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Let X be a compact, connected, Riemannian manifold (without
boundary), p be the geodesic distance on X, u be a probability
measure on X, and {¢y} be an orthonormal (with respect to w)
system of continuous functions, ¢o(x) = 1forallx € X, {£;}2,
be a nondecreasing sequence of real numbers with £y = 1, £, 1 co
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ask — oo, IT; := span{¢; : {; < L},L > 0. We describe conditions
to ensure an equivalence between the [P norms of elements of
IT; with their suitably discretized versions. We also give intrinsic
criteria to determine if any system of weights and nodes allows

such inequalities. The results are stated in a very general form,
applicable for example, when the discretization of the integrals is
based on weighted averages of the elements of /7, on geodesic balls
rather than point evaluations.
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1. Introduction

To avoid complicating our notations unnecessarily, the notations used in the introduction and the
next section might have a different meaning from the rest of the paper.

The classical Marcinkiewicz-Zygmund (MZ) inequality states the following [31, Chapter X,
Theorem (7.5)]: Let n > 1 be an integer, and S be a trigonometric polynomial of order at most n
(i.e., an expression of the form )", _, cxe™).If 1 < p < oo, then

2 2n
A 2k
S(X)|Pdx < P S
fo ISl —2n+12 (2n+1>

k=0
where A is an absolute, positive constant, and A, is a positive constant depending only on p. We
observe that the number of points in the summation is the same as the dimension of the space of

p 2
=g, [ Iscorax (L.1)
0
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all trigonometric polynomials of order at most n. The second inequality in (1.1) is valid for p =
1, oo as well. The first inequality holds for p = 1, co if one allows more points in the summation
than the dimension 2n + 1 [31, Chapter X, Theorem (7.28)]. These inequalities are also known as
large sieve inequalities or network inequalities. Inequalities of this form have many applications
in approximation theory, number theory, signal processing, etc. Therefore, several analogs of these
inequalities have been studied in the literature, for example, in the setting where S is a univariate
algebraic polynomial, the integrals in (1.1) are replaced by weighted or Lebesgue-Stieltjes integrals
on real intervals, and the weights and sampling nodes in the sum in (1.1) are chosen judiciously. A
survey of many of the classical results in this direction and their applications can be found in the
paper [25] by Lubinsky.

Many modern applications require an analysis of huge, unstructured, high dimensional data sets,
which are not dense on any cube, unlike classical approximation theory scenarios. Coifman and his
collaborators have recently introduced diffusion geometry techniques for this purpose; see [3] for an
introduction. The basic idea is to assume that the data lies on an unknown low dimensional manifold.
The current paper is motivated by a desire to study the analogs of MZ inequalities on manifolds and
their role in data based approximation in further detail, and in a somewhat greater abstraction.

To explain the connection between MZ inequalities and data processing, we consider an example.
Let X be a compact, connected, Riemannian manifold (without boundary), and © be the volume
measure on X. There is a positive semi-definite elliptic differential operator A* on the manifold, called
the Laplace-Beltrami operator (cf. (2.2)). Let {¢} be an orthonormal (with respect to u) system of
eigenfunctions of A*, {£,}72, be a nondecreasing sequence of real numbers with £y = 1, £, 1 oo as
k — oo, such that A*¢y, = Eﬁ(bk, k=0,1,...,and [T, := span{¢; : {; <L},L > 0.ForeachL > 1,let
C, be a finite subset of X, W, = {wy},ce, C R.Let 1 < p < oo. For the purpose of this introduction,
we will say that {(C;, W)} is a MZ system of order p if forevery L > 1and P € IT,

cr [ 1PeoPduco = Y- Iyl PP <2 [ 1PoPauco, (12)
X X

YeCL

where cq, ¢, are positive constants depending only on X, {¢y}, {£x}, «, and p, but independent of L
and P, and the customary interpretation is assumed when p = oo. Given that our new object of study
is the discrete sum in the middle of (1.2), we will refer to the (second) inequality giving an upper
estimate of this sum as the upper inequality, and the (first) inequality giving a lower estimate for this
sum as the lower inequality. We list four of the applications of such inequalities, which have inspired
our own interest in these.

First, suppose one wants to approximate a continuous function f : X — R. A standard way to do
this is by means of an operator

LG % = f F B Y)du ),
X

where @ is a suitable kernel with the property that it is in I7; as a function of x and as a function of
y. A typical example is the Fourier projection, where @, (x, y) = Zz]g @;(x)$;(y) is the reproducing
kernel for IT;. If the approximation is required using the values of f at points in ¢, then it is natural
to consider the discretization

TP(. %) =) wf () Pi(x.y).

yeer

In the case when T; is the Fourier projection, such a discretization has been called hyperinterpolation.
It is easy to verify that the operator norms of T;, TLD are given by

sup/ D06 Idp@),  sup Y Jwyl [91(x, )]
xeX JX XEXyE@L

respectively. Since @ (x, o) € [T, for each x € X, (1.2) with p = 1 implies that the operator norms
of T, T? have the same order of magnitude as functions of L, as L — oo. In this context, it is not
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necessary that the weights w,, should be all nonnegative, a fact which may be useful in numerical
computations. In particular, in the case when X is a Euclidean sphere, @, is the reproducing kernel
for the space IT; of spherical polynomials of degree at most L, then this leads to a simple proof of the
estimates on the norm of the hyperinterpolation operators on the sphere, obtained by Sloan, Reimer,
and others (cf. [17, Section 3.2] for a review). We are also aware of a work [5] by Damelin and Levesley
on similar questions on hyperinterpolation in the context of projective spaces.

The second application illustrates the use of (1.2) when p = oco. Suppose that the sampling nodes G;
are chosen randomly. Using probabilistic estimates, one is sometimes able to estimate the probability

that the quantity ZYE@L |lwy| |®1(x, y)| exceeds a given threshold for any fixed x € X. The inequality

(1.2) with p = oo then enables one to estimate the probability that the operator norm of TLD is
bounded. An example of this argument can be found in [24].

The third application concerns least squares approximation. If one wishes to obtain Q € I7; so as
to minimize ZyE@L lwy| If ) — Q (»)|?, then one has to solve a system of linear equations with the

matrix (the Gram matrix) G whose (j, k)-th entry G;; is given by Y o |wy|¢;(¥)¢(¥). In view of the
Rayleigh-Ritz theorem [19, Theorem 4.2.2, p. 176], the lowest and ﬁigﬁest eigenvalues of this matrix
are given respectively by the infimum and supremum of the quotients

%: a;a,Gj i
j.
2
57

overallgj e R, j=1,...,dim([1;).LetP = Zj aj¢;. Then the denominator expression above is equal

to [, [P(x)|*du(x). It is easy to check that the numerator expression is equal to D yee, lwyl [P(y)|?.
Thus, if the weights |wy|’s are chosen so as to satisfy (1.2) with p = 2, then the lowest (respectively,
the highest) eigenvalue is estimated from below (respectively, from above) by c; (respectively, c,). In
particular, the closer the ratio ¢, /c; is to 1, the better conditioned is the matrix G.

Finally, we have demonstrated in a number of papers starting with [28] that the inequalities (1.2)
with p = 1and ¢y, ¢, sufficiently close to 1 lead to the existence of positive quadrature formulas exact
for integration of elements of I7,; for some constant c.

To continue with the motivation behind the current paper, Lafon [22] has shown that certain
positive definite matrices constructed from the mutual distances among the observed data points
on the manifold with some tuning parameters converge to the “heat kernel” on the manifold, defined
formally by

Ke(x,y) = ) exp(—£it) (0 ). (13)
k=0

However, the data may not be sampled uniformly according to the volume measure on the manifold.
In this case, the limiting kernel is not the classical heat kernel, but only some positive-semidefinite
operator. Accordingly, in the representation above, one has to consider a more general measure x,
and the case when £, 1 oo and the eigenfunctions {¢;}'s are orthonormal with respect to w. This heat
kernel has been used by Coifman and Maggioni [4] to define a metric on the data manifold, as well as
to construct a multiresolution analysis on the manifold. In a more recent work [20], Jones, Maggioni,
and Schul have demonstrated that the classical heat kernel can be used to construct a local coordinate
chart on the unknown manifold.

Thus, even though the manifold is unknown, it is reasonable to assume for theoretical
investigations that one knows a semi-group of positive definite kernels on the manifold, or
equivalently (from a theoretical point of view) that one knows its infinitesimal generator, called the
Laplacian on the unknown manifold. In [26], we started to develop a detailed theory of function
approximation based on the eigenfunctions of the heat kernel. Our assumptions in [26] were
formulated in terms of the behavior of the sums of the form Z[kq | (x)|?> and the so-called finite
speed of wave propagation. However, since the actual manifold is unknown, and the heat kernel is
the only easily computable quantity, we find it important in theoretical considerations to formulate
the assumptions behind various theorems in terms of the heat kernel as far as possible. In [11], the
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properties of a summability kernel which plays a critical role in this theory were formulated purely in
terms of the heat kernel, and generalized to obtain Marcinkiewicz-Zygmund inequalities, Bernstein
inequalities, and the existence of quadrature formulas.

This paper is devoted to a more detailed study of Marcinkiewicz-Zygmund inequalities in the
case when X is a smooth manifold, where the “heat kernel” based on the orthonormal system {¢;}
satisfies certain properties. In particular, our theory is valid when these are the eigenfunctions of the
Laplace-Beltrami operator on the manifold, as well as in the case when they are eigenfunctions of
certain weighted Laplace-Beltrami operators and a large class of other second order elliptic operators.
We will establish conditions under which inequalities of the form (1.2) hold for allp,1 < p < o0
withc; = 1 —pand c; = 1 4 n for a prescribed 5. Such inequalities were proved in [11] in
the case when p = 1, oo, and applied to obtain the existence of quadrature formulas. However, a
straightforward application of the classical Riesz-Thorin interpolation theorem is not sufficient to
prove these inequalities in such a sharp form for 1 < p < oo. We will prove an alternative form of
this interpolation theorem, which appears to be new. We will also give intrinsic characterizations of
the systems {(C;, W)} without reference to the system {¢;} which are equivalent to the inequalities
of the form (1.2) (without the requirement that cq, c; should be arbitrarily close to 1). For example,
we will show that the upper inequality in (1.2) holds if and only if for any x € X and any geodesic ball
B(x, r) of radius r > 0 centered at x,

D lwyl <cpBxr+1/1)),

YeEB(x,r)NCL

for some constant ¢ > 0. Similar results will be proved for the lower inequality. Our aim is to provide
such results for a very general setting, in particular including the case when the middle term in (1.2)
involves weighted averages of elements of /7; on balls rather than their values at finitely many points.
In this paper, the heat kernel will play a somewhat indirect role. We will work with the very general
setting of an arbitrary orthonormal system {¢;} and sequence ¢, 1 oco. We will be using mainly the
results in [11]. In turn, these are proved under the assumptions formulated in terms of the heat kernel
defined formally by (1.3).

In Section 2, we will review a few basic facts regarding Riemannian manifolds in general, which will
be needed in the rest of the paper. In Section 3, we discuss the various assumptions on the manifold,
the measure, and the systems {¢;}, {¢;} via the heat kernel. In Section 4, we introduce the abstract
notions which enable us to generalize the theory from point evaluations to other measures. The main
results are stated in Section 5, and proved in Section 7. These proofs require us to develop and review
certain preparatory material, which is presented in Section 6.

2. Riemannian manifolds

The purpose of this section is to review some facts and terminology regarding Riemannian
manifolds. We will avoid very technical details, which can be found in such standard texts as
[1,8,9,29]. The material in this section is based mostly on [9], and is essentially the same as the
Appendix to our paper [11].

Let ¢ > 1 be an integer. A differentiable manifold of dimension q is a set X and a family of injective
mappings X, : U, C R? — Xof open sets U, into X such that (i) U, X, (U,) = X, (ii) for any pair «, 8,
withx, (Uy) NXg(Ug) = W being nonempty, the sets x(j] (W) and xgl (W) are open subsets of R, and
the mapping x? o X, is (infinitely) differentiable on x; ' (W), (iii) the family (atlas) Ax = {(Uy, X4)}
is maximal relative to the conditions (i) and (ii). The pair (U, X,) (respectively, X, ) with x € x, (U,)
is called a parametrization or coordinate chart (respectively, a system of coordinates) of X around x,
and X, (U, ) is called a coordinate neighborhood of x. In the sequel, the term differentiable will mean
infinitely many times differentiable. We assume also that X is Hausdorff and has a countable basis as
a topological space.

Intuitively, one thinks of a differentiable manifold as a surface in an ambient Euclidean space. The
abstract definition above is intended to overcome the technical need for the ambient space. For all
applications of our theory that we can imagine, and in particular, for an intuitive comprehension of
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our paper, there is no loss in thinking of a manifold as a surface. Moreover, a theorem of Whitney [9,
p. 30] provides a further justification of such a viewpoint.

Let X, Y be two differentiable manifolds. A mapping f : X — Y is called differentiable on an
open set W C X if there exist for every x € W coordinate charts (U, X) € Ax, (V,y) € Ay with
x € U,f(U) C Vsuchthaty ! of o xisaC*® function. In particular, a curve in X is a differentiable
mapping from an interval in R to X. The restriction of a curve y to a compact subinterval [a, b] of |
is called a curve segment, joining y (a) to y (b). We may define a piecewise differentiable curve on a
manifold X in an obvious manner.

Ifx € X,e > 0,and y : (—€,€) — Xis a curve with x = y(0), then the tangent vector to y at
y (to) is defined to be the functional 3’ (tp) acting on the class of all differentiable f : X — R by

d(f oy)

v t)f = —

t=ty

The set of all such functionals y’(0) defines a vector space, called the tangent space of X at x, denoted
by T,X. Let (U, x) be a coordinate chart such that 0 € U and x = x(0), and forj = 1, ..., q, 9;j(x) be
the tangent vector at x to the coordinate curve x; — (0, ...,x;,0,...,0). Then {9;(x)} is a basis for
T, X. In particular, the dimension of T, X is q. The set {(x, v) : x € X, v € T,X} is called the tangent
bundle of X, and can be endowed with the structure of a differentiable manifold of dimension 2q. A
vector field F on X is a mapping that assigns to each x € X a vector F(x) € T,X such that for every
differentiable function g on X, the mapping x — F(x)g is differentiable. If G is another vector field,
we may apply G(x) to this mapping, obtaining thereby a second order vector field G o F. A derivative
of higher order can be defined similarly.

A Riemannian metric on a differentiable manifold X is given by a scalar product (o, o), on each T,X
which depends smoothly on the base point x, i.e. the function X — R, x > (X(X), Y(x))y is C*°(X).
A manifold with a given Riemannian metric is called a Riemannian manifold. Let g;; = (9;(x), 9;(x))x
and denote by g the matrix (g; ;). The entries of g~ ! are denoted be g'. The Riemannian metric on X
allows one to define a notion of length of a curve segment as well as the volume element (Riemannian
measure) on X. First, if F is a vector field on X, we may define |||F|||)2< := (F(x), F(x))x. The length of

a differentiable curve y : [0, 1] — Xis defined as £L(y) = fol lly’ )l o dt. A differentiable curve
y : [0, 1] — X, such that the length of y does not exceed that of any other piecewise differentiable
curve joining y (0) to y (1), is called a geodesic [9, Proposition 3.6, Corollary 3.9].

The gradient of a function f € C*°(X) is a vector field defined by

a_q

V=Y "gafo;

j=1 i=1

For the gradient field we have

((VHx FO)x = (F) (%) (2.1)
for every vector field F. The divergence of a vector field F = Z}’:l F;9; is defined by

1 q

——— >4 (Vaet@F).
Vdet(g) ; ! @F

The Laplace-Beltrami operator A*f (x) is defined as the differential operator given by

div(F) =

a_q
A¥f = —div(V ) ( det(g)g"d; ) 22
f (Vf) = W ; ; (©)g"of (2.2)
The operator A* is an elliptic operator. Therefore, in the case when X is a compact connected manifold,
the existence of a discrete spectrum and system of orthonormal eigenfunctions follows from the
general theory of partial differential equations [30, Chapter 5.1].

We will have no further occasion to refer to the dimension of the manifold, and therefore, will use
the symbol g with different meanings in the rest of this paper.
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3. Assumptions

Let X be a compact, connected, Riemannian manifold (without boundary), o be the geodesic
distance on X, u be a probability measure on X, and {¢,} be an orthonormal system of smooth
functions, ¢o(x) = 1forallx € X, and {£};2, be a nondecreasing sequence of real numbers with
£y = 1,4 » o0 ask — oo.For L > 0, the space span{¢; : ¢; < L} will be denoted by I7;, and its
members will be called diffusion polynomials of degree at most L. We will also write ITo, = U;> I1].

We observe that i is not necessarily the volume measure on X. Similarly, the systems £, and ¢y are
quite general, not necessarily the eigenvalues or eigenfunctions of some elliptic differential operator.
In particular, the space IT; will depend upon both of these systems. For example, if X is the Euclidean
unit sphere embedded in R, then the eigenvalues £, of the Laplace-Beltrami operator are of the form
Vj( + 1) for some j depending the enumeration of the eigenvalues. It might be worthwhile to use j
instead as the corresponding ¢. This will change the space IT, somewhat. However, estimates such as
(6.12) on the summability kernels defined in (6.9) can then be deduced easily by well-known formulas
connecting these with the Césaro operators.

We need to formulate some assumptions on these various quantities and their relationships with
each other.

Forx e X,r > 0, let

Bx,r) ={yeX:pk,y) <r}, A(x,r) ==X\ B(x,1).

Assumption 1. We assume that there exist constants «1, « > 0 such that

n{yeX:pxy <r}) =uBx, ) <kir*, xeX, r>0. (3.1)

In the case when p is the volume measure on X, then one may choose « to be the dimension of the
manifold. In general, there may not be such a connection. In light of the first equation in (3.1), we will
refer to two balls being disjoint to mean that their intersection is a p-null set.

Next, we discuss the notion of the heat kernel, and the assumptions on the same. For t > 0, the
heat kernel is defined formally by

Ke(x,y) = Y exp(—0) (0 Pi(y). (3.2)

k=0

Assumption 2. We assume the existence of constants «», k3 > 0 such that

K (x, y)| < reat ™" exp(—k3p(x, y)* /1), X,y € X, t € (0,1], (33)
and

IVyKe(x, 9)llx < w2t ™27 exp(—rs3p(x,9)2/0), %,y € X, t € (0,1, (34)

where V), indicates that the gradient is taken with respect to y. We assume further that for some
constant k4 > 0,

Ki(x,x) > kat %%, xeX, t e(0,1]. (3.5)

Kordyukov [21] has proved that each of our assumptions above hold for the heat kernels, when
foreach k = 0,1,..., ¢y is the eigenfunction of a second order elliptic operator corresponding
to the eigenvalue Zﬁ. The elliptic operator in question is assumed to satisfy some very general
conditions, which are satisfied by the Laplace-Beltrami operator on a Riemannian manifold with
“bounded geometry” (see [21] for definitions). Estimates on the heat kernel and its gradients are well-
understood in many other cases, including higher order partial differential operators on manifolds
[7,13,2,10], with many other references given in [14]. Clearly, Assumption 2 will be satisfied (with
different constants) by any other choice of {£, } for the system {£,} provided £}, ~ €.
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We will need one more assumption, which we include here for the sake of organizational clarity,
even though it requires some notations introduced in (4.2) and the paragraph which follows (4.2). A
system {y,} C L?(u) will be called a Bessel system if there exists a dense subset & = D({y}) of
C(X) (with respect to the norm of this space), such that (i) for any € > 0, ball of the form B(x, r), and
f € C(X) supported on B(x, 1), there exists g € D such that the support of g is contained in B(x, 2r)
and

/ IfF(x) —gldu(x) <,
X

and (ii)
YUY S N() <00, feD, (3.6)
k=0

where MV (f) is a positive number dependent onf, (o, o) and {y}. Obviously, any orthonormal system
on X is a Bessel system with & = C(X). Another interesting example is the following. Let X be
a Riemannian manifold, x« be the Riemannian volume measure on X, {¢} be the eigenfunctions of
the Laplace-Beltrami operator on X, F be a vector field on X, and v be defined by v, = F¢y; i.e.,
Y(x) = FX)(dr),x € X,k = 0,1,.... For the space & we choose the class of all compactly
supported, infinitely differentiable functions on X. Using the Green’s formula [23, p. 383], we obtain
foranyf € O,andk=0,1,...,

/ YrX)f )dux) = — / dr(x)div(fF) (x)du(x). (3.7)
X X

Thus, {} is a Bessel family with & (f) = ||div(fF)||,.;>. A similar fact obtains also when one considers
wdu instead of du for some smooth positive valued function w.
Assumption 3. We assume that for any vector field F, the system {F¢y} is a Bessel system.

Constant convention:

In the sequel, the symbols c, cq, ... will denote positive constants depending only on X, p, u,
K1, ..., ks, and other similar fixed quantities, but not on the systems {¢y}, {1}, nor any other variables
not explicitly indicated. Their values may be different at different occurrences, even within a single formula.
The notation A ~ B will mean c1A < B < G,A.

We note some consequences for our assumptions. We have proved [11, Proposition 4.1],
[27, Lemma 5.2] that the conditions (3.3) with x = y and (3.5) are equivalent to

Dl ~ 1. (38)

4i<L

We note that the conditions ¢o(x) = 1, and g = 1 imply that

/Kt(x, duly) =1, xeX, te(0,1]. (3.9)
X

In [16], Grigor'yan has proved that (3.1), (3.9) and (3.3) together imply that

uBEx, ) >cr“ 0<r=<1 xeX (3.10)
Using (3.1) and (3.10), we obtain that u satisfies the homogeneity condition

W(BX, R) < ccT R/M*nBx, 1)), x€X,0<r<c,R>0,¢c1>1. (3.11)

4. MZ measures

In this section, we wish to express the ideas in the introduction in a more abstract and formal

manner. First, it is cumbersome to write a sum of the form » _ . wyf (). To write such a sum, we
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need to introduce the set € and the weights W = {w,}. The precise choice of these objects plays no
role in our theory. Moreover, it makes it difficult to prescribe the dependence of various constants
on the set C and the weights W. For these reasons we prefer to use the Lebesgue-Stieltjes integral
notation fx f()dv(y) to denote this sum, where v is the measure that associates the mass w, with
the pointy, y € C; i.e., forB C X,

v(B) =) wy. (4.1)

yeB

The notation has an additional advantage. When f is not continuous, but in some LP(u), then f cannot
be defined everywhere. It is customary in such cases to consider averages of f on small balls around
the points in €. A weighted sum of these averages can be written in the form fX f)dv(y) as well,
with a suitable choice of the measure v. Further, some applications require the consideration of a
weighted manifold (cf. [ 15]). Rather than dealing with the eigenfunctions for a weighted analog of the
Laplace-Beltrami operator, one may wish to work with the eigenfunctions for the unweighted case.
The MZ inequalities with the measure dv = wdu, where w is the weight function in question are
expected to be useful in such situations. The class of all signed Borel measures on X is a vector space,
which will be denoted by M.
If v € M, its total variation measure is defined for Borel measurable subsets B C X by

VI(B) :=sup ) _ [v(Byl,
i=1

where the supremum is taken over all countable partitions {B;} of B. For any signed measure v, |[v|(X)
is always a finite number. In the case when v is the measure that associates the mass w, with each
y € G, one can easily deduce that |[v|(X) = Zyec, |wyl. In the case when dv = wdpu, one has
d|v| = |w]|dw. This includes the case when v is a weighted sum of averages on balls. If v € M,
the support of v is defined by

supp(v) .= {x € X : |v|(B(x, 1)) > 0 for every r > 0}.

In view of (3.10), supp(un) = X.
Let v be a signed measure on X. If B C X is v-measurable, and f : B — C is a v-measurable
function, we will write

1/p
{/wmwwm}, if0 < p < oo
B

|v] — esssup |f (x)], if p = o0.
XxeB

Ifllv:p. == (4.2)

The class of all f with ||f[l,;p5 < oo will be denoted by L?(v; B), with the usual convention of
considering two functions to be equal if they are equal |v|-almost everywhere. If B = X, we will
omit its mention from the notations. The expressions ||f||..p 5 are not norms if p < 1, but we prefer
to continue using the same notation. The inner product of L% () will be denoted by (o, o). The L” (1)-
closure of IT,, will be denoted by X? (w). The class of all uniformly continuous and bounded functions
on B, equipped with the uniform norm will be denoted by C(B).If 1 < p < oo, the conjugate index p’
is defined by p’ := p/(p — 1). We define 1" = oo and o0’ = 1.

Thus, if € = €, is as in the introduction, and v is the corresponding measure as defined in (4.1),
then the inequalities (1.2) can be expressed in the concise form

C1llPllsp < IPllv;p < C2lIPllsp, P € M. (4.3)

Since 7, is a finite dimensional space, such inequalities are always valid, but with the constants
possibly depending on L. We are mostly interested in investigating the conditions under which these
are independent of L, but wish to note another example where the constants depend polynomially on
L. Since this provides an important rationale for considering general measures, apart from the wish
to include averages over balls, we discuss this example in some detail. First, we note a property of
diffusion polynomials, known as Nikolskii inequalities.
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Proposition4.1. Let L > 0,0 <p <1 < 00, P € I1,. Then
1Pl er < cAL“VP7YO P (4.4)

Proof. This proposition was proved in the case p > 1in [27, Lemma 5.5]. In particular, we have
”P”;L;oo =< CLa”P”u;l» P e HL~

Let0 < p < 1, P € I1;. Then using the above inequality, we obtain
IPllio0 < cL”/ IP()]dp(x) = cL"‘f PGP IPG)PApx) < [P, 2 PP,
X X

Therefore,

p p—1 p
IPI, e = P17 1P oo < cLIPI,,-

This leads to (4.4) in the case whenr = ocoand0 < p < 1.If0 < p < r < 00, then

IPIL, f PG IPGOPd () < P12 IPIE,
X

a(r—p)/p r—p P _ yar(1/p—1/r) r
L P 2P, = cL IPI,.,.

IA

This implies (4.4) forallr,p,0 <p <r <oo. O

Example 1. Let w > 0 u-almosteverywhereonX, 1 < r < oo,andw € L' (). We definedv = wdpu.
LetL > 0,P € IT;,and 0 < p < oo. Using Holder inequality followed by (4.4) with pr’ > p in place
of r, we obtain

1/r
IPIy., = f IP@Pw)dp < [wll;r {/ [P du(x)}
X X

p 1/p—1/(pr’ p p
= Nwllur IPIP, < PPVl PP = ol wllwr P, -

Thus,if 1 <r < ooand w € L"(u), then
1
I1Pllv:p < C1L“/(p”IlelﬂffllPllu;p- (4.5)

To obtain an inequality in the reverse direction, let 1 < q < 0o, and w™! € L97!(u). Using the
Nikolskii inequality (4.4) first with p/q’ in place of p and p in place of r, followed by Hélder inequality,
we obtain

A

q/
P, < L“@=P|P|P. = el*/ @D { / PGP W (w4 (X)dM(X)}
X

IA

qd/q
cuL/@ { / w9 (X)dM(X)} { / IP(X)Ipw(X)dM(X)}
X X

= LV w g alIPIY,-

Thus,if 1 < g < ooand w™! € L9~!(u), then
o/ (pg— _1y1
IPllp < L PP ™ |2 1P (456)

In particular, if w € L' () and w=" € L" (), then

1 —11
Plup < el PN wll PP g IPlp < csL P ™ |2 1IPup. O (4.7)

The measure v will be called an MZ measure if the constants cq, c; appearing in (4.3) are
independent of L.
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5. Main theorems

Let € C K C X be compact sets. We define the mesh norm §(C, K) of € with respect to K and the
minimal separation of € by

3(C,K) =suppx, C), q(C)= min p(x,y). (5.1
X,YEC,XF#y

xeK

To keep the notation simple, we will write §(C) := §(C, X). Of course, the quantity q(€) is of interest
only when C is a finite set. It is easy to see that g(C)/2 < §(C).

Our first theorem states the MZ inequalities in a sharp form in an apparently special case. (The
proof of this and other statements in this section will be given in Section 7.) We note that part (a) of
the following theorem was proved (with minor differences) in [11, Theorem 3.2] for the case p = 1.

Theorem 5.1. Let C = {xq, ..., X)} be a finite subset of X satisfying

1
5‘7(0) <é(C) = «kq(C) (5.2)

forsomex > 1.Let 1 < p < oo and A > 2. In this theorem, all the constants may depend upon k and A.
(a) There exist c1, c; > 0 such that for every n > 0,if §(€) < ¢, L < c;n(p8(€))~', and P € IT,, then

M
Y nBx.8©)  sup  |IP@P — PWIP| < n/ IPCo)[Pdpa (x). (5.3)
k=1 z,y€B(xy,A8(C)) X

(b) Let € be as in part (a), and {Yk}’,:”=1 be a partition of X such that x;, € Yy < B(x, AS(C)) for each
k, 1 < k < M. There exists c; > O such that for L < c3n(p8(€))~", and P € IT;, we have

M
/IP(Z)Ide(Z)—ZM(Yk)IP(Xk)Ip = n/ IPC)Pdp(x). (5.4)
X k=1 X

(c) There exists ¢, > 0 such thatif L < c,n8(C)~! then

”P”/L;OO - 12{1)’(\/’ |P(xk)| = 77||P||;4;oo~ (55)

We note that a variant of Theorem 5.1 was stated in our paper [28, Theorem 3.1] in the case when
X is the Euclidean unit sphere, ¢;’s are spherical harmonics (so that I7; is the class of all spherical
polynomials of degree at most L), and u is the Riemannian volume measure on the sphere. The
theorem is correct for p = 1, 0o as stated there, but the proof does not use the correct form of
the Riesz-Thorin interpolation theorem which is needed for proving such inequalities. Also, in the
proof of [11, Theorem 3.2], we had constructed a partition Y. However, it was an error on our part to
assume that x;, € B(xx, g(C)/2) C Yi. Both of these errors are corrected in Theorem 5.1 and the proof
of Theorem 5.3.

Next, we wish to give an analog of Theorem 5.1 where general measures are involved. The
transition from the finitely supported measures to the general case is achieved via the following
theorem.

Theorem 5.2. Let v be a signed measure, §(supp(v)) < d < 1/81. Then there exists a finite subset
C = {X1, ..., Xy} C supp(v) with the property that

q(C)/2 <é(C) < 81d < 162q(C). (5.6)

Moreover, there exists a partition {Yk}’,i”:1 of X and a finite subset € with € C € C supp(v) such that for
k=1,....M, xx € Yy € B(xx, 81d), u(Yy) ~ d% and |v|(Yx) > c min,.s [v|(B(x,d/4)) > O.

Theorem 5.2 helps us to use Theorem 5.1 to arrive at the following statement, where general
measures are involved.
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Theorem 5.3. Let v be a signed measure, §(supp(v)) < d < 1/81, {Yk}’,ﬁ”zl be as in Theorem 5.2.

(a) Let 1 < p < oo. There exist c1, c; > 0 such that for every n > 0, if d < c1,L < c;n(pd)~!, and
P € IT;, then

i p(Y)
s WY Jy,
(b) There exists c3 > 0 such thatif L < csnd~! and P € IT, then

[P 100 = 1Pl u:00] < 7Pl uz00- (58)

<nlP[?.,. (5.7)

IP(@)[Pd|v](z)

/ IPWIPdr(y) —
Yi

Since Theorem 5.3(b) settles the question of MZ inequalities in the case p = oo, we will focus
in the remainder of this paper on the case when 1 < p < ooc. It is clear from Theorem 5.3(a) that
the MZ inequalities for the measure v will depend upon the relationship between v(B(x, d)) and
u(B(x, d)) ~ d* for x € X. Accordingly, we make the following definition.

Definition 5.4. Letv € M, d > 0.
(a) We say that v is d-regular if
v(B(x,d)) <cd*, xeX. (5.9)

The infimum of all constants ¢ which work in (5.9) will be denoted by [|v||g.q-
(b) We say that v is d-dominant if

v(B(x,d)) > cd*, xeX. (5.10)
The supremum of all ¢ which work in (5.10) will be denoted by |||v|||5’},.

We observe that (5.9)and (5.10) are very similar to (3.1) and (3.10) respectively. In particular, x is both
d-regular and d-dominant for every d > 0. In contrast, for a general measure v € M, the definition
requires (5.9) and (5.10) to hold only for one value of d. Also, the function v — ||v]|g 4 is a norm on
the space of all d-regular measures.

Example 2. Let C be as in Theorem 5.1, §(€) < 2«, v be the measure that associates the mass
1(B(xk, 6(C))) with each x,, k = 1,..., M. Letx € X, G = B(x,28(@)) N €. Then (5.2) implies
that the balls B(y, 6(€)/(2«)),y € € are mutually disjoint, and clearly, their union is a subset of
B(x,25(€)(1 + 1/(2k))). So, in view of (3.1) and (3.11), we obtain

V(B(x, 25(©))) = D u(B(y, 8(C) < ¢y By, 8(€)/(2)))

ye€ ye@
= cit (Uyea B, 8(C)/(26)))
cuu(B(x, 26(C)(1 4+ 1/(2k)))) < c18(C)“*. (5.11)
In the reverse direction, the definition of the mesh norm implies that B(x, §(C)) C Uyee By, 6(C)).
Therefore, we obtain using (3.10) that

v(B(x,25(C))) = ZM(B(V, §(€))) = u(B(x,8())) = cs(C)*. (5.12)

yeC

IA

Thus, v is 28 (C)-regular as well as 25(C)-dominant.

Example 3. Let C be as in Theorem 5.1. For eachy € G, let q(C)/4 < 1, < q(C)/2, x, be the
characteristic (indicator) function of B(y, ). Then using the same argument as above, it is easy to
verify that the measure dv = (Zyee Xy) du also satisfies (5.11) and (5.12) (with different constants).
Thus, this v is also ¢16(C)-regular and c,6(€)-dominant.
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Example 4. Let w € L' () forsome 1 < r < oo, w > 0 p-almost everywhere on X, and dv = wdpu.
Then supp(v) = X. Letx € X, d € (0, 2/3), and in this example only, M = ||w||M;r/d°‘/r,E ={y e
B(x,d) : w(y) > M}. Then Holder’s inequality implies that

Mu(E) < f wdie < [l )
E

and hence, n(E) < (|lw|l,;r/M)". The second inequality above then yields

/wdu < [lwll],,M~V.
E

Therefore, our choice of M implies that

v(B(x,d)) = f wdp + [ wdu < Mu(B(x, d))
.d)\E E

B
+ wllf, M~ < (g + DM, (5.13)

where « is defined in (3.1). To obtain an estimate analogous to (5.10), let w™! € Lq‘j(u) (ie.,

w~! e L9(v)) for some q > 1. The same argument as above shows that forany M; > 0,E = {y €
B(x, d) : w(y)~' > M;}, we have

-1 q—1
~ —(g— w Lq—
/ wldv = (@) < M = <7” = 1) .
E ’ M,

Hence, in view of (3.10),

-1 q—1
”w ”/L;q—])

cd® < uw(B(x, d)) = / w'dv +/w*1du < Mv(B(x, d)) + (
(. A\E E M

B

We now choose My = [[w™!]| 1:4-1(cd®/2)~7@=V, and conclude that

v(B(x, d)) > c;M; 'd”. (5.14)

Theorem 5.5. Let L > 2, and v € M. In this theorem, all constants c, cy, ..., may depend upon p.

(a) If vis 1/L-regular, then ||P||,,, < ¢; |||v|||,13_/f/L||P||M;pfor allP € Ty and 1 < p < oo. Conversely, if
forsomeA > 0and1 < p < 00, [|Pllvp < A1/1’||P||,[_,p forall P € I, then v is 1/L-regular, and
vz < CA.

(b) There exist constants ¢, c4 such thatif L > c and v is c4/L-dominant, then ||P||,.., < c3 |||v|||,1){f4/L||P||U;p
forall P € I, and for all p, 1 < p < oo. Conversely, let v be 1/L-regular, and S > « be an
integer. If for some A; > 0,and 1 < p < 00, [[P|lup =< A}/”||P||U;p forall P € I, then v is

d = ¢5(S)(max(1, [[vllr 1/1A1)S~*) L~ -dominant, and ||v||p.a < c6(S)A1.

The term d-regular has been used with different meanings in our other papers. The following
proposition reconciles the different definitions.

Proposition 5.6. Let d € (0, 1], v € M.
(a) If visd-regular, then foreachr > O and x € X,

[V[(B(x,1)) < cllvllranBx, T+ d)) < cillvilra(r + d)®. (5.15)
Conversely, if for some A > 0, |[v|(B(x, 1)) < A(r +d)* oreachr > 0 and x € X, then v is d-regular,
and [[v|lra < 2%A.

(b) Foreachy > 1,

Vllgyd < ci(y + D¥IIVilra < c1(y + D*YlIVlr.ya, (5.16)

where c; is the constant appearing in (5.15).



580 F. Filbir, H.N. Mhaskar / Journal of Complexity 27 (2011) 568-596

We end this section with an discussion about positive quadrature formulas. We will say that v is a
quadrature measure of order L if

/ P(y)du(y) = / P(y)dv(y), P e€l,.
X X
First, we prove a very general existence theorem for such formulas.

Theorem 5.7. There exist constants ¢y, c; > 0 with the following property: If v is a signed measure,
8(supp(v)) < d < c;and 0 < L < c,d~", then there exists a simple function W : supp(v) — [0, 00),
satisfying

/P(V)du(y) _ /P@>W(y>d|v|cy>, Pe . (5.17)
X X

If v is d-regular, then W (y) > c|lvliz 4.y € X.

We observe that if v is supported on a finite subset of X, then this reduces to [11, Theorem 3.1(b)].
We find it remarkable that the only conditions on v for (5.17) to hold are on supp(v).

In many cases of interest, for example, the Euclidean sphere, the rotation group SO(3) and
projective spaces, if P € IT;, then P? € IT,;. In the Appendix, we will show that a similar fact holds
for eigenfunctions of a fairly large class of elliptic operators. In the very general situation considered
in this paper, we make the following product assumption as in [27]. To formulate this assumption, we
need one further notation. If f € [?(w), and m > 0, we denote

dist(p; f, ITy) == inf |If = Pll;p-
Pelln
Product assumption:
We assume that there exists a constant A* > 2 with the following property: With

€ = sup dist(oo; @iy, Ma+1), L >0, (5.18)
Zj.[kSL

we have L€, — 0as L — oo forevery c > 0.
We have conjectured in [27] that this assumption holds for every analytic manifold X.

Theorem 5.8. Let the product assumption hold. There exists a constant ¢ > O such thatif L > cand t is
a positive quadrature measure of order 2A*L, then

IPllz:p ~ IIPlly:ps P € I, (5.19)

where the constants involved may depend upon p but not on t or L.

6. Preparatory results

In this section, we summarize some results which will be needed in the proofs of the theorems
in Section 5. In Section 6.1, we prove the Riesz-Thorin interpolation theorem in the form in which
we need it. In Section 6.2, we summarize some of the properties of a localized kernel and diffusion
polynomials [26,11], and extend these to the [P setting using the Riesz-Thorin interpolation theorem.
In Section 6.3, we prove, for the sake of completeness, a special case of Krein’s extension theorem for
positive functionals, following a hint in [18, Exercise (14.27), p. 200]. This will be used in proving the
existence of positive quadrature formulas in Theorem 5.7(b).

6.1. Riesz-Thorin interpolation theorem

Let X, Y be Banach spaces of functions defined on a measure space (£2, 7). We assume the
existence of associated Banach spaces X', Y such that
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Ifllac = sup { fg f@gdr ) : llglx = 1} :

(6.1)
Iflly = sup {/ Fg)dr () : lglly = 1} .
2
Let W = {wk}kM:1 C (0,00).For1 < p < oo, and integer M > 1, we define fora = (ay, ..., ay)
ecCM,
M 1/p
Y wila P ) . if1<p<oo,
lallw,er = § \k=1
max, |al, ifp=o00
It is elementary to check that
M —
lallw.c = sup {Z wieahy < 11, ... by) ly = 1} : (62)
k=1

We define the space Xw , to be the tensor product space ®k"”=1 X equipped with the norm
Il cwp = Ilf1llocs - - Wmllo) lw,er, f=(1,....fm) € Xwyp.

The space Xy, and the norm || o [|x/,w,p are defined similarly.

In the statement of the Riesz-Thorin interpolation theorem, we need another measure space. Not
to complicate our notations, we will use (X, i) here. However, it should be understood that the only
property we need is that this is a measure space, with u being a positive measure. In this subsection
we are not assuming any properties and other assumptions, including the fact that X is a manifold,
and w is a probability measure.

Theorem6.1. et 1 < pg < p;1 < 00,1 <19 <17 < 00,0 <t < 1, U be a linear operator
satisfying

IUS e wp; < Mjllf Il f € L7(w), j=0,1, (6.3)
and1/p=(1—1t)/po+t/p1,1/r = (1 —t)/ro + t/ry. Then
IUf llcwp <My Millfllurs  f € L' (1) (6.4)

The proof of Theorem 6.1 mimics that of the usual Riesz-Thorin theorem. We could not find a reference
where this theorem is stated in the form in which we need it. Therefore, we include a proof, following
that of the usual Riesz-Thorin theorem as given in [31, Chapter XII, Theorem 1.11]. The first step is
the following lemma.

Lemma 6.2.
£y = sup Zwkbk | rwa@are (65)
where the supremum is over allb = (by, ..., by) with ||b||w’[p/ = land g,...,8u € X' with

gkl =1, k=1,..., M.

Proof. In view of Holder’s inequality, it is clear that

M
sup Y~ wibe [ FWEAT() < Il (66)
— 2
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where the supremum is over all b with [[b]l, ,» = 1and gy,...,gu € X' with [gllx = 1, k =
1,...,M.Iff = 0 then (6.5) is obvious. Let f ## 0, and € > 0. In view of (6.1) and (6.2), there exist
gr € X' andb € [0, c0) such that ||gilloc = 1, k=1,..., M, Iblly e = 1and

M
> " wiby / fe0g0dr®) = (1—€) > wibillfillx = (1 — €)*[Ifllxwyp. O
2 k=1

k=1
Next, we recall the Phragmén-Lindel6f maximum principle [31, Chapter XII, Theorem 1.3].

Proposition 6.3. Suppose that f is continuous and bounded on the closed strip of the complex plane 0 <
Nez < 1, and analytic in the interior of this strip. If |f(z)| < My, Rez = 0, and |f (z)| < M1, Nez =1,
then |f (z)| < M, ‘M for ez = .

We are now ready to prove Theorem 6.1.

Proof of Theorem 6.1. In this proof only, we will write o; = 1/1;, 8 = 1/p;,j = 0,1, 2(z) =
(1 —2)ag + zaq, B(z) = (1 — 2)Bo + 2B, so that «(t) = 1/r, B(t) = 1/p.Ifry = r; = o0, then
r = oo as well, and (6.4) is a simple consequence of Hélder inequality. So, we assume that ry < oo,
and hence, r < oo. Since simple functions are dense in L (1), it is enough to prove (6.4) when f is a
simple function; i.e,, f = Z]N:] die" y;, where N > 1is an integer, d; > 0,u; € (—7, 7], and xj's

are the characteristic functions of pairwise disjoint sets. We define f, = Z]N , df’@r i xj- Next, let
b = (|byle"1, ..., |byle"™™) € CV be an arbitrary vector satisfying [[b||,, ,» = 1,andgy, ..., gu € X’
be arbitrary functions satisfying ||gxllxv = 1, k=1, ..., M. We define

Goe = Ibel PO e k=1,.... M,

where it is understood that G, , = 0 if b, = 0. Finally, we define

o) = Zwkczk | cupwitiaco

M N
=Y ) wiGed e / (U)X ().
k=1 j=1 2

We note that f; = f, G; x = by, and therefore,

o(t) = Zwkbk / (UK (g (X)dT (X). (6.7)

Now, @ is a finite linear combination of functions of the form e“/z, and hence, is an entire functjop,
bounded on the strip 0 < ftez < 1.1f ez = 0 then |G, | = |by[P "€ 1=A@) = |p |PT=Fo) = |b, |P/Po,
Therefore, using Holder’s inequality, we obtain for tez = 0:

2@ < 1Get. - Geandlly,

( (ufz)l(x)gl(x)df(x)»-uaf(ufz)M(X)gM(X)dT(X)> ”
2 w, ¢Po

'/
= IIbII";\,Zf,J U1l - - s UM w,ero = UL Ixcw.po < Mollfzllpirg- (6.8)

For fez = 0, |df‘(z)r| = d;/ro. Also, at any point x € X, there is at most one j such that y;(x) # 0.
For this j, f,(x) = d“(z)r U xi(x), and f(x) = d;e"y;(x). So, for ez = 0, and any x € X,
Lo = YX dxe = @ Thus, |flu, = I/ Hence, (6.8) shows that

wir
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|®(2)] < M0||f||;/fr°, Mez = 0. Similarly, |@(2)| < M; ||f||jjf; , Me z = 1. Proposition 6.3 then implies

that |@(t)| < Mg_tM{||f||W; i.e., in view of (6.7), we have

T—tprgt
< My M [If [l uir-

M
> b [ Uz
k=1 Q

Since b and the functions g, were arbitrary subject only to ||bllwy = 1, [Igllxr = 1, the estimate
(6.4) follows from Lemma 6.2. O

6.2. Localized polynomial operators
Leth : R — [0, 1] be aneven, C*™ function, nonincreasing on [0, co) such that h(t) = 1if |t] < 1/2

and h(t) = 0if [t] > 1. We will treat h to be a fixed function, so that the dependence of different
constants on the choice of h will not be mentioned. We will write

DL, y) = Y h(4/ D0 (). (6.9)

j=0
For f € L'(u), we define
fo) = /f(y)qu(y)du(y), i=0,1,...,
X

and

ou(f, %) = f FO®L YAuy) = D hE/DF (¢iX). (6.10)
X

({ng

We have proved in [26, Theorem 4.1], [ 11, Theorem 2.1] the following:

Theorem 6.4. For every L > 0 and integer S > «, we have

LO[
P(x,y) =c , XyeX, 6.11
P = s T Y (61D
and
sup/ [DL(x, ) |du@y) <c. (6.12)
xeX JX
Consequently, for 1 < p < oo,
lor)lwp < cllfllwps  f € LP(). (6.13)

We will also need the following two propositions. Proposition 6.5 is proved in [27, Proposition 5.1].
The definition of regular measures in [27] is different from the one in this paper, but Proposition 5.6
shows that they are equivalent.

Proposition 6.5. Let d > 0, S > « be an integer, and (3.1), (3.3) hold. Let v satisfy ||v||rqd < 00, L > O,
and k1 be asin (3.1). Let 1 < p < oc. In this proposition, all constants will depend upon S.

(a) If g1 : [0, 00) — [0, 00) is a nonincreasing function, then foranyL > 0,r > 0,x € X,

2¢ d/r)* >
EOLI 2 ol [ g (614)

e sl = =
A(x,r) -

1/2
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(b) If r = 1/L, then

/ " 1@, IAVIY) < (1 + @) L) v llg - (6.15)
A(x,r
(c) We have
/ 1B (x, IV ) < & (1 + @D Ivlira, (6.16)
X
DL, )iy < C3L%P (14 (A1) PV ]Ik a- (6.17)

In the sequel, we will assume S > « to be a fixed, large integer, and will not indicate the
dependence of the constants on S.
Next, we recall the following Proposition 6.6, proved essentially in [11, Eqn. (4.40), Lemma 4.5].

Proposition6.6. Let L > 1,6 = {x1,...,xy} C X,k > 1,A > 2,8(C) < kq(C). Let
X, = B(x, §(C)), Xy = B(xx, AS(C)). In the following, all constants will depend upon A and k. Then
forevery P € I}, we have

M
Z LXONPI ;00 %, < c{(6(@)L)* 4+ min(1, @D )Pl s, (6.18)
k=1
M
Z LXOMVPHol 400 5, < cL{(E(C)L)® + min(1, @D P 1, (6.19)
k=1
and
IMVPIloll 00 < cLUIPIl;00- (6.20)

In our proof of this propositionin[11], we used A = 2, but the same proof works in the more general
case, verbatim, except for the following changes: The set 4 defined after [11, eqn. (4.34)] should be
redefined by 4 = {j : p(x, )~(j) > (2A + 1)6}, and the two displayed equations after [11, eqn. (4.34)]
are changed to

lp(x,y) — p(x, X)| = [p(X,y) — p(x,2)| < p(¥,2) < 2A8 < (2A/(A+ 1)p(x, X)),
and

- 4A+ 1 .
§<A+1Dpx,X) < px,y) < X
S RA+T1) pkx J)_p(xy)_2A+1p(x 9)

respectively. We prefer not to reproduce the entire proof to accommodate these minor changes. We
need to prove an I* analog of the above proposition.

Lemma6.7. et L > 1,6 = {x1,...,xy} C XA > 2,k > 1 86(C) < «kq(C). Let
X = B(xk, 8(C)), Xy = B(xy, AS(C)). Then for every P € IT;, we have

M 1/p
{Z u(xk)upniwkl < c{(3(@D)® + min(1, $(@)L)* )} |IP]],1;p, (6.21)

k=1

and

M 1/p
[Zu(x,an|||VP|||O||‘;;OO,X,(} < cl{(3(©)D* + min(1, GED* ) PIPlup.  (622)
k=1
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Proof. We will prove (6.22). The proof of (6.21) is similar, but simpler, and is omitted. We observe
first that for any differentiable f : X — R,and x € X,

IVFllx = sup{Vf(x), F(x))x,

where the supremum is over all vector fields F with ||F||lx = 1.
Let F be an arbitrarily fixed vector field with ||F[|, = 1 for all x € X. We use Theorem 6.1 with
L% () in place of X, po = qo = 1, p1 = q1 = 00, w = (X), and

Uf(x) = 1 OF ) (02 (), - .., xmXFX) (02.())),
where each y is the characteristic function of )N(k. Then, for 1 <p < oo,
M 1/p
I1US e owp = {Zu(annau(f))u" } :
p

. 14:00.Xp
and the formula holds also for p = co with an obvious modification. Using (6.19), (6.20), (6.13) with
2L in place of L, o (f) in place of P, we then see that forp = 1, oo, f € [P(u),
1UF Nl yowp < cL{B(@)D)* + min(1, (8(@)L)* )} Plloar ()l usp
aL{(B(@D + min(1, $@L)* )} PIf usp.

Theorem 6.1 now implies

IA

M 1/p
> M(Xk)||F(02L(f))||Z;OOJ-(k] < cL{3(@L)* +min(1, G@L* IS lusp-
k=1

Since F is an arbitrary unit vector field, this leads to

M

1/p
u(xk>|||||V(azL<f>>|||o||i;ooXk} < c{(8(@)L)* + min(1, G@D* )} PIIf |-
k=1

Since o (P) = P for P € [T}, this implies (6.22). O

6.3. Krein's extension theorem

The purpose of this section is to prove the following special case of the Krein extension theorem.
Let X be a normed linear space, X be a subset of its normed dual X*, and 'V be a linear subspace of
X. We say that a linear functional x* € V* is positive on V with respect to X if x*(f) > 0 for every
f € 'V with the property that y*(f) > 0 for every y* € X.

Theorem 6.8. Let X be a normed linear space, K be a bounded subset of its normed dual X*,V be a
linear subpace of X, x* € V* be positive on 'V with respect to K. We assume further that there exists
vo € V such that ||vgllx = 1and

inf y*(vo) = 87" > 0. (6.23)
y*eX
Then there exists an extension X* € X™* of x* which is positive on X with respect to J and satisfies

[X* o+ < B sup [ly*[loe=x"(vo). (6.24)
y¥eX

Proof. In this proof only, let M = supy«cy [|y*||x+, and for fi, f, € X, we will say that f; > f, if
y*(f1) = y*(f,) for every y* € XK. In this proof only, let

p(f) = inf{x*(P) : P € V,P > f}.
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Forany f € X and y* € X, we have [y*(f)| < M|fllx < BMIIfllxy*(vo) = y*(BMIIf || xvo). Since
+BM||f|lxvo € V, it follows that p(f) is a finite number for f € X. It is not difficult to check that p is
a sublinear functional; i.e.,

p(hi+f) =p(f) +p(h), phH)=yp(f), fi.LhieX, y=0.

IfP,Q € V,and P > Q then the fact that x* is positive on 'V with respect to X implies that x*(P)
> x*(Q). So, p(Q) = x*(Q) for all Q € V. The Hahn-Banach theorem [18, Theorem (14.9), p.
212] then implies that there exists an extension of x* to a linear functional X* on X such that
X*(f) < p(f), f € X.Then

X*(f) = —X*(—f) = —p(—f) = sup{x*(=P) : P € V,P = —f} =sup{x"(Q) : Q € V,f = Q}.

This implies two things. First, let f > 0. Choosing Q in the last supremum expression to be 0, we
see that X*(f) > 0. Second, as we observed earlier, BM||f||xvo > f > —BM||f|lxvo. Since
+BM||fllxvo € V, we obtain that [X*(f)] < BMx*(vo)|f|x. This proves (6.24), and in particular,
that X* € X*. O

7. Proofs of the results in Section 5

We start with the proof of Theorem 5.1.

Proof of Theorem 5.1. We assume that 1 < p < 00, € = {Xq, ..., Xy}; the case p = 1 is simpler,
and is essentially done in [11, Theorem 3.2]. We use the notation X, = B(xx, 6(C)), X = B(xkl AS(C)).
Using the fact that V|P|P = p|P|P~'sgn(P) VP, we deduce that forany k=1, ..., M, z,y € X,

[ IP@F — IPOPP| < 2AP5(@)||PIIZ?O]O,)~<,<|||||VP||IOII,L;OO,;<,<-

We may assume that L§(€) < 1. Hence, using Hélder's inequality, (6.21) and (6.22), we obtain that

M M
D1 sup [IP@P — PG)P| < 2Ap3(€) Y w1 o VPHol o0,
k=1 z,yeXk k=1

M 1/p

1/p M
RXOIPID 5 ] {Z RKOIMVPII?, o }
k=1

< cApS(@LIPIPY [Pl = cAPS(@LIPIL, .

< 2Aps(C) {
k=1

With ¢; = 1/c, this proves (5.3) if LApS (€C) < can.
To prove part (b), we observe that

M M
fx P@)Pdu(z) = ) n)IPxIP| = | | IP@P = P P)du(2)
k=1 k=1 k
M
<> | [IP@P - IP0IP| du(2)
k=1 7Yk
M
< ) u(Y) sup [ IP@P — [Py)P|
k=1 z,y€Yy
M
< ¢y ul sup |[IP@F — PP

k=1 z,yeXy

Hence, (5.4) follows from (5.3).
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The proof of part (c) is easier. Let |[P(z*)| = ||P|| ..00- By definition of §(€), there exists x* € € such
that p(z*, x*) < §(€@). Then in view of (6.20), we have

IPE")| = P& < 8@NNIVPloll 0o < cLE(C) Pl 005
ie.,

max [PX)] < [IPll00 = IP(X*)| + cLS(C)[IP| ;00 < r)glea@XIP(X)l + cLS(C)|IP 1;00-
This leads to (5.5). O

In the proofs of the other results in Section 5, we will often need the following observation. If K C X
is a compact subset and € > 0, we will say that a subset € C K is e-separated if p(x, y) > € for every
X,y € C,x # y.Since K is compact, there exists a finite, maximal e-separated subset {xq, ..., Xy}
of K.If x € K\ Uﬁ”zl B(x, €), then {x, xq, ..., xy} is a strictly larger e-separated subset of K. So,
K C UQ”Zl B(x, €). Moreover, the balls B(xy, € /2) are mutually disjoint.

The proof of Theorem 5.2 requires some further preparation. First, we recall a lemma [11, Lemma
4.4]. For a set Y, we denote the cardinality of Y by |Y]|.

Lemma 7.1. Let C be a finite set for which (5.2) holds, §(C) < 2k, A > 0, and x € X. Then
Hy € € :x € By, AS(C)}] < c1(1+ A,
where c; > 0is independent of A and 5(Q). In particular,

l{y € @ : B(x, AS(C)) N B(y, AS(C)) # B}| < c1(1 + 2A)*.

Proof. In this proof, let § := 6(C). Let yq,...,ym € Cand x € N, B(yk, AS). Then B(x, §) C
N1 Bk, (1 + A)d). Since q(€C) > §/k, the balls B(yk, §/(2k)) are pairwise disjoint, and their union
is a subset of B(x, (1 + A)§). Therefore, (3.11) implies that

-1 m
n(B(x,8)) < min u(B(yk, (1+A)3)) < — E p (B, (1+A)3))
I<k=m m &=

< O b 5/
k=1

1+ A 1+A°
_ %M(nglgcyk,s/(zfc))) < %M(W’ (1+43))

2a
< ad AT B 5)).
m

Thus, m < c;(1+A)%*. O

The following lemma is needed in the construction of the partition in Theorem 5.3. The proof is
based on some ideas in the book [6, Appendix 1] of David.

Lemma 7.2. Let t be a positive measure on X, + be a finite subset of X satisfying

q(A)/2 < §(A) < kq(A)

for some k > 0, {Z,},c.4 be a partition of X such that each Z, C B(y, y §(+)) for some y > 1. (We do
not require that each Z, be nonempty.) Then there exists a subset § C 4 and a partition {Y,}yeq such
that foreachy € §,Z, C Yy, ©(Yy) = cmin,c, T(B(z, y§(4))), and Y, C B(y, 3y5(4)). In particular,
8(4) = 3y () and q(§) = q(A).
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Proof. In this proof, let § = §(), m = min,c4 7(B(z, ¥8)). In view of Lemma 7.1, at most ¢! of the
balls B(y, y§) can intersect each other, the constant ¢ depending upon y and k. Let § = {y € 4 :
7(Z,) > cm}. Now, we define a function ¢ as follows. If z € §, we write ¢(z) = z. Otherwise, let
z € A\ §.Since {Z,} is a partition of X, we have

m<t(B(z.y8) = Y _t(Bz,y8) NZ).
YEA

Since each Z, C B(y, y49), it follows that at most ¢! of the Z,’s have a nonempty intersection with
B(z, y§). So, there must exist y € + for which

T©(B(z,yd8) NZ)) > cm.

Clearly, each such y belongs to §. We imagine an enumeration of +, and among the y’s for which
T(B(z, y8) N Z)) is a maximum, pick the one with the lowest index. We then define ¢(z) to be this y.
Necessarily, ¢(z) =y € $,and B(z, y8) N Z, < B(z, y$) N B(y, y4) is nonempty. So,

Pz, 9(2)) <2y4, B(z, y8) € B(¢(2), 3y9), T(B(z, ¥8) NZp(z)) > cm. (7.1)

Now, we define
Yy=U{Z, :¢(2) =y,z€ A}, ye§.

Foreachz € A,Z, C Yy(,). Since Z, is a partition of X, we have X = Uy V). Ifx € X, x € Y, N Yy
fory,y € g,thenx € Z, with ¢(z) = y and x € Z, with ¢(z’) = y'. Since {Z,} is a partition of X, it
follows that z = 7/, and hence y = y'. Thus, {Y, } is a partition of X, 7 (Y,) > 7(Z,) > cm, and

Yy g Uzp(z):y Zz g U¢(z):y B(Z7 V‘S) g B(V, 3)/5) 0

Proof of Theorem 5.2. The partition Y} is required to satisfy three goals: first, we wish to ensure that
u(Yy) ~ d*, second, we wish to be able to obtain a lower bound on |v|(Yy) as stated in Theorem 5.2,
and finally, we wish to ensure that x;, € Yj. Accordingly, we will start with an appropriately dense
subset of supp(v), and construct a corresponding partition in a somewhat obvious manner. We will
then use Lemma 7.2 three times to ensure the three goals; first with u in place of t, then with |v| in
place of t with the resulting partition, and finally build a somewhat artificial measure t supported on
the finite subset obtained in the second step, and use the lemma with this measure. This ensures that
each of the sets in the resulting partition contains at least one point of the set in the second step, but
not necessarily the set created in the third step. However, this is easy to arrange with an increase in
the mesh norm by a constant factor.

In this proof only, let 41 = {y1,...,yn} be a maximal d/2-separated subset of supp(v). Then
supp(v) € U, B(yk, d/2),and d/4 < q($1)/2 < 8(§1) < 3d/2.WeletZ,, 1 = B(y1,8($1)), and
fork=2,...,N,Z, 1 = B(yr, 8($1)) \ Uj’-‘:_l1 B(yj, 8($1)). Then {Z, 1},eg, is a partition of X and each
Zy1 S B(y,8(§1)).Y € G

We apply Lemma 7.2 first with p in place of 7, resulting in a subset 4, C §1,8(%2) < 36(41),
and a partition {Zy ;},eg, of X such that for eachy € §,,Z,, € B(y, 36(%1)) € B(y,38($2)), and
€1 Minzeg, 1n(B(z,8(§1))) < 1(Zy2) < n(BW, 38(§1))); e, w(Zy2) ~ (8(§1)* ~ d*.

We apply Lemma 7.2 again with §, in place of 4, {Z, ,} as the corresponding partition, and |v|
in place of . This yields a subset g3 C 4, and a partition {Z, 3}yeg, of X with §(43) < 36(%2),
such that for eachy € §3,Z,, € Z;3 € B(y,38(%2)) < B(y,95($1)) N B(y, 36($3)), and
[v[(Zy,3) = c; mingeg, |V|(B(z,8($2))) =: u.Since §, C supp(v), u is a positive number. We note
that p(Z, 3) ~ d* as well.

At this point, we still have not proved that Z, 3 N 3 is nonempty for eachy € 4s3. Towards this end,
we repeat an application of Lemma 7.2 with the measure, to be denoted in this proof only by 7, that
associates the mass u > 0 with eachy € §3. This gives us a subset §4 C $3 and a partition {Z, 4}yeg,
with §($4) < 38(§3), such that foreachy € G4,Z,, € Z,3 € Z, 4 € B(y, 36($3)) < B(y, 275($1)),
1(Zy4) ~ d*and t(Z, 4) > c3mingeg, T(B(z, §(43))) > c3u > 0.Necessarily, each Z, 4 contains some
element of §s.
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We pick one element from each Z, 4 N §3 to form the set € = {xy,...,xy}, and rename the

set Z, 4 containing X, to be Y;. By construction, {Y ’,:”:1 is a partition of X with each x, € Y, C
B(xk, 548($1)), t(Yee) ~ d* and [v|(Yy) > csu. O

We are now in a position to prove Theorem 5.3.

Proof of Theorem 5.3. We apply Theorem 5.1 with the set € and the partition {Y,}. We observe that
for any k,

H(Yk)
| v | (Yk) Yi

IP(@)[Pd|v](2)

/ PO)PAR() —
Yk

1
P(y)P — P(2)Pd d
/Yk{l 2] NGA Ykl @ IVI(Z)} M(V)‘

1
PW)IP — |P(2)IP}d d
vI(Ye) /kayk{l WP = P@P}dvi@) u(y)’
< n(Ye) Zﬂylg}),i ’ PP — |p(z)|p’ )

Since Y, C B(xy, 81d), (5.3) leads to (5.7). This completes the proof of part (a). Part (b) follows from
Theorem 5.1(c). O

We find it convenient to prove Proposition 5.6 next, so that we may use such statements as
Proposition 6.5 which were proved with the definition as in (5.15) rather than the one which have
used in this paper.

Proof of Proposition 5.6. In the proof of part (a) only, let A > ||v|lga.T > 0,x € X, and let
{¥1,...,yn} be a maximal 2d/3-separated subset of B(x, r + 2d/3). Then B(x, r) € B(x,r 4+ 2d/3) <
UJ’."Zl B(yj, 2d/3). So,

N N
[VI(B(x. 1)) < [V|(B(x, T +2d/3)) < Y [v[(B(y;, 2d/3)) < Y _ [v[(B(y;, d)) < ANd*.
=1

Jj=1 j

The balls B(y;, d/3) are mutually disjoint, and U]'-":1 B(y;,d/3) < B(x,r + d). In view of (3.10),
d* < cu(B(y;, d/3)) for each j. So,

N
VI(BGx. 1) < ANd® < ci Y p(BOy. d/3)) = ch(UY, B, d/3)) < chu(B(x. 1+ d)).
j=1

Since A > [|v||g,q was arbitrary, this leads to the first inequality in (5.15). The second inequality follows
from (3.1). The converse statement is obvious. This completes the proof of part (a).

The second estimate in (5.16) is clear from the definitions. The first estimate in (5.16) follows by
applying (5.15) withr = yd. O

In the proof of Theorem 5.5, we will often need the following observation.

Lemma 7.3. There exists a constant 8 € (0, 1/2) such that foranyL > 0,x € X,

[DL(x, y)| = (1/2)P(x,x) > cL*, px,y) < B/L. (7.2)

Hence,for 1 <p <ocoandv € M,

f [®r(x, y)IPd|v| = cL*|v[(B(x, B/L)). (7.3)
B(x.B/L)
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Proof. In this proof only, let P(y) = @.(x,y),y € X, and |[P(y*)| = ||P||4:00- Then P(x) = D1 (x, ),
and Schwarz inequality and (3.8) show that

IPlluioe = PG < @1(x, 02 BL*, ¥y < a1l < 08X, %) = P K) < 6P 00
Thus, ||P]|,;0c ~ L%. Since P € IT;, we conclude from (6.20) that
IP) = PX)| < csLp(X, V)Pl ;00 = CaLp(x, Y)P(X).
Hence, with = min(1/2, 1/(2c4)), we obtain that |P(y)| > (1/2)P(x) > cL[* if p(x,y) < B/L. O
We are now in a position to prove Theorem 5.5.

Proof of Theorem 5.5. Let v be 1/L-regular, and without loss of generality, || v|[z1,, = 1. Using (6.16)
with p and v, and the fact that both ¢ and v are 1/L-regular, we deduce that

supmax{f |¢2L<x,y)|du<y),f|¢2L(x,y>|d|v|(v)} <c
X X

xeX

Therefore, using Fubini’s theorem, we conclude as in [27, Corollary 5.2] that for p = 1, oo,

o2 llvip < cllf lpwzp-

Hence, the Riesz-Thorin interpolation theorem shows that this inequality is valid also for all p,
1 < p < o0.If P € [T}, we use this inequality with P in place of f, and recall that o5, (P) = P to
deduce that ||P||,,p < c||P||;p, as claimed in the first part of Theorem 5.5(a).
Conversely, suppose that for some p, 1 < p < oo,

IPIP., <AlPI’,,. P €. (7.4)
Let x € X. We apply (7.4) with P(y) = &, (x, y). Using (6.17) with the 1/L-regular measure p in place
of v, we see that ||P||},., < cL®P/P" = c[*?=D Therefore, (7.4) and (7.3) together imply that with 3 as
defined in Lemma 7.3,

al®|v|(B(x. /1) < IIPI},, < cAL*®~D.

Thus, v is B/L-regular, with ||v|lr gL < (c/c1)A. In view of (5.16) applied with 1/8 in place of y, this
completes the proof of the converse statement in Theorem 5.5(a).

The proof of the first part of Theorem 5.5(b) relies upon Theorem 5.3(a). Let 1 < p < co. With the
constants ¢y, ¢ as in that theorem, let ¢, = ¢, /(8p), L > 4c, max(81, cl_l), d = 4c4/L. Thend < cy,
and v is d/4-dominant. From the definition, this means that for every x € X, v(B(x,d/4)) > 0.In
particular, each B(x, d/4) N supp(v) is nonempty; i.e., §(supp(v)) < d/4 < d < 1/81. Therefore, all
the conditions of Theorem 5.3(a) are satisfied so that (5.7) holds with n = 1/2. This shows that for
every P € [T,

M

(Yk)
1/2)(|P|P. ad / P(2)|Pd . 75
1/2)] ||M,p§;|v|(yk) | IP@rdvi@ (7.5)

Here, we recall that u(Yy) ~ d%, and |v|(Yy) > c minyex |v|(B(x, d/4)). Since v is d/4-dominant, we
have [v](Yi) = c[[v]l54/4d®. So, (7.5) leads to

M
PP, < csllvlipass Y f IP@)Pdv|(2) = Glvllp.cyelPID,. P € M.
k=1 Y Yk

This completes the proof of the first part of Theorem 5.5(b).
Finally, we prove the converse statement in Theorem 5.5(b). Accordingly, we assume that v is 1/L-
regular. In view of part (a) of this theorem and the assumption of the converse statement, we have
. -1
with A ~ [[vil 1/,

AlIPI., < IPIP., < A4lIPIY.,, P € ITL. (7.6)
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We will use Lemma 7.3 as before. Let x € X, and P(y) = &;(x, y), and r > 1 to be chosen later. Using
(7.3) with p in place of v, and (3.10), we obtain

C7 - _
—[*P=D < A1]||P||i;p < ||P||€;p = / [PO)PdIv|(¥) +/ [P()PdIv|(y). (7.7)
Aq B(x,r/L) Ar/L)

Since v is assumed to be 1/L-regular, we may apply (6.15) to conclude that

/ PGPV ¥) < IPI7 / P@IAVI®) < csL“P~ VS vl 10 (7.8)
A(x,r/L) A(x,r/L)

We now choose

S,
( <2csA1|||v|||R,1/L>”< ‘”)
r=max|1,| ———= .
C7

Then (7.7) and (7.8) together lead to

C
G e / POPAIVIY) < ol |v](Bx, r/L)).
2A4 B(x,r/L)

Thus,
[VI(B(x, /L)) > ci0A; 'L,
This completes the proof of the converse statement. O

Proof of Theorem 5.7. We find a finite subset € = {xq, ..., Xy} and a partition {Y;} as in Theo-
rem 5.2. In view of (5.6), each x, € Y, C B(xy, 3246(C)). Moreover, the conditions of Theorem 5.1
are satisfied with appropriate « for this €. In view of (3.11) and (5.3), we conclude that for a suitably
chosenc, L < c8(C)~! ~d1,

M
Y uBx.3245€)  max |PR) —P@)] < (1/4)[P] 1. 79
k=1 y,z€B(x,3245(C))

In this proof only, let

X (P) =

P(z)d|v|(z), k=1,...,M.
v Jy, T @M

ThenforP € IT;,andk=1,..., M,

[PO)du(y) — M(Yk)IXZ(P)I‘ =
Yi

/Y {IPD)] — |X7§(P)|}dﬂ(y)‘

< | [IPODI—IX@)|duw)
Yk

IA

/ IP(y) — x.(P)ldu(y)
Yi

P _p d d
= WI(Ye) Jy, Yk| ¥) —P@|d[v[(z)du(y)

w(B(x,3245(C))) max  |P(y) — P(2)|. (7.10)
y,Z€B(x,3245(C))

IA

Then (7.10) and (7.9) imply that

M M
> / PO)d®) — Y n(MIEP)| < (1/A)IP]1:
k=1 v Yk k=1
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M
G/DIPllur <D nX P < 5/4)P]l,i1- (7.11)

k=1

Moreover, if each x;;(P) > 0, then the same estimate as (7.10) with P in place of |P| leads to

M M
f PWARE) — Y n(Yx;(P)| < (/AP < (1/3) Y n(Yxi(P).
X k=1

k=1

Thus, if each x;;(P) > 0, then

M
[ Poens = @Y noxie) = o (7.12)
X k=1

Now, we wish to use Theorem 6.8. We let X be the space RM, equipped with the norm |y| =
Zf’zl (Y |yel, wherey = (y1, ..., yx). For the set X, we choose the set of coordinate functionals;
Vi (¥) = yi. Then X is clearly a compact subset of X*. We consider the operator § : [T, — RM given
by P+ (xj(P), ..., xy(P)), and take the subspace 'V of X to be the range of 4. The lower estimate in
(7.11) shows that 4§ is invertible on V. We define the functional x* on 'V by

M
X' (8(P)) = / P@)du(2) - (1/3) ) n(Yoxp(P), P €Il
X k=1

Our observations in the previous paragraph show that x* is positive on 'V with respect to K. The
element (1,...,1) € V serves as vg in Theorem 6.8. Theorem 6.8 then implies that there exists
a nonnegative functional X* on X = RM that extends x*. We may identify this functional with
(Wl, el WM) € RM, such that each Wk > 0. The fact that X* extends x* means that for each P € ITj,

M

M
7 W,
fP(X)dM(X)Z > Wi+ (1/3)u(Y)x; (P) =t Y . P(y)d|v|(¥). (7.13)
X k=1 = WIYe) Jy,

Writing W(y) = W,/|v|(Yyx) for y € Y, we have now proved (5.17). By construction, W
(1/3)u(Yy) = c1d®. If v is d-regular, then |v|(Yy) < [v|(B(xk, 81d)) < c;||vllr.qad®. Hence, W (y)
clvliggforally e X. O

V1V

The proof of Theorem 5.8 uses the following lemma proved in [27, Lemma 5.5]:

Lemma 7.4. Let the product assumption hold, and L > 0. If v is a quadrature measure of order 2A*L,
[v|(X) <c, and Py, P, € I, then forany p,r, 1 < p, r < oo and any positive number R > 0,

/P]Pzdﬂ—/Plpsz
X X

Proof of Theorem 5.8. Letx € X,and P* := @, (x, o) € IT;. Taking § as in Lemma 7.3, we obtain from
(7.3) applied with 7 in place of v that

< aL€)|Py [l P2l s < CROL™R NP [uiplIP2 s (7.14)

ot (B(x, B/L) < /
BCx,B/1)

Since t is a positive quadrature measure of order 2A*L, we now obtain from Lemma 7.4 used with
Py=P,=P*,p=r=1,R=1that

IP*®)I*dz () E/IP*(V)IZdT(V)-
X

al®T(B(x, B/1)) < f IP* W) Pdu(y) + cllP*|12.,/L = DL(x, %) + &2 IP*||2. /L.
X
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In view of (6.12) and (3.8), ||[P* || ;;1 < ¢3, D1(x, X) < c3L%. We deduce that for sufficiently large L:
L*T(B(x, B/1)) < cal®;
ie, T(B(x, B/L)) < c4L™*.In view of Theorem 5.5, this implies that ||P||;., < c5||P]|,.p for all p with
1<p<oo,andP € IT,.
It remains to prove that

”P”,u;p S C”P”r:pa P S HL, 1 S p < 00. (715)

Towards this end, we introduce the discretized version of the operator o :
or(t; f,x) = /XQDL(X,y)f(y)dr(y), fell(r), xeX, L>0.
Iff el’(r)and g € jid (w), then it is easy to verify using Fubini’s theorem that
/X ou(t: f,XgX)du(x) = /X /X DL (x, y)f W)dr (¥)g®)dp(x)
~ [ [ o newaucorore)

_ / o1(g. F )T ).
X

Using the duality principle and (6.13), we conclude that

lor(T: llwp = sup /UL(T;f»X)g(X)dM(X) = sup /O’L(g,J/)f(V)df(V)
gl =11 gl =11
< sup |or@llwp Iflle:p = clifllz;p-
g,y =1
In particular,
||(72L(7:;f)||;4;p = C”f”t;p' (7.16)

Since we do not assume that the product of polynomials in IT,; is itself in T4+, it does not follow from
the fact that t is a quadrature measure of order 2A*L that oy;(t; P) = P for P € IT;. Nevertheless,
Lemma 7.4 allows us to conclude that o;;(7; P) iscloseto P if P € IT;.Letx € X.Since t is a quadrature
measure of order 2A*L, we may use Lemma 7.4 with R = 1,r = 1, P in place of P; and &, (x, o) in
place of P, to conclude that

lo21(T; P, X) — P(X)| = |oa(t; P, x) — 02 (P, X)|
/ P)Bar(x V)T (y) — / PY) Bar(x Y)AL()
X X

CL_l ”q)ZL(Xa o) ”u;l ”P”u:p-

IA

In view of (6.12), and the fact that w is a probability measure, this implies that
[lo2(Ts P lizp = IPlsp| < lloas (T3 P) = Pllyp < L™ 1Pl sp-
Thus, if L > 2c, then (7.16) implies
IPllsp < 2Ml020(T5 Pl wsp < callPllzsp-

This proves (7.15) and completes the proof of the theorem. O
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Appendix

In this Appendix, we follow an idea in the paper [12] of Geller and Pesenson to prove that the
product assumption is valid when ¢y (respectively, Ejz) are eigenfunctions (respectively, eigenvalues)
of a selfadjoint, uniformly elliptic partial differential operator of second order satisfying some
technical conditions. In the Appendix, we will use the symbol g again to denote the dimension of
the manifold X.

First, we need to recall the notion of exponential maps on the manifold. For any x € X, there
exists a neighborhood V of x, a number ¢ > 0 and a C* mapping y : (—2,2) x U — X, where
U={y,w) eTX:y eV, we X |lwlly < €}, such that y (o, y, w) is the unique geodesic of
X with y(0,y, w) = y, and the tangent vector at y being w [9, Proposition 2.7]. In this Appendix,
we will denote by B, (0) the open Euclidean ball in RY with center at 0 and radius €. For any tangent
space T, X, we may consider an appropriate coordinate chart on T,X, and view B, (0) as a subset of
T, X, with O corresponding to x. The exponential map at x is the mapping exp, : B.(0) C T,X — X
defined by exp,(w) = y (1, x, w), where y is the mapping just described. Thus, exp, (w) is the point
on X where one reaches by following the geodesic at x, with tangent vector given by w/||w||, for a
length of ||w]|. For every x € X, there exists an € > 0 such thatexp, : B.(0) C T,X — Xisa
diffeomorphism of B, (0) onto an open subset of X. Since X is compact, we may choose € to be the
same for all x € X. The largest value of such € is called the injectivity radius of X, to be denoted in this
Appendix by ¢. If § > 0 and Bs(0) C B,(0) C T,X, then exp,(B;(0)) is called a normal ball of radius
8 centered at x. Normal neighborhoods of x are defined in the obvious way. If {9;} is a basis for T;X,
the normal coordinate system (with respect to {9;}) at x is defined on a normal neighborhood of x by
X(uy, ..., ug) = exp, (X0, wdy).

Let & be a self-adjoint differential operator of second order. In terms of a normal coordinate system
at a point x € X the operator & can be expressed in the form

alklf
Pf = Z ay x (1) 871( .
KkeZ4, k=0, [k|<2 u

The operator is strongly uniformly elliptic if there are constants ¢, ¢; > 0 (independent of x) such that
allyl’ < ) ax@y* < alyl’, weB(0), xeX, yeR’
k=2
We assume that there exists a constant C > 1 such that
‘ a‘mlak,x

<c™ xeX, ueB,(0), meZ. (A1)
Jum

The eigenvalues of & can be enumerated in the form {Kﬁ} (£ 1 00),and we let ¢ be the eigenfunction
corresponding to Zﬁ. We assume (by choosing a larger C if necessary) that

>

<L

2
< c2mipge2ml - vy e X mez9, L>0. (A.2)

3™ g (x)
oum

This result follows essentially from the estimates on the derivatives of the heat kernel corresponding
to & given by Kordyukov [21, Theorem 5.5], and the Tauberian theorem in our paper [ 11, Proposition
4.1], except for the dependence of the constants involved on m. An immediate consequence of (A.2)
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is the following. If Q = Y, Q (k)¢ € Iy, then

9/l /m R /ml 2
‘ Q(X) ZQU@ ¢>k<x> {Z'Q<’<>|2HZ a¢ﬁ,(x)}
k <L u
< Mgz
ie.,

|m|

QW _ a2 cymijq e (A3)
oum

We are now ready to prove the product assumption, in fact, a much stronger statement:

Theorem A.1. Let & be a second order, strongly uniformly elliptic, self-adjoint, partial differential
operator on a smooth, compact manifold X (without boundary), the eigenvalues of & be enumerated in
the form {£ } (€ 1 00), and we let ¢y be the eigenfunction corresponding to Ez Assume further that (A.1)
and (A.2) are satisfied. There exists A* > 2 such that if Q, R € IT;, then QR € I'[A*L.

Proof. Let N > 2 be an integer. In view of Leibniz’s formula, one can write

)3 '““Q(X) MR (x)

bkm( ) um 8u“

PN (QR)(x) =

b
k,mez4 k,m=>0,
|K|+|m|<2N

where by m's are products of derivatives of the coefficients ay x in #. In view of (A.1) and (A.2), we
conclude that for some A* > 2,

12N (@R [z < 1PN (QR) 00 < LIA*L/2)°M QL2 IR ic2- (A4)
In this proof only, let for f € L2(u),
S =Y fope

L =A*L

We observe that [If — Si(Nllu2 < IIfllu2- Since Py = iy, it follows that PN(S.(QR))
S.(2N(QR)). Consequently,

|#Y (@R = sL@R) |, = [ 2" (@) = Su(PY(@R) | | PN (QR) 152
< LA L/2"M Q1 w2 IRl s2- (A5)

On the other hand, Parseval’s identity shows that

2 — — —
| 2" @R =i @) [,, = Y GNI@RO®I = @™ Y IQRK)PIQR)?
L>A*L L>A*L
A D™ QR — SLQR)|12.,.

Together with (A.5), this implies that for every integer N > 2,

M2_|

%

2N
”QR - SL(QR)”u;2 =< L7 ( > ”QHM;ZHR”M;Z = Lq4_N”Q”u;2”R”u;2-

2A*L
Letting N — oo, we conclude that QR = S;(QR) € Il +;. This completes the proof. O
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