = e (1)

(see (@I0) and (EID)).
Since P(1) is a linear functional on the space IIf, 4}, there exists a unique real poly-
nomial R € I}, /4 such that

P(1) = (P, R),
where the inner product corresponds to the weight QS)B By (E&9),
1

/ F (1) 5(u) du = (P, P),

—1
while

F(1) = 2°P*(1) = 2°(P,R)%.
The problem (5.5) takes a simple geometric form: find P € IIj;, /4 such that
{ (P,P) =1,

(5.11) |(P,R)| — max.

The only solution of (EIT) is

= R
(5.12) Poax = R =1
The corresponding maximal value is
£ P2
(5.13) Frae(1) = 2P2,_(1) = 2°R2(1) = 2(;7]%) — 2 R(1).
Let (Tk)([)p /4 be an arbitrary orthonormal real basis in M}, 4. Then
[p/4] [p/4]
R(u) = > (T, R)Ti(u) = > Tr(1)Ti(u).
k=0 k=0
In particular,
(p/4]
R(1) = (Te(1))*,
k=0
and (BI3) turns into
[p/4]
Frnax(1) =27 ) (Ti(1))?
k=0
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The most relevant basis is

Tp = M PP 0 <k < [p/4],

where
_ 1
B ||P,§O(’6+E)||
and the norm is related to the weight QS)B Passing to the weight wq gy by GI0), we
obtain .
M= Vg
’ a,f+e
1P e
Hence,
[p/4] (a.f+e) 2
(By (1))
(5.14) Firax(1) = 2°74.
’ a,f+e
im0 B o
For e = 0 this expression is precisely (1) with p/2 in place of p. For € = 1 this yields
A(m,p/2) in accordance with the modified definition of the latter quantity. O
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