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Chapter 1

Introduction

In this thesis, we investigate a collection of extremal problems centered on the interplay
between a function and its Fourier transform. A recurring theme is the study of
constraints imposed simultaneously on both a function and its Fourier transform, and
the sharp inequalities and rigidity phenomena that arise from such conditions. We
also explore applications of some of these extremal problems to questions in analytic

number theory.
The thesis is based on the following manuscripts:

[A1l] Sign uncertainty and de Branges spaces (with E. Carneiro and A. P.
Ramos), to appear in Ann. Inst. Fourier, preprint available at
https:/ /arxiv.org,/abs/2408.01186 (2024).

[A2] Sharp sign uncertainty for trigonometric polynomials, preprint available at
https://arxiv.org/abs/2606.02299 (2026).

[A3] Maximizers of the L? — L* Fourier extension inequality for cones in finite
fields (with C. Gonzdlez-Riquelme), J. Funct. Anal., 291(1):111478, 2026.
https://doi.org/10.1016/j.jfa.2026.111478.

[A4] Fourier optimization and pair correlation problems (with M. K. Das and
A. P. Ramos), to appear in Rev. Mat. Iberoam., preprint available at
https://arxiv.org/abs/2502.05106 (2025).

[A5] Littlewood’s estimates for L-functions in the hyperelliptic ensemble (with E.
Carneiro, P. Darbar, M. K. Das, and A. P. Ramos), Bull. Lond. Math. Soc.,
58 (5): €70388, 2026. https://doi.org/10.1112/blms.70388, also available at
https://arxiv.org/abs/2509.21019.

The thesis is organized around three themes. The first theme, sign uncertainty
phenomena, comprises [Al] and [A2], presented in Chapters 2 and 3. The second
theme, sharp Fourier restriction over finite fields, is based on [A3] and presented in
Chapter 4. The third theme, Fourier optimization and number theory, comprises [A4]

and [A5], presented in Chapters 5 and 6. We give an overview of each theme in the


https://arxiv.org/abs/2408.01186
https://arxiv.org/abs/2606.02299
https://doi.org/10.1016/j.jfa.2026.111478
https://arxiv.org/abs/2502.05106
https://doi.org/10.1112/blms.70388
https://arxiv.org/abs/2509.21019

2 Chapter 1. Introduction

sections that follow. The notation and conventions used throughout are collected in
Section 1.4.

1.1 Sign uncertainty phenomena

The Fourier transform f of a Schwartz function f € .7 (R?) is defined by

o~

FUNQ = f©) = [ @) dn, R

This operator extends to LP(RY), 1 < p < 2, (cf. [111, Chapter I]) and is a fundamental
tool across PDEs, probability, number theory, and beyond. One of its most striking
features is the Fourier uncertainty principle. Broadly speaking, it refers to the idea
that one cannot control a function and its Fourier transform arbitrarily well at the

same time. A classical quantitative form is the Heisenberg inequality [68, 79, 122]: for
f € L(RY),

([ ePis@ran) ([ eriforag) > o ([ r@pkas)

The Heisenberg inequality is only one of many incarnations of Fourier uncertainty;

other classical manifestations include the Hardy [67], Amrein—Berthier [4], and
Donoho—-Stark [43] uncertainty principles; see [48] for a survey. The manifestation
that is most relevant to this thesis is the sign uncertainty principle, which we now

describe.

The sign uncertainty principle, first observed by Bourgain, Clozel, and Kahane [13],
states that the negative parts of a function and its Fourier transform cannot both
be arbitrarily concentrated near the origin. More precisely, f: R¢ — R is eventually
non-negative if f(x) > 0 for |x| > r for some r > 0; the infimum of such r is the

radius of last sign change r(f), i.e.,

r(f) =inf{r >0 : f(x) >0 for |x| > r}.

~

If f € LY(RY) is even, f(0) < 0, f(0) < 0, and both f and f are eventually

non-negative, then

r(f)-r(f) = Ald) > 0,

where A(d) > 0 depends only on the dimension. Determining the sharp constant A(d)
is a delicate problem and the only known value is A(12) = /2, obtained by Cohn and

Gongalves [39] using the machinery of Viazovska [119] on modular forms.

The sign uncertainty principle has since been studied in various settings and
generalized in several directions [23, 61-63]. The works [A1l] and [A2], presented in
the following chapters, approach this line of research from a different perspective: in

these works we assume an a priori restriction on f and seek the minimal possible
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radius r(f) alone. In [A1], the functions are bandlimited (their Fourier transforms
are compactly supported; equivalently, by the Paley—Wiener theorem, f is an entire
function of finite exponential type). In [A2], the analogous problem on the circle T
is studied for trigonometric polynomials of a prescribed degree N. Both works also
treat the problem with respect to a general measure; we outline how this is done in

the following sections.

1.1.1 Sign uncertainty principle for entire functions of exponential
type

Chapter 2, based on [A1], treats the sign uncertainty principle for bandlimited functions

(supp(f) is compact). Recall that a non-identically-zero entire function F': C — C is

said to be of exponential type if

7(F) := limsup 710g F(2)]

< 00,
|z]—o00 |Z|

and for such functions we call 7(F') the exponential type of F'. By the Paley—Wiener
theorem, bandlimited functions are identified with entire functions of exponential type.
Recall that the constraint f(O) < 0 in the framework of Bourgain—Clozel-Kahane
is exactly [p f(z)dx < 0, that is, integration of f against the Lebesgue measure.
Replacing the Lebesgue measure by an arbitrary Borel measure p, locally finite and

even, leads to the following problem.

EXTREMAL PROBLEM 1.1 (EP1.1). For a locally finite, even Borel measure x4 on R

and § > 0, determine

Ap,0) = nf r(F|R),

i
0ZF€E(1,0)

where (1, 0) is the class of entire functions F': C — C such that:
(i) F' is of exponential type at most 4, i.e., 7(F') < §;
(ii) F maps R to R and F |]R is eventually non-negative;
(ifi) F|, € L'(R, ) and /R F(z) du(z) < 0.

We pose (EP1.1) on the real line for clarity; the analogous problem for functions
on R, with respect to a rotation-invariant measure, is also treated in Chapter 2. To
describe our result we recall necessary notions. An entire function E : C — C is said
to be Hermite—Biehler if it satisfies

[E(2)] < |E(2)]

for all z € C such that Im(z) > 0.

Theorem 1.1 (see Theorem 2.2). Let E be a Hermite—Biehler function of exponential
type T such that
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(i) E(iz) € R for allx € R;

(ii) E has no real zeros;
o [ logT |E(t)]
(111) AW dt < oco.
Then
A(|E(z)|%dx, 27) = &1,

where &1 is the smallest positive zero of A(z) = (E(z)+FE(z))/2. The unique extremizer

(up to a positive multiplicative constant) is

A(z)?
g
—idz

As a particular case, taking F(z) = e for each § > 0 allows us to solve the

problem (EP1.1) for the Lebesgue measure in the full range of § > 0, that is

s

A(dz, 20) 55

In fact, with the framework we develop in Chapter 2, we can also treat the family
of power-weight measures dy, (z) = |2|?**!dx for v > —1. For these measures, the
sharp constant is expressed in terms of the first positive zero of the Bessel function
J, of the first kind, and the extremizer involves the classical entire function A,(z) =
I'(v+1)(2/2)7"J,(2). More generally, any measure whose density is asymptotically
comparable to a power weight |z|?*T! with v > —1 falls within the scope of the

theorem. We refer the reader to Chapter 2 for the precise statement.

The mechanism underlying these results is a family of quadrature formulas for
the integral [p F'du: exact identities expressing this integral as a weighted sum of
point evaluations of F', valid for every F' € £(u,d). Such formulas turn the integral
constraint in (EP1.1) into a condition at countably many points, which is what pins
down A(p, ) exactly. These quadrature formulas arise from the theory of reproducing
kernel Hilbert spaces, specifically from the de Branges spaces of entire functions

associated with E; we develop this framework in Chapter 2.

In the following subsection, we study the sign uncertainty problem in the periodic
setting of the unit circle, where bandlimited functions are replaced by trigonometric

polynomials and a complete solution is obtained for all finite even measures.

1.1.2 Optimal sign uncertainty for trigonometric polynomials

Analogues of the Bourgain—Clozel-Kahane sign uncertainty principle on the circle
were established by Gongalves, Oliveira e Silva, and Ramos [62, 63]. In Chapter 3, we
adapt the framework of [A1] to the periodic setting, replacing bandlimited functions
by trigonometric polynomials of prescribed degree N and working with an even finite
Borel measure pon T (i.e., u(A) = u(—A) for all A C T).
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We adopt the following terminology. Let X be the Euclidean space R?, the sphere
S?, the unit circle T, or the unit interval [0,1], equipped with its standard metric
d(-,-), and let * € X be a distinguished point (the origin, or the north pole for S%). A
function f: X — R is eventually non-negative if there exists r > 0 such that f(z) >0
for all z € X\ B,(2*), where B, (z*) = {y € X : d(2*,y) < r}. The smallest such r is

the radius of last sign change
r(f) =1inf{r >0: f(z) > 0 for all z € X\ B,(z")}. (1.1)

When X = R¢ and z* is the origin, this coincides with the usual definition.

As in [A1], we restrict to bandlimited functions, which in this periodic setting are
trigonometric polynomials f(z) = YN F(n)e2™ne (where f(n = [pe 2™ f(z) dx
are the Fourier coefficients), and study the smallest radius of last sign change with

the following formulation:

EXTREMAL PROBLEM 1.2 (EP1.2). Given a finite even measure g on T and N > 1

determine

, N inf r
p(p, N) = ozrat (f)

where the infimum is taken over the following family of trigonometric polynomials

f: T — R is eventually non-negative
an

N
r 7N o ) — "n 6271'1'71:1:
(6 N)i=  f@) = 3 Fin) d [ s(@)du(a) <0

In contrast to [A1], where the solution is known only for certain classes of measures,
the problem (EP1.2) admits a complete solution for all finite even Borel measures on T,
yielding a full understanding of the sign uncertainty phenomenon in the framework of

trigonometric polynomials.

As in the setting of the real line, the value p(u, N) is identified by means of
quadrature formulas for the integral [ fdp valid for every f € T(u,N). The
statement of our main result is most naturally expressed in terms of the classical
theory of orthogonal polynomials on the unit circle (OPUC), which plays the role
here that de Branges spaces play in Chapter 2. Specifically, for a probability
measure p on T, equivalently on 0D = {z € C : |z| = 1}, let p,(z;du) be the
orthonormal polynomials obtained from 1, z, 22, ... by Gram-Schmidt in L?(9D, u),
and let ¥ (2;dp) = 2", (1/2; du) be the associated reversed polynomials. We then

define the auxiliary polynomials

on(z;dp) + @5 (2;dp)
2 b

Ap(z;dp) =

whenever ¢, (z;du) exists; in the borderline case #supp(u) = n we set instead
Ap(z;dp) = (zn—1(z;du) + ¢k _1(z;du)) /2. Since |pn(2)| < |pk(2)] for all z € D
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(see [108, §1.7]), the polynomial A,, has no zeros in the unit disk, and the symmetry
A, = A} then forces all its zeros to lie on 0. With these notions in hand, we can

state our main result, splitting it into two cases according to the support of .

Theorem 1.2 (see Theorem 3.1). Let u be a finite even Borel measure on T.

(i) If 1 < N < #supp(u), then
p(p, N) = 61,

where 0 < 01 < 1/2 is the smallest positive zero of Any1(e*™;du), i.e.,
01 = min{f >0 : An41(e¥™;dp) = 0}.
Moreover, the unique extremizer (up to a constant factor) is given by

[An1(e*™; dp)
cos(2mhy) — cos(2mx)’

fz) =

(ii) If p has finite support and #supp(p) < N, then p(u, N) = 0.

As an illustration, for the Lebesgue measure da on T the theorem yields the exact

value

1
2N +2’

a special case addressed earlier by Babenko [7], which also appeared in the work of
Yudin [123].

In Chapter 3 we also resolve the analogues of problem (EP1.2) in higher dimensions
and on the unit interval. For polar measures on the sphere S? (measures invariant
under rotations fixing the north pole), the problem reduces, via the polar part of
the measure, to the one-dimensional problem solved in Theorem 1.2, and an explicit
extremizer is exhibited as a zonal function. We also give a complete solution to the
analogous problem on the interval [0, 1], for eventually non-negative polynomials of a
prescribed degree; here the relevant tools are orthogonal polynomials on the real line

and Gauss quadrature.

1.2 Sharp Fourier restriction over finite fields

1.2.1 The Fourier restriction problem

The Fourier restriction problem was introduced by Stein in the late 1960s [109]
and asks when the Fourier transform of a function can be meaningfully restricted
to hypersurfaces S € R, In its adjoint (extension) formulation the problem is

equivalent to asking for which pairs of exponents (r, s) the eztension operator

(Bs £)(€) = [ ¢ f@)dof@). € R
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satisfies the estimate
1Es fllpsmarry < CllfllLr(s,0)s (1.2)

for some constant C' independent of f, where S C R%t! is a smooth hypersurface
equipped with a positive Borel measure o. Stein’s key observation was that the
curvature of S forces decay of do at infinity, improving the mapping properties of Eg
beyond what is possible for flat surfaces. This is made precise by the Stein—Tomas
estimates [110, 117], which establish (1.2) for S =S¢ with r = 2 and s > 2(d + 2)/d.
For a comprehensive treatment of the restriction conjecture and the recent progress

on it, we refer to the survey [115].

Among all quadratic surfaces, the paraboloid P? := {(¢&', [¢]?) : ¢ € R} ¢ RI*1,
where |¢’| denotes the Euclidean length of £ € R?, and the cone Y% := {¢ € RI*! .
53 1 = ?:1 5?} C R have attracted a great deal of attention due to their
direct connection to dispersive PDEs. Strichartz [112] established estimates (1.2)
for quadratic surfaces, including P? and Y%, with the exponent r = 2 and natural
measures o, yielding Strichartz estimates for the Schrédinger and wave equations
respectively. Moreover, in the same work, Strichartz established extension estimates

for the following surfaces

a d+1
T‘(ia,b) = {:c e R Zx? = Z 1:?}7 (1.3)
i=1 j=a+1

where a,b > 1 with a4+ b =d+ 1. The set Tzla b) is invariant under the scaling @ +— Ax
for every A > 0, hence is a cone; since it is the zero set of a quadratic form of signature

(a,b), we call it the cone with signature (a,b) in R,

1.2.2 Sharp extension estimates in the Euclidean setting

Beyond establishing (1.2), a deeper question is to determine the optimal constant

1Es fllLs(ra+1 da)

R3(r — s) = sup

ozrerr(s,0) 1L o)
and to characterize the extremizers, i.e., functions at which the supremum is attained.
The problem is most tractable when r and s are even integers: one can then rewrite
IEs f|’iS(Rd+1,dm) as the L?(R4*t!, dz) norm of an (s/2)-fold convolution of the measure
fdo with itself, reducing the problem to an algebraic estimate on S via Plancherel’s

theorem.

The first sharp constants in this context were determined by Foschi [49], who
computed R}, (2 — 4), R}, (2 — 6), and R§?3,1)(2 — 4), identifying the class of
extremizers in each case. An independent proof for the values of R}, (2 — 6) and

$2(2 — 4) can be found in [9, 18, 60, 71]. Further sharp constants have been obtained
for the sphere S? in dimensions 2 < d < 6 [22, 34, 50], for hyperboloids [29, 101], and
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a sharpened form of the cone inequality was obtained in [98]. For a comprehensive

survey we refer to [51].

1.2.3 The restriction problem over finite fields

The study of the restriction problem over finite fields was initiated by Mockenhaupt
and Tao [93]. Let Fy denote the finite field with ¢ = p™ elements (p an odd prime). The
analogue of the extension operator on a set S C Fg“, equipped with the normalized

counting measure o (= 1/#S8 per point), is

(fo)" (z) = #13 S fmen-x),  m e

nes

where e : F;, — C* is a fixed non-principal additive character. The corresponding

extension inequality is

1F0) ety < REC = ) 112750 (1.4)

where da is the usual counting measure on ]FgJrl and the sharp constant is obtained
by
1F0)Y o1 g

Rs(r — s) == sup
20 Wfllrise

We use R* (instead of R*) for the finite field setting to distinguish the two. Note
the dependence of this constant on the underlying field ;. One studies estimates
(1.4) for algebraic sets S, which are zero sets of polynomials in Z[z1, z2,. .., T441]
(see [93]). We say that the surface S has extension property with exzponents (r,s)' if
M5(r — s) remains bounded independently of ¢. In Fg“, the cone with signature
(a,b) (a+b=d+1, a,b>1) is the analogue of (1.3):

a d+1
Ty = {nerit: Y =Y 7},
i=1 j=a+1

and the punctured cone F((ia,b) = T?@b) \ {0}, obtained by deleting the origin. In [93],
the 2 — 4 restriction property was established for paraboloids P¢ := {(n,n-n) :
n e Fg} C Fg“ in low dimensions d = 1,2 and for the cone T%Zl); the 2 — 4
restriction property for the (3, 1)-cone in ]Ffl‘ was subsequently obtained by Koh, Lee,
and Pham [81].

The study of sharp restriction estimates in the finite field setting is very recent and
was inaugurated by Gonzilez-Riquelme and Oliveira e Silva [65]. They determined
52(2 = 4) and R}, (2 — 6) for all ¢, and 9%;?371)(2 — 4) when ¢ = 3 (mod 4),
showing constant functions are extremizers for the estimates (1.4). Sharp endpoint

extension inequalities for the moment curve were subsequently established by Biswas,

Lthis is equivalent to saying it has the restriction property with exponents (s',7"), where r' =
r/(r — 1) is the conjugate Lebesgue exponent for r.



1.2. Sharp Fourier restriction over finite fields 9

Carneiro, Flock, Oliveira e Silva, Stovall, and Tautges [12]. The case ¢ =1 (mod 4)
for the cone F?g 1) where —1 is a square in F; and the cone acquires a richer additive

structure, was left open in [65].

The work [A3], presented in Chapter 4, resolves this remaining case by studying
the (2,2)-cone F?2,2) for all odd prime powers ¢. Since F?2,2) = F?S,l) when ¢ = 1
(mod 4) (as —1 is then a square in F,), this simultaneously completes the analysis of
all sharp L? — L* extension estimates for punctured cones in Ffll. Writing I' := I“?Q 2)>

the main result is:

Theorem 1.3 (see Theorems 4.1 and 4.2). For all odd prime powers q, the optimal
constant for the L?> — L* extension inequality (1.4) is

5 4 3 2 1/4
" q° +4q9* —4¢° — 6g° + 3¢+ 3
Ri5 (2 — 4) = , 1.5
w22 q( CESVATESYE (o)
and f : T3 — C is an extremizer if and only if
2m
F(n1,m2,m3,ma) = A - exp ) Trp(a1m + a2z + aznz + asns) (1.6)

for some A € C* and (a1, a2,as3,a4) € IE“;L, where Try, : Fy — F), is the trace map.

We emphasize that the Euclidean analogues of both claims in Theorem 1.3 for the
(2,2)-cone in R* remain entirely unknown. Since F?2 9) = F:("g’l) when ¢ =1 (mod 4),

Theorem 1.3 also completes the missing case from [65]:

Corollary 1.4 (see Corollary 4.3). When ¢ = 1 (mod 4), the sharp constant
1“1?3’1)(2 — 4) is given by (1.5), and the extremizers are precisely the functions
of the form (1.6).

The argument is a combination of combinatorial, geometric and algebraic
observations. Since the exponent s = 4 is an even integer, by [65, Proposition 2.1] the
extension inequality (1.4) is equivalent to a sharp bound for a weighted additive-energy
functional on I'®, obtained by expanding |[|( fJ)VH‘bl as the squared L2-norm of the
self-convolution of f over the cone. The analysis then reduces to understanding, for
cach & € F}, the decomposition set X¢ = {(n1,m2) € (I*)? : g1 + 2 = £}. Based
on this geometric information we apply Cauchy—Schwarz repeatedly and reduce the
problem into an inequality for elements of the planar decomposition of the cone
I'3. The classification in Theorem 1.3 follows by tracking the equality cases in this
argument, the rigidity of the planar decomposition forcing every extremizer into the

character form (1.6).

We now turn to the third and final theme of the thesis, in which Fourier-analytic
extremal problems are brought to bear not on geometric inequalities but on questions

in analytic number theory.
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1.3 Fourier optimization and number theory

The use of harmonic analysis to study arithmetic problems has a long history; the
monograph of Montgomery [95] is a classical reference for this interface. The third
theme of this thesis concerns exactly this type of problems, i.e., extremal problems
arising from number theory that concern a function and its Fourier transform.
Chapters 5 and 6, based on [A4] and [A5] respectively, illustrate two different facets
of this: the former studies the average behavior of pair correlation form factors for
zeros of L-functions, while the latter studies the extreme values of L-functions and

their associated argument functions on the critical circle in the function field setting.

1.3.1 Fourier optimization and pair correlation problems

Let ((s) denote the Riemann zeta function. The Riemann hypothesis (RH) is a
statement about the horizontal distribution of the non-trivial zeros of ((s). A natural
follow-up question concerns the vertical distribution of these zeros, i.e., how the
ordinates of non-trivial zeros of ((s) are distributed. Assuming RH, Montgomery [94]

studied this question and conjectured the following: for any fixed 5 > 0,

TlogT [P i 2
NBT) = Y 1~ 205 /(){1-(511”“) }du, as T — 0o,

U
0<v,y'<T

2
0<y—'< g%

where the double sum runs over the ordinates of non-trivial zeros p = % + iy of {(s).
This is known as Montgomery’s pair correlation conjecture (PCC). This conjecture
has several implications regarding both the distribution of primes and the non-trivial
zeros of ((s). Gallagher and Mueller [55] showed that (PCC) and (RH) imply that
almost all non-trivial zeros of ((s) are simple, and that one obtains better error terms

for the prime counting function.

To study (PCC) Montgomery introduced the form factor

(T ! ia(y—y") /
F(a,T) = (% logT> Z T w(y—7"),
0<y,y'<T
where a € R, T > 2, and w(u) = 4/(4 + u?). In 1988, Goldston [57] showed that
(PCC) is equivalent to the asymptotic identity

1 o+t
Z/ Fla,T)da~1, asT — oo,
b

for any fixed £ > 0 and b > 1. Since (PCC) remains a difficult open problem, it is
natural to ask for upper and lower bounds for these averages. Carneiro, Chandee,
Chirre, and Milinovich [30] introduced a Fourier optimization framework to provide
such bounds, improving the earlier results of Goldston and Gonek [58]. Subsequently,

the numerical constants were refined by Carneiro, Milinovich, and Ramos [32], where,
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for sufficiently large ¢, the following estimates were established:
1 [bte
0.9303 + o(1) < Z/ F(a,T)da < 1.3208 4 0(1), asT — oo.
b

In Chapter 5, based on [A4], we develop a unified framework for obtaining such

estimates for a wide class of sequences.

Rather than working specifically with the Riemann zeta function, we adopt an
axiomatic approach applying to any sequence satisfying the following conditions. Let
I'(T) = (7 (T')) be a sequence of real numbers that may depend on a parameter 7' > 0.

We assume:

(H1) there is a A > 0 such that

i 20T € ©.7])

(H2) there exists A > 0 such that the associated form factor

—1 . ,
Fra.T) = (SolosT) Y TR0 u( )
T vy €(0,TIN0(T)

converges in the weak* topology to a finite Borel measure v on (—A, A), with
v({£A}) =0, as T — oo.

The bounds for the long-term averages of the form factor are expressed in terms of

the following Fourier optimization problem.

EXTREMAL PROBLEM 1.3 (EP1.3). Given A > 0 and a finite Borel measure v on
[—A, A], determine

1 A

L= inf — [ §(a)dv(a),

C= nf o [ s ()
g(0)>0

where Ap is the class of continuous even functions g : R — R satisfying:
(i) g and g € L'(R);
(ii) g(a) <0 for € R\ [-A,A];
(iii) g(a) > 0 for all @ € R.

The class Aa was introduced by Cohn and Elkies [38] to study sphere packing
problems. The main result of [A4] yields explicit upper and lower bounds for the
sinz

long-term averages of the form factor in terms of C, and sp = minger ;= =
—0.2172.... The main result of Chapter 5 is the following.
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Theorem 1.5 (see Theorems 5.1 and 5.2). Let I' satisfy (H1) and (H2) with limiting
measure v in [—A,A]. Given e >0, for any b > 1 and sufficiently large ¢,

1 bt

1
+§—€+0(1)<7 Sr(a,T)da < Cy, +ec+o0(1),
b

<; + s0(Cy — 1)) 7

+
as T — oo, with £ > ly(e) for the upper bound and £ > Ly(b,e) for the lower bound,

where C, and sg are as above.

REMARK. The lower bound above combines Theorems 5.1 and 5.2: since the quantity
(3 + s0(Cy — 1))Jr + 1 equals the larger of the two lower bounds 1+ s¢(C, — 1) and 3.

In other words, Theorem 1.5 converts local information about §r near @ = 0,
encoded in the limiting measure v, into two-sided bounds for its long-term averages,
with all of the measure-dependence concentrated in the single quantity C, of (EP1.3).
The usefulness of the result therefore hinges on estimating C,,. This can be done in two
ways: numerically, by optimizing over the full class Aa; or analytically, by restricting
to the subclass of functions whose Fourier transforms are supported in [—A, A]. We
pursue the analytic route, which renders C, amenable to the theory of reproducing

kernel Hilbert spaces.
More specifically, Lemma 5.4 establishes that

1
C < 7,
" K,(0,0)
where K, (-,-) is the reproducing kernel of a Hilbert space H,, the space of entire
functions of exponential type at most 7A whose restriction to R is square-integrable

against U(«a)da, equipped with the inner product
(F,G), = /RF(a) G(a)v(a)da.

This bound is obtained explicitly for measures on [—A, A] of the form
dv(a) = c18(a) + calale1 da,

where ¢; > 0, ¢, c3 > 0, and cpA?/c; < 5/3. The limiting measures arising from the
pair correlation of zeros of natural families of L-functions — among them primitive
elements of the Selberg class [96, 107], Dedekind zeta functions of number fields [42],
and the zeros of Re ¢ and Im ¢ (for which Assumptions (H1) and (H2) follow from work
of Garaev [56], Ki [80], and Gonek-Ki [64]) — all take this form, so our results apply
to each of them. In a particular situation we establish these explicit bounds for the
averages of §r associated with the zeros of Re  or Im (; see Corollary 5.10. Moreover,
this result allows us to say that a conjecture by Gonek and Ki [64] concerning the
asymptotic behavior of Fr cannot be true as stated in [64]. The explicit estimates are

carried out in Chapter 5.
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1.3.2 Littlewood’s estimates for L-functions in the hyperelliptic

ensemble

We again let ((s) denote the Riemann zeta function, and we let N (¢) be the number of
non-trivial zeros p = 8 + iy of ((s) with ordinate v € (0, ], a zero of ordinate exactly

t being counted with weight % For t > 2, one has

t t t 7 1
N@) = —log— — — 4+ 1y
(t) 5108 5~ o + g —i—S(t)—i—O(t)

The argument function S(t) that appears in this classical formula is defined by

1
S(t) = — 1t
= Lorgc(3 + ),
if t is not the ordinate of a zero of ((s). If ¢ is the ordinate of a zero of {(s), we set
S(t) = $lim.0 (S(t —e) + S(t +¢)) [116]. Useful information on the oscillatory
behavior of S(t) is encoded in its antiderivatives. It is convenient to consider a specific

sequence of antiderivatives by setting So(t) = S(t) and, for n > 1 and ¢ > 0,

t
S(t) = / Syt (7) AT + 6
0

where, at each step, the constant §,, is chosen so that S, has mean value zero for all

n = 0, that is

t
lim ! Sp(1)dr = 0. (1.7)

t—oo t 0

Under the Riemann hypothesis (RH), Littlewood proved in [88] that

logt
(loglogt)nt+1”

logt

log|§(% +¢t) | < and  [Sa (1) <

loglogt

The current best estimates, all valid for sufficiently large t under RH, are

) log 2 logt
log|¢ (4 +it) | < ( 5 +o(1)> oglol” (1.8)

due to Chandee and Soundararajan [35],

SO < (7 +00)) o (19)
due to Carneiro, Chandee, and Milinovich [25, 27], and, more generally, for n > 1,
—(C;y +0(1)) Lnl < Sult) < (CfF +0(1)) loigtnl, (1.10)
(loglog t)™* (loglogt)n+
where, for n =4k + 1,
cx_tl) 4 o227t (1.11)

" m-2ntl " . 2ntl ’
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and, for n > 2 even,

_ _ 172
ot — 0 — 2(Cry1 + Cry1)Cn1Ca /
! ! Co1+Cry

(1.12)
V2 [(1 27" (1 =27 {(n){(n +2)

1/2

m2n+l 1—2-"n

The case n =1 of (1.10) is due to Carneiro, Chandee, and Milinovich [25], while the
cases n > 2 are due to Carneiro and Chirre [19]. In Chapter 6, based on work [A5], we
establish unconditional function field analogues of the estimates (1.8)-(1.10). Before

stating our results, we recall the function field setting following the classical reference
[104].

Fix a finite field F, of odd cardinality and let F;[z] be the polynomial ring over F,.
If f is a non-zero polynomial in [Fy[x] then the norm of f is defined as |f| == qdes(f),
If f =0, weset |f| =0. A monic irreducible polynomial P, of degree at least 1, is
called a prime polynomial or simply a prime. For odd d = 2g + 1, the hyperelliptic

ensemble is
Ha = {D € Fy[z] : D monic, square-free, deg D = d}.

Each D € H, gives rise to a quadratic Dirichlet character xp(f) = (%), where (%)

denotes the Jacobi symbol in F4[z], and to an L-function defined as

xp(f) _

TE H (1-xp(P) |P|*5)_17 Re(s) > 1.

P prime

L(s,xp) =

f monic

S

This function can be written in terms of u = ¢~° as

L(u,xp) = Z xp(f) ule) = H (1 —xp(P) Udegp)ila ul < q_l~

f monic P prime

By work of Weil [121], L(u, xp) is a polynomial of degree 2¢g all of whose zeros lie
unconditionally on the circle |u| = ¢~/2, the analogue of the critical line. Setting
e(z) == €™ we write these zeros as u; = q_1/2e(¢9j), j=1,...,2g, and parametrize
the critical circle as {g~'/?e(0) : € R/Z}.

With the zeros of L(u, xp) located on the critical circle, we can now introduce
the function-field analogue of the argument function S(t). When ¢~'/2e() is not a
zero of L(u,xp), let I'y be the path consisting of the positively oriented circular arc

from ¢~2 to ¢~ 2e(#) followed by the radial segment from ¢ 2e(f) to ¢~ '/%e(f), and set

1
S(ea XD) = 7; AFQ arg‘c(uv XD)a

where Ar, arg is the variation of the argument along I'y; at a zero of L£(u,xp) one

defines S(0, xp) by a symmetric limit. The function 6 — S(0, xp) is 1-periodic and
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has mean value zero. Its antiderivatives are defined, for n > 1, by

0
Sn(0,xD) ::/0 Sn—1(a, xp) da + ¢y,

where the constant ¢, = ¢,(xp) is chosen so that fR/Z Sn(0,xp)dd = 0. These
functions are the direct analogues of S, (¢) from (1.7). Finally, the bounds on S, (6, xp)

are expressed in terms of the Bernoulli polynomials B, (x), defined by

", |t| < 2m,

via the quantities M,, = max,¢(o,1] Bn(z) and my, = ming¢(g 1) Bn(z).

Theorem 1.6 (see Theorems 6.1, 6.2 and 6.3). Ford =29+ 1, D € Hg, n > 1, and
0 eR/Z, as d — oo,
. _ log 2 d
(i) log|L(q 1/Qe(Q),XD)| < ( & +0(1)) i

2 og,d’

(i) 50.x0) < (+0(1)) 1

log, d
A d AF d
i) — n D) ———— < 8,0, < n n)——
(i) <(27T)” + o )> (log, a1 < Snl0xo) <(2ﬂ')” + ol )> (log, )"+
_ o™ My ™ My
here A~ == — - dAf=——. )
WRETE L = o 1y M 2 (n+ 1)

Note the similarities of the constants in the above theorem with the constants
in the estimates (1.8) and (1.9). The constants A} in Theorem 1.6 exactly match
the best known classical constants in (1.11) for the Riemann zeta function when n
is odd; this follows from classical evaluations, due to Lehmer [83], of the extreme
values of B,1 on [0, 1], which are attained at 0 or % and can be expressed in terms
of ((n+1). For even n > 2, however, the extreme values of B,y are not attained
at these special points, and one finds constants strictly smaller than constants C:F
in the bound (1.12) for S, (¢) under RH. This improvement is possible because, in
the periodic setting, the associated extremal problem in trigonometric polynomial
approximation is completely solved, whereas the analogous Beurling—Selberg extremal
problem on the real line, which governs the classical estimates, remains open for even
n. The proofs of all three bounds in Theorem 1.6 follow a unified strategy: each
quantity is expressed as a sum of translates of a special periodic function over the
angles 6; — the function log(2|sin(7d)|) for the modulus, and the Bernoulli periodic
function B, 4+1(0) := By11(0 — |0]) for S,, — which is then one-sidedly approximated

by a trigonometric polynomial of degree N, using the sharp constructions of [17, 24].

1.4 Notation and conventions

We collect here some conventions used throughout the thesis.
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For a field F, vectors in F? are denoted here with bold font (e.g., x, y, z) and

numbers in F with regular font (e.g., z,y, 2). For any p € F¢, we use the notation

pP= (Iolvaa" -an)-

For a field F, we denote by F* := F \ {0} its multiplicative group; particular

examples we use are C* and F.

For & = (21,...,74) € RY, we write |z| for its Euclidean length, |z| = (z -
2)"? = (@} +- el

We write S? := {x € R¥*!: |x| = 1} for the unit d-dimensional sphere, and wy
for its total mass with respect to d-dimensional Hausdorff measure H%.

We denote by .7 (R?) the space of Schwartz functions.

We use the following definition of the Fourier transform for a given function
f e LY (RY):

~

ZINO = F©) = [ (@) da.

We also adopt this normalization for the Fourier transform of a finite Borel

measure i on R, setting
i) = [ e dp(a).

d denotes the Dirac mass centered at the origin.

We say that A < B or A = O(B) if there is a positive constant C' such that
|A| < CB. We say that A < B when A < B and B < A. Sometimes, to make

a dependence of the constant C' on a parameter a explicit, we write A <, B or
A = 04(B).

For a real number z € R we denote by |x| the largest integer not exceeding x.

If F is a finite set of variables, then C'(F) denotes a quantity that only depends

on elements of F.

The characteristic (indicator) function of a set S is denoted by 1s. Moreover,
#S denotes the cardinality of a set S.

We denote by P, (F) the set of all polynomials of degree at most n with coefficients
in .

We set e(z) := €™ and exp(x) = e®.

If X, Y are two metric spaces, and p is a measure on X, and T': X — Y is a

Borel map, we denote by Txu the push-forward of u through T, defined by

Tyu(B) = w(T~\(B)),
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for all Borel sets B C Y.

If a measure y is defined on T, then we set ;VL as the “upper-half” of p which is a

measure on the interval [0,1/2] and is given by

H(A) = p(A 0 (0,1/2)) + Zp(AN {0,1/2)),

for every A C [0,1/2].

For a Lebesgue exponent 1 < p < oo, we set its conjugate exponent p’ = p/(p—1).
For the end points, this definition extends by passing to the appropriate limit.

In a metric space (X,d) the radius of last sign change of a function f: X — R is
denoted by

r(f):=inf{r >0: f(z) >0 for all z € X\ B,(z")},
where B, (z*) := {y € X :d(z*,y) < r} is the open ball of radius r centered at
¥, a distinguished fixed point of the space X.

Real and imaginary parts of a given complex number z € C are denoted by
Re(z) and Im(z).

The principal value of the argument is Arg(z) € (—m, 7).
We denote by Ct = {z € C: Im(z) > 0} the open upper half-plane.
We denote by sg the quantity

sin x

S0 = min =—-0.217233....

zeR X
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Chapter 2

Sign uncertainty for entire

functions of exponential type

2.1 Introduction

In Section 1.1 we recalled that the sign uncertainty principle of Bourgain, Clozel, and
Kahane [13] asserts /r(F) - r(F) > A(d) > 0 for suitable F. More precisely, let A(d)
denote the class of continuous, even functions F : R? — R such that (i) F, F' € L*(R?),
(ii) F(0) < 0 and F(0) < 0, and (iii) F and F' are eventually non-negative, and set

A(d) = inf F)-1(F).
(d) LA r(F) - r(F)

The product r(F) - r(F) is invariant under the rescaling F(z) — F(Az), A > 0, so

A(d) is a well-defined dimensional constant. Bourgain, Clozel, and Kahane established

d d—+2
\5— < Ald) < 4 ; d €N,
2me (d) 2T <

so that A(d) > 0 already follows, while the sharp value of A(d) remains unknown
except in dimension d = 12, where Cohn and Gongalves [39] proved A(12) = /2.

Subsequent works have extended this framework to an abstract operator setting [63],

to a setting in which the signs of F' and F are required to resonate with a prescribed

function [23], and to further regularity and mass-concentration questions [61, 62].

This chapter, based on [A1], develops a different approach already announced
in Section 1.1.1: instead of constraining both F' and F as above, we fix the Fourier
support of F' and ask how small r(F") alone can be made, with respect to a general
measure u. We now state this problem in full generality, for arbitrary dimension d,

and reduce it to the one-dimensional case stated in Section 1.1.1.
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2.1.1 A general extremal problem in dimension d and its reduction

For z = (21,...,2q) € C?, write |z| == (|z1]? + - - + |24]>)"/? for the Euclidean norm,

and define a second norm by

HZH:=sup{

When d = 1 the two norms coincide. A non-identically-zero entire function ' : C¢ — C

d
Z Zntn
n=1

c teRY |t|<1}.

has exponential type if

)

7(F) = limsup log |F(=)]
Izll—o0 |12l

in which case 7(F') is called the exponential type of F. For d = 1 this is the classical
definition; for d > 2, 7(F') is the exponential type of F' with respect to the Euclidean
unit ball, a special case of the more general notion of type with respect to a compact,
convex, symmetric set K C R? (cf. [111, pp. 111-112]). With this normalization, the
Paley-Wiener theorem extends as expected: for F € L?(R%), F agrees a.e. with the
restriction to R? of an entire function of exponential type at most ¢ if and only if Fis

supported in the ball of radius § /27 centred at the origin.

To pass between dimensions, we lift measures on R to radial measures on R%.
Given a locally finite, even, non-negative Borel measure p on R, let u be defined in

polar coordinates & = rw, with r > 0 and w € S !, by
dpd(z) = dog_(w) du(r), (2.1)

where o4_; is the surface measure on the unit sphere S~ ¢ R%, and set u' == p. For
example, if du(z) = W(x)dz, then du?(x) = |z|*~?W (|x|) dz. Finally, we say that
an entire function F : C% — C is real entire if its restriction to R® is real-valued. With

these conventions, (EP1.1) admits the following generalization.

EXTREMAL PROBLEM 2.1 (EP2.1). Given a locally finite, even, non-negative Borel

measure g on R, § > 0, and d € N, determine

A(p,d,d) = inf Fl.),

(1:0.0) = a5l
where £(u,6,d) is the class of real entire functions F : C? — C of exponential
type at most § such that F]Rd c LY(R?, ud), Jra Fdu? <0, and F|Rd is eventually

non-negative.

Two remarks clarify the scope of (EP2.1). First, the problem has the same tension
as in dimension one: F ‘Rd must be eventually non-negative while having non-positive
p-integral, and A(p, 6, d) measures how small can be the radius of last sign change

under this tension. Second, the measure p is essentially arbitrary, subject only to
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local finiteness; in fact, this problem came to our attention motivated by particular
choices of measures p arising in applications in number theory, see Section 2.1.4. The
condition of p being locally finite avoids the situation where all functions in the class
E(u,d,d) need to vanish in a certain region. The class £(u, d, d) can nevertheless be
trivial for other reasons: if du(z) = el*l" dz, then £(u,d,d) = {0} as a consequence of
Hardy’s uncertainty principle. Problems of the type (EP2.1), restricted to bandlimited

functions of constant sign at infinity, have also been studied in [66, 90, 91].
Our first result reduces (EP2.1) to the one-dimensional case.

Theorem 2.1 (Dimension shifts). For every u, §, and d € N as in (EP2.1),

A(p,6,d) = A, 6,1).

Theorem 2.1 is proved in Section 2.2 by a radial symmetrization argument. In

light of it, we write

E(p,0) = E(p,0,1), A(p, 6) = A, 6,1),

so that (EP2.1) with d = 1 recovers exactly (EP1.1) from Section 1.1.1, and all results
in the remainder of this chapter are stated for this one-dimensional problem, with the

higher-dimensional statements following from Theorem 2.1.

2.1.2 Sign uncertainty and de Branges spaces

In the situations of interest to us, (EP1.1) connects to the beautiful theory of de
Branges spaces of entire functions [41]. We recall here the definitions from complex
analysis needed to state our main theorem; a more detailed discussion of de Branges

spaces is given in Section 2.3.1.1.

For an entire function F' : C — C, define the entire function F* : C — C
by F*(z) := F(2); note that F* = F precisely when F is real entire. We write
C*t :={z € C:Im(z) > 0} for the open upper half-plane. Recall from Section 1.1.1
that an entire function E : C — C is Hermite-Biehler if |E(zZ)| < |E(z)| for all z € Ct;

equivalently, in terms of E*,
|E*(2)| < |E(2)], zeCT. (2.2)

We say that an analytic function F : C* — C has bounded type in CT if it can be
written as the quotient of two functions that are analytic and bounded in C*. If
F :C" — C has bounded type in C", its Nevanlinna factorization [41, Theorems 9

and 10] gives

log |F'(i
v(F') := lim sup log | F(iy)] < 00, (2.3)

Yy—00
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and v(F) is called the mean type of F. If a Hermite-Biehler function E has bounded
type in CT, then so does E*: writing £ = P/Q with P,Q analytic and bounded in
C™T, we have E* = ((E*/E)P)/Q, since |[E*/E| < 1 in CT by (2.2). By a result of
Krein (Lemma 2.8 below), E then has exponential type, with

7(E) = max{v(E),v(E")} = v(E),

the last equality following from (2.2) and (2.3).

Associated to a Hermite—Biehler function F : C — C is the pair of real entire
functions A, B such that £ = A — iB, given explicitly by

i

A= (B + E'(),  B(:) = 5(B() - B7(2)) (2.4)

N

by (2.2), A and B can only have real zeros. We work with Hermite-Biehler functions
E satisfying:

(C1) E has bounded type in C*;
(C2) the function z — E(iz) is real entire;
(C3) E has no real zeros.

Condition (C2) is equivalent to A being even and B odd, and (C3) is equivalent to
A and B having no common zero (in particular A(0) # 0). We consider measures f
on R that are related to the measure |F(x)|~?dz in an integral sense given by the

following condition:

(C4) for every real entire F' : C — C of exponential type at most 27(F) that is

non-negative on R,
/ Fe) du(z) = / F(z) |E(x)] 2 da. (2.5)
R R

If
dp(z) = |B(z)|? da, (2.6)

then (C4) holds trivially. As we shall see in Section 2.1.4, it is important for many
applications to have the flexibility allowed by the integral condition (C4) rather than

the pointwise condition (2.6).

We can now state the main result of this chapter, which fully solves (EP1.1)

whenever p satisfies (C4) for some E as above.

Theorem 2.2 (Sharp constants). Let E : C — C be a Hermite—Biehler function
satisfying (C1), (C2), and (C3), and let p be a locally finite, even, non-negative Borel
measure on R satisfying (C4). Let A = %(E + E*) and let & be the smallest positive
real zero of A. Then

Ap, 27(E)) = &1,
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and the unique extremizer (up to multiplication by a positive constant) is

A(2)°

F(z) = 227—5%

(2.7)

Taking u = |E(x)|"?dx as in (2.6), for which (C4) is automatic, Theorem 2.2
recovers Theorem 1.1: by Krein’s theorem (Lemma 2.8), the conditions (C1), (C2),
and (C3) imposed on FE here correspond exactly to the hypotheses of Theorem 1.1.

REMARK. (i) If A has no zeros, then A(z) = a and B(z) = bz for some a,b € R
with ab > 0, so E(z) = a — ibz; in this case £(p,0) = {0}.

(ii) From the proof of Theorem 2.1 we also get, for d > 1, that the unique extremizer
(up to multiplication by a positive constant) of A(u,27(E),d), that is radial on
R, is the lift of the function (2.7), as discussed in Section 2.2.

(iii) Recall from Section 1.1.1 that the function F(z) = =% is of type 7(E) = 6,
and it gives A(dx,26) = 7w/(26) for the Lebesgue measure. Theorem 2.2 further

identifies the extremizer:

2
cos“(0z)
F(z) = ———"—.
2% — (m/(20))

(iv) For a given p, several Hermite-Biehler functions E may satisfy (C4); see the
discussion in Section 2.5.1. The smallest positive zero &; of A = %(E + E*) is

the same for all such F.

We shall present two different proofs for Theorem 2.2 in Section 2.3. The first
proof uses a basic polynomial lemma to reduce the search for extremizers to even
functions with only one sign change in the positive half-line, and in such a setup one
can connect matters to a related extremal problem in de Branges spaces, concerning
the multiplication by z operator. The second proof makes use of certain quadrature
formulas in this context of de Branges spaces. The latter approach can be seen as a
general framework for problems of this type: it is the key idea behind the proof of

Theorem 1.2, which solves the periodic problem.

2.1.3 A negative result

In Section 2.1.2 we have been interested in a broad situation where we can actually find
the sharp version of the uncertainty principle in (EP1.1). In general, it is an interesting
(and seemingly non-trivial) problem to find necessary and sufficient conditions on the
measure p that would guarantee a qualitative sign uncertainty principle (i.e. the fact
that A(p,d) > 0). Our next result shows that, if the measure p has a certain amount
of mass around the origin and an exponential decay, the sign uncertainty does not
hold.
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Theorem 2.3. Let u be a locally finite, even and non-negative Borel measure on R
such that:

(i) p([—=r,r]) >0 for each r > 0.
(ii) fg el du(x) < oo for some e > 0.
Then A(p,0) =0 for any § > 0.

In particular, if the measure p verifies (i) and has compact support, we fall under
the hypotheses of Theorem 2.3. The conditions in Theorem 2.3 are sufficient but not
necessary, as the following example shows: if one considers du(xz) = 3,7 d(x — n),
where § is the usual Dirac delta at the origin, the function F(z) = sin?(7z) € &(u, 2)
and verifies r(F') = 0. If one prefers a function that is not identically zero p-a.e. one

can consider instead F(z) = (22 — &2)sin?(72)/(72)? for € > 0 small.

REMARK. The proof of Theorem 2.3 relies only on the fact that polynomials are
dense in L?(R, p1). Hypothesis (ii) (exponential decay) is a simple sufficient condition
for this density. By a classical criterion of M. Riesz [103], this density is equivalent
to the determinacy of the moment problem for u, that is, the moment sequence
(Jga™ du(:z:))n>0 determines p uniquely among all measures with the same moments
(for a thorough treatment of the moment problem, see [1]). Thus the theorem actually
holds for the wider class of measures with a determinate moment problem; we keep the
more concrete exponential decay formulation because it avoids additional terminology

and still covers many cases of interest.

2.1.4 Applications

We discuss here three applications of Theorem 2.2.

2.1.4.1 Bounds for low-lying zeros in families of L-functions

(EP1.1) is related to the problem of bounding the height of the first zero in families
of L-functions. Let us very briefly discuss the setup for this problem; the reader can
consult the references presented in this subsection for the technical details and a

variety of examples.

Let F be a set of number theoretical objects (one can think of Dirichlet characters,

for example) and assume that to each f € F one can associate an L-function
o0
L(s, f) = Z Af(n)n~—*,
n=1

where the coefficients A¢(n) € C. Assume that L(s, f) admits an analytic continuation
to an entire function. Let us denote the analytic conductor of L(s, f) by ¢y and write its
non-trivial zeros as py = % +i7. Assume also the validity of the Generalized Riemann
Hypothesis (GRH) for such L-functions; i.e., that vy € R. The density conjecture
of Katz and Sarnak [77, 78] asserts that for each natural family {L(s, f), f € F}
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of L-functions there is an associated symmetry group G = G(F), where G is either:
unitary U, symplectic Sp, orthogonal O, even orthogonal SO(even), or odd orthogonal
SO(odd). Here one wishes to consider averages over f € F ordered by the conductor.
Following the notation of Iwaniec, Luo and Sarnak [74], let F(Q) = {f € F : ¢; = Q}!
and let #F(Q) denote its cardinality. If ¢ : R — R is an even Schwartz function

whose Fourier transform has compact support, Katz and Sarnak [77, 78] conjectured

that
log cy
lim Z Zgb o(x) Wa(x (2.8)
Qo0 #f ) 1F Q) < ) /

where the sum over v, counts multiplicity, and W is a function (or density) depending
on the symmetry group G(F). This is the so-called 1-level density of the low-lying
zeros of the family. For these five symmetry groups, Katz and Sarnak determined the

density functions:

sin 27
Wy(z) =1 ; Wgp(z)=1- 5 i Wolz)=1+ %5(1‘); 29
sin 27x sin 27x ’
W30 (even) (7) = 1+ ;i Wso(oda)(z) = 1 — o(x).

2nx 2mx

The simplest example would perhaps be when F is the set of non-principal
Dirichlet characters x (and here the analytic conductor of L(s, x) is just the modulus ¢
of x). In this case, Hughes and Rudnick [70] proved the validity of (2.8), with unitary
symmetry G(F) = U, for even Schwartz functions ¢ : R — R with supp(gg) C [-2,2].
There are several other results in the literature establishing the validity of (2.8)
for different families of L-functions and different sizes of the support of (E; see, for
instance, [31, 44, 52, 70, 74, 99] and the references therein.

In this context, the analysis problem that arises is the following: assume the
validity of (2.8) for even Schwartz functions ¢ : R — R with supp(ngﬁ) C [-A, Al, with
A > 0 fixed; what is the sharpest upper bound that one can get for the height of the
first zero in the family as ) — oo with this information? Under these assumptions, if
¢ is such that ¢(z) > 0 for |z| > r and [ ¢(z) Wg(x)dz < 0, relation (2.8) plainly

yields
1
Jr 08¢t <7

limsup min
27

f
@7 reF Q)

Hence, one is led to the problem of finding the infimum over all such possible values
of r, which is exactly (EP1.1) in the case of the five measures p with densities given
by (2.9)2. By the Paley—Wiener theorem one seeks here the constant A(u, 27rA).

There are three previous works in the literature that address the problem of
estimating the height of the first zero within this framework. The first one, by Hughes
and Rudnick [70, Theorem 8.1], deals with the case of G(F) = U. The other two, by

!One may also consider F(Q) :== {f € F : ¢; < Q} in some situations.
2The fact that the functions are even and Schwartz, and that the integral is strictly less than 0,
are harmless due to standard approximation arguments.
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Bernard [11, Theorem 1 and Proposition 2] and by Carneiro, Chirre, and Milinovich [31,
Theorem 9|, deal with the other measures. These papers have a common feature: they

work under the additional assumption that ¢ is of the form

d(x) = (a° — 1°) (z) Y* (), (2.10)

o~

where 9 is such that supp(y) C [-A/2,A/2]. Within this more restrictive class,
they arrive at the extremal solution. However, in principle, it is not obvious that
one can restrict the search in the original problem to functions as in (2.10), which
have only one sign change. The cases of these five measures with densities given by
(2.9) fall under the general umbrella of Theorem 2.2, and this provides a subtle, yet

conceptually interesting, contribution to this framework, namely:

Corollary 2.4. The additional assumption (2.10) brings no loss of generality in the
search for A(u,2mwA) in the cases of the measures p with densities given by (2.9).

Hence, the results obtained in [11, 31, 70] are in fact the extremal solutions in
the larger class (i, 2mA).

2.1.4.2 Power weights

An interesting situation in our framework is the following. Let v > —1 and consider

the locally finite, even and non-negative Borel measure 1, on R given by
dpy () = |z da. (2.11)

Let J, be the classical Bessel function of the first kind [120]. Then

2n
- S e
Ay(z) =T(v+1) (3 L(2) = 2 2.12
(z) =T(v+ )(zz) Ju(2) T;n!(u+1)(u+2)---(u+n) (2.12)
defines an even entire function of exponential type 1. When v = —1/2 (which is the

case of the Lebesgue measure on R) we simply have A_;/5(2) = cos z. The following

result comes as a corollary of Theorem 2.2.

Corollary 2.5. For v > —1 let p, be given by (2.11). Let j,1 be the first positive
zero of the Bessel function J,. Then, for § > 0,

2jy,
A, 8) = =55

Moreover, the unique extremizer for A(u,,0) (up to multiplication by a positive

constant) is

» 2
F(z) = %. (2.13)

REMARK. (i) For 6 =0 we have &(p,,0) = {0}.
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(i) By Theorem 2.1 and its proof, for d > 1 the unique extremizer (up to
multiplication by a positive constant) of A(u,,d,d), that is radial on RY, is
the lift of the function (2.13), as discussed in Section 2.2.

2.1.4.83 Measures asymptotically comparable to power weights

One may wonder how broad is the reach of Theorem 2.2. In fact, fairly general
measures would fall under the scope of this theorem (and, in particular, the sign

uncertainty principle holds), as our next result illustrates.

Corollary 2.6. Let p be a locally finite, even and non-negative Borel measure on R,

given by

on the set {x € R : |z| > R} for some R > 0, where W is a non-negative Borel

measurable function. Assume further that
W(w) ~ |x|21/+1

on the set {x € R : |z| > R}, for some v > —1. Then, for any § > 0, the
problem of computing A(u,d) falls under the framework of Theorem 2.2. In particular,

A, 6) > 0.

REMARK. In the setting of Corollary 2.6, for § = 0 we have £(u,0) = {0}.

2.2 Lifts and symmetrization: proof of Theorem 2.1

2.2.1 Preliminaries

The radial symmetry of the problem plays an important role in this argument, and
we start by recalling two suitable constructions from the work of Holt and Vaaler [69,
Section 6].

If G:C — C is an even entire function with power series representation
o0
G(z) = Z ezt
k=0

we define its lift to C%, namely the function £4(G) : C¢ — C, by

o0

Lq(G)(z) = Z (2 4.+ 2k
k=0

If d > 1and F : C? - C is an entire function, we define its radial symmetrization
F:C%— C by
F(z) = / F(Rz)dn(R),
SO(d)
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where SO(d) denotes the compact topological group of real orthogonal d x d matrices
with determinant 1, with associated Haar measure 7 normalized so that n(SO(d)) = 1.
If d = 1, we simply set F(z) = HF(z)+ F(—2)}.

The following result is a compilation of [69, Lemmas 18 and 19], and is concerned
with the relation between these symmetrization mechanisms and the exponential type

of the underlying functions.
Lemma 2.7. The following propositions hold:

(i) Let G : C — C be an even entire function. Then G is of exponential type if and
only if Lq(G) is of exponential type, and 7(G) = 7(Ly4(G)).

(ii) Let F: CY — C be an entire function. Then F:C? = C is an entire function

with power series expansion of the form

[e.e]
F(z)= ch(z% + ... 42Dk
k=0

Moreover, if F is of exponential type, then F is of exponential type and

7(F) < 7(F).

2.2.2 Proof of Theorem 2.1

Let F € £(u,0,d). Then, from Lemma 2.7 (i) we have that 7(F) < 7(F) < §. The
fact that F' is real entire, not identically zero and eventually non-negative implies
that F is also real entire, not identically zero and eventually non-negative, and we
plainly have r (15 ) < r(F). Using Fubini’s theorem and the fact that 1 is rotationally

invariant, we have

[F@l @ < [ [ r)anm a)
= Loy o R () n()
SO(d

= Loy o @ @) n()
= [ IF@)du (@)

(2.14)

Hence F € L'(R% u%). An identical computation to (2.14), without the absolute

values, yields

F / / F(Rx)dn(R d,u / F(x d,u
R4 R4 JSO(d)

We then conclude that F € £ (1,9,d) (in short, we can restrict ourselves to real entire

functions that are radial on R? without loss of generality).
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Using Lemma 2.7 we see that F = L4(G) for a certain G : C — C real entire,

even, eventually non-negative, and with 7(G) = 7(F) < 8. Moreover, from (2.1) we

/Rd\ﬁ(mﬂdud / /Sd 1G] dog— (w) du(r)

have

w1 (2.15)
=4 / G(@)| du(a),
R
where wq_1 is the surface area of S~! and hence G € L'(R, u). Similarly,
Wd— 1/“G ) du(a /’ G(r)dog (@) dpu(r ‘/ F(z)du(z) <0, (2.16)
S

and we conclude that G € £(u, d). Since r(G) = r (F) we arrive at the inequality

A, 8) < A, 8, d). (2.17)

Conversely, starting now with H € £(u, ), since the measure p is even, we can
replace it by H(z) = ${H(z)+ H(—z)} that verifies r (H) < r(H). We then consider
the lift Ed(ﬁ), and note that Lemma 2.7 and computations as in (2.15) and (2.16)
show that Ed(ﬁ) € &(w,6,d). Since r (H ) =r(Lq(H )), we arrive at the inequality

A, 8, d) < Ap, 5). (2.18)

The result now follows from (2.17) and (2.18).

2.3 De Branges spaces and the proof of Theorem 2.2

2.3.1 Preliminaries

We start by reviewing some of the basic elements from the theory of de Branges
spaces, and collecting a few lemmata from the literature that will be important for

our purposes.

2.3.1.1 De Branges spaces

We provide a brief overview, building up on the material introduced in Section 2.1.2.

For a detailed exposition we refer the reader to [41, Chapters I and II].

Given a Hermite-Biehler function E : C — C, the de Branges space H(E)
associated to E is the space of entire functions F' : C — C such that

1Py = [ IF@P 1B da < oo, (2:19)
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and such that F/E and F*/E have bounded type and non-positive mean type in C*.
This is a Hilbert space with inner product given by

(F, Gy = /R F(2)G(@) |E()| 2 da.

In fact, this is a reproducing kernel Hilbert space. That is, for each w € C the
evaluation functional F' +— F(w) is bounded on H(E) or, equivalently, by the Riesz

representation theorem, there exists a function K(w,-) € H(FE) such that

F(w> = <F7K(wa )>’H(E)

for all F' € H(E). Writing E(z) = A(z) —iB(z) with A and B real entire as in (2.4),
the reproducing kernel K (w,-) is given by (see [41, Theorem 19])

K(w,z) = v , (2.20)

and, when z = w,
BI(2)A(z) - A'(2) B(z)

™

K(z,z) =

We shall only be interested in the situation where K (w,w) = || K (w, )H%(E) >0
for all w € C, which is equivalent (see [69, Lemma 11]) to the statement that E has
no real zeros. A phase function ¢ : R — R associated with F is a continuous function

such that E(z)e’?(®) is real for all values of z. In this case,

m K(z,x)

EE 0. (2.21)

¢ (x) =
If « is a given real number, the solutions of ¢(§) = « (mod 7) correspond to the zeros
(which must be real and simple) of the real entire function
eOE(2) — e E*(2)

To(z) == 5 : (2.22)

Note that the zeros of any two T, and T}y interlace. With this notation, observe
that Top = —B and T}/, = A. Observe also that there is at most one real number «
modulo 7 such that T, € H(E) (otherwise we would have E € H(F), which would
contradict (2.19)). One of the cornerstones of the theory is the following orthogonality
result [41, Theorem 22]: the set of functions T'y, := {K(&,-) ; Tn(§) = 0} is always an
orthogonal set in H(E); if T, ¢ H(FE), the set Iy is an orthogonal basis of H(E) and,
if T,, € H(E), the only elements of H(E) that are orthogonal to I',, are the constant
multiples of T,,. In particular, if T, ¢ H(E), for every F € H(FE) we have

F(©) )
Fiz)= 3 K(g2) and [Fldp= .
P K€D me = 2 KEE
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2.3.1.2 Krein’s memoir

We recall a result of M. G. Krein [82] that allows us to relate the condition of
bounded type in C* to the condition of exponential type in C. Recall that log" |z :=
max{0, log |z|}.

Lemma 2.8 (Krein). Let F': C — C be an entire function. The following conditions

are equivalent:
(i) F and F* have bounded type in the open upper half-plane CT.

(ii) F has exponential type and

dz < oo.

/ log™" |F ()]
R

14 22

If either and therefore both of these conditions hold then 7(F) = max{v(F),v(F*)}.

Let B denote the set of entire functions F' which satisfy one and therefore both of
the conditions (i) or (ii) in Lemma 2.8. The next result can be proved using Lemma 2.8
and is contained in [69, Lemma 12]. It allows us to easily characterize the de Branges
space H(E) when FE has bounded type in C*.

Lemma 2.9. Let E be a Hermite-Biehler function of bounded type in C*, and F be

an entire function. Then E belongs to B and the following are equivalent:
(i) F e H(E).
(ii) F € B, max{v(F),v(F*)} < v(E) and (2.19) holds.
(iii) F has exponential type, 7(F) < 7(F) and (2.19) holds.
Moreover, if £ is real and 0 < K(&,§), the entire function K(&,-) € H(E) verifies
T(K(E, ) = 7(E).

Our final preliminary lemma in this subsection is [21, Lemma 14}, a factorization
result for real entire functions of exponential type that are non-negative on R. This is

an important tool to connect the L' and the L? theories in our context.

Lemma 2.10. Let E be a Hermite-Biehler function of bounded type in CT with
exponential type T(E). Let F': C — C be a real entire function of exponential type at
most 27(E) that satisfies

F(z)>0

for all x € R and
/ F(z) |E@)| % dz < oo.
R

Then there exists U € H(E) such that
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for all z € C.

2.8.1.83 Polynomial reductions

We consider in this subsection a basic auxiliary result that allows us to reduce the
search for extremizers in (EP1.1) to functions that have only one sign change. The
next proposition is related to [100, Problem 45, Part VI] and we provide here a short

proof for the reader’s convenience.

Proposition 2.11. Let n > 1 be an integer and let 0 < t1 < to < ... < t, be distinct

positive real numbers. If P is the monic polynomial defined by

n
H$ _tk

then, for any positive number r > t,, there exist even polynomials @ and R, both

non-negative on R, satisfying the following properties:
(i) P(x) = (2% —r3)Q(x) + R(z) for all z € R.

2n — 2, ifn is odd; 2n — 2, ifn is odd;

(i) deg(Q) = { and deg(R) = {

2n —4, if n is even; 2n, if n is even.

Proof. We prove this by induction on n. At each step we show how to construct
the polynomials @ = @,, and R = R,, (it should be clear to the reader that these
polynomials depend not only on n but on ¢y,t9,...,t, and r as well). If n = 1 and
0 < t; < r, note that

Px)=2*—t3 = (2® —r)) -1+ (P —3).

In this case we can take Q1(z) := 1 and R;(z) := r? — ¢2, which are polynomials of
degree 0.

Now let n =2 and 0 < t; < t3 < r. Since P(z) = (22 — t2)(2% — t3), we can apply
the previous case to each of the factors as follows
P(x) = ((2* =) Qi(2) + Ri(@)) (22 =) - 1+ (2 = 13))

= @2 =) {Bi(@) + (- B) Q@) | + {22 = 12 Qi) + (1 = ) Ra(a) }.

In this case we can take Q2(z) = Ry(z)+(r?>—t3) Q1(x) and Ry(x) = (22 —r?)?2 Q1(2)+

(r? — t3) R1(z). Note that since deg(Q1) = deg(R1) = 0 we have deg(Qs) = 0 and
deg(R2) = 4.
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Assume that the assertion holds for all n < N — 1, for some integer N > 3.
Consider the case n = N, with 0 < t; <ty < ... <ty_1 <ty <7 and write
N-1
P(z) = (2® — 1) H (2% —t2). (2.24)
k=1

By the induction hypothesis, there exist even polynomials Qn_1(z) and Ry_1(x),

both non-negative on R, such that
N—-1
I1 (% =t}) = (2* = r*) Qn-1(z) + Rn_1(2). (2.25)
k=1

On the other hand, the factor (z% — %) falls into the scope of the case n = 1; i.e.,
2t =@ =) 1+ (- 1) (2.26)
Combining (2.24), (2.25) and (2.26) we get

P(z) =((a® ~ *) Qn-1(z) + Ry-1(2)) (2% — ) -1+ (* — 3))
=(2* =) { Bya(@) + (* = 3) Qua (@)
+{@® =) Qn-1(@) + (” = 13) Ry (o)}
=(2% = 1) Qn(z) + Ry(2),
where Qn(z) = Ry_1(x) + (r* — %) Qn-1(x) and Ry(z) = (2* —r?)?Qn_1(z) +

(r? —t%;) Ry_1(x). Note that Qn and Ry are both even and non-negative on R. Also,
by the induction hypothesis,

deg(Qn) = max {deg(Qn—1),deg(Ry—1)} = deg(Rn—1)
{2N —4, if N is even;

2N — 2, if N is odd;

and
deg(Ry) = max {4 + deg(Qn-1),deg(Rn-1)} = 4 + deg(Qn-1)
2N, if IV is even;
2N —2, if N is odd.
This concludes the proof. ]

With the aid of Proposition 2.11 we establish the following reduction in the search

for extremizers in (EP1.1).

Proposition 2.12. Let F' € E(u,0) be an even function and set r == 1r(F'). Then there
exists G € E(u,0) of the form G(z) = (2% — r?)H(2), where H is an even and real
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entire function of exponential type at most § that is non-negative on R. In particular,
note that r(G) = r(F).

Proof. Since F is even and belongs to £(u, d), it has only finitely many sign changes
on the positive axis. If it has only one sign change, we are done. If not, we label these
as 0 <ty <ty <...<t, <rand write

F(z)= (ﬁ (2% — t%)) (% — %) Fi(z), (2.27)
k=1

where Fj is an even and real entire function of exponential type at most § that is
non-negative on R. We apply Proposition 2.11 to the product from k£ =1 to n in
(2.27) and observe that

(@ =r)Q(x) + R(2)) (a* = %) Fi(x)
(x2 — 7“2)2 Q(z)Fi(x) + (1'2 — r2)R(:L')F1 (x) (2.28)
> (2% — r®)R(z)Fy(x)

for all z € R. Let G(z) = (22 — 7?)R(2)Fi(z). By Proposition 2.11 we have
deg(R) < 2n and hence

|R(x)| < (2.29)

[T@* 1)
k=1

for |z| large. Since F € L(R, i), from (2.29) and the fact that p is locally finite we
conclude that G € L*(R, u1). Moreover, from (2.28) we plainly have

0> / Fe)du(z) > / Gle) du(e).
R R
Hence, G € E(u,0), as desired. O

2.3.2 Proof of Theorem 2.2

We are now in position to present our first proof of Theorem 2.2. Assume now that

we are considering a measure p and a Hermite-Biehler function E that verify the
conditions (C1), (C2), (C3) and (C4).

2.8.2.1 Reduction to an L*-extremal problem

As already observed in the proof of Theorem 2.1, if we start with F' € E(u,27(E)), we
can consider F(z) := ${F(2) + F(—z)} that verifies F € &(u,27(E)) (since p is even)
and r (F) < r(F). Hence, for the purposes of finding the sharp constant, we can restrict
our search to even functions. We have seen in Proposition 2.12 that we can further
restrict our search to functions G € &(u, 27(E)) of the form G(z) = (22 — r?)H(2),

with H even, real entire of exponential type at most 27(FE), and non-negative on R.
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Since #2H (x) € LY(R, 1) (recall that u is locally finite), condition (C4) yields

0= /RG(QC) du(z) = (/R x*H (x) dﬂ(il?)) —r? (/R H(x) du(x))
= (/R 2*H(x) | E(x)| dx> —r? </}R H(z) |E(z)| 2 daz) (2.30)

_ / Glz) |E(x)| 2 da.
R

Since H € L'(R,|E(z)|~2dx) (from condition (C4)), we may use Lemma 2.10
to decompose H = UU*, with U € H(FE). Hence, as in (2.30), the fact that
Jg G(x) dpu(z) < 0 is equivalent to the fact that

o o Jo?? U@ |B@)|2dz _ [2Ullym)

T RIU@PIE@2de U,

As our task is to minimize r, we have reduced (EP1.1) to the following extremal

problem related to multiplication by z in a general de Branges space.

EXTREMAL PROBLEM 2.2 (EP2.2). Let F be a Hermite-Biehler function. Determine

U
Ma(E) = ng IO,
02UeH(E) ||U|ly(E)

It turns out that this problem has recently been addressed in the work of Carneiro,
Chirre, and Milinovich [31, Theorem 14|, for E verifying conditions (C2) and (C3)
(note that condition (C1) was already used above when we invoked Lemma 2.10). We

discuss its solution in the next subsection.

2.8.2.2  Solution to the problem (EP2.2)

We recall here the result in [31, Theorem 14] and briefly reproduce its proof for the
reader’s convenience. Extensions of this result, computing the analogous infimum
related to multiplication by (z — a)k, for some a € R, and k € N, was obtained
in [33, 102].

Proposition 2.13 (cf. [31]). Let E be a Hermite—Biehler function verifying conditions
(C2) and (C3). Let A= 1(E + E*) and let & be the smallest positive real zero of A.
Then

M;(E) = &.

The unique extremizer (up to multiplication by a non-zero complex constant) is

A(z)

U(z) = m

(2.31)
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REMARK. If A has no zeros then, from the discussion in Section 2.3.1.1, the space H(FE)
has dimension at most 1 and there are no functions U € H(FE) such that 2U € H(E).

Proof. Let X(E) :={U € H(E) : 2U € H(E)}, and recall that B = %(E — E*). The
proof considers two cases: when A ¢ H(E) (a typical situation), and when A € H(E)

(an exceptional situation).
We first consider the case A ¢ H(E). In this case, if 0 # U € X (F), from (2.23)
we have
Wl = ¥ WO L s> BEVOF 1 e, - e
HE) = S &= T o 2 H(E) :
A(£)=0 K(g, é) 61 A(£)=0 K(E? 5) 1

This shows that M,(E) > &. In order to have equality in (2.32) one must have
U(&) = 0 for each zero £ of A with £ # +&;. By the interpolation formula in (2.23)
(recall that K(&1,&1) = K(—£&1,—£&1) in our setup) we get

1
U(z) = m(U(fl)K(fl,Z) +U(=&) K(=&1,2)). (2.33)
From (2.33) and (2.20) one can write
_AR)BED) 7 ey &L U&) .
ZU(Z) - ﬂ_K(gl,gl) (U( 51) U(él)) + K(&,&)K(&’ ) (2 34)
+ (_gl) U(_fl)K(*é Z) ‘
K(é1,61) b

From (2.34), one now observes that zU € H(F) if and only if U(&1) = U(—£;). This
leads to the conclusion that M, (F) = &;, with extremizers as in (2.31).

We now consider the exceptional case A € H(E). By [41, Theorem 29| a function

G € H(E) is orthogonal to the subspace X' (E) if and only if it is of the form
G(z) = aA(z) + fB(z) for constants «a, 5 € C. If there is such a function G with

B # 0, then B € H(F), and hence E € H(E), contradicting (2.19). Therefore

X(E)*+ = span{A}. Recalling the discussion at the end of Section 2.3.1.1, that
Ty = Aand I'; /o U{A} is an orthogonal basis of H(E), if 0 # U € X(E) we have

2 UEF 1 5 6P U©L

Wlhan = 2 ke g 2, Keo

A©=0 """ L A@=0 ’

1
< 3] 12Uy (2.35)

which shows that M, (E) > &;. Equality in (2.35) occurs if and only if U(§) = 0 for
each zero £ of A with £ # £, and 2U L A. As we are assuming that U € X (FE), we
have that U L A, which implies that U has a representation as in (2.33). From (2.34)
one sees that zU L A if and only if U(&;) = U(—¢&1), which leads us to the conclusion
that M, (F) = &, with extremizers as in (2.31). O
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In light of the discussion in Section 2.3.2.1 and Proposition 2.13, we arrive at the

conclusion that
A(p, 27(F)) = M (E) = &,

as desired.

2.3.2.8 Classification of the extremizers

The discussion in Section 2.3.2.1 and Section 2.3.2.2 also leads us to the following
conclusion: if G € E(u,27(E)) is an even extremizer that has only one sign change on

the positive real axis at £;, then G must be of the form (2.7).

Observe that any even function F' € E(u, 27(F)) verifies

/F )dp(x /F )| E(x)| "2 d. (2.36)

This follows from condition (C4), by writing F' as a difference of two functions that
are non-negative on R and belong to L!(R, 11) (looking at the factorization (2.27), this
plainly follows by writing an even polynomial as a difference of two polynomials that
are non-negative on R). Now assume that F' € E(p, 27(F)) is an even extremizer that
has more than one sign change on the positive real axis (i.e. n > 1 in the factorization
(2.27)). One then notices that the inequality F(x) > G(z) in (2.28) is strict for a.e.
x € R. In light of (2.36), we are led to the fact that

/F ) dp(z /F )| E(x)| 2 dx
> /R Glz) |E(x)| 2 dz = /R Gl) du()

Recall that G has the form G(z) = (22 — £3)H(z), with H non-negative on R. In the
situation (2.37), the function G (z) = (22 — (£&1 —¢)?)H(z) would belong to &(u, 27(E))

for small ¢, contradicting the minimality of £&;. We conclude that the unique even

(2.37)

extremizer is indeed the one given by (2.7).

Finally, we need to show that all extremizers must be even. If F' € E(u,27(F)) is a
generic extremizer, we have seen that F(z) := ${F(z)+ F(—=2)} is an even extremizer,
and hence given by (2.7). So, we want to show that if

1 A(z)?
5{F(z) +F(=2)} = 55, (2.38)
SEERENT
then F(z) = 2( )62 Since F is an extremizer, F'(z) > 0 for |z| > & . Then, by (2.38),
for each zero £ of A we must have F(§) = 0 (with even multiplicity if |{] > &;). This
tells us that F' factors as

R(2), (2.39)
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with R real entire and non-negative on {z € R : |z| > & }. Then (2.38) and (2.39)
imply that

1

1B + R(=2)) =1,

and we find that R is bounded on R. Recall that

K(&,2) = —m and  K(—=§1,2) = ma

and by Lemma 2.9 we have 7(K (££1,-)) = v(K(££1,+)) = 7(E). Hence

A(z)? ( A(2) ) ( A(2) )
v = + o =27(F). 2.40
(ZQ—E% z—& z2+& () (2.40)
Since F is real entire, by Lemma 2.9, v(F) = 7(F) < 27(E). Since R € B as in
Lemma 2.8, from (2.39), (2.40), and the additive property of the mean type, we arrive

at
A(z)?

7

which leads us to the conclusion that 7(R) = v(R) = 0. Now, an application of the

27(E) Zv(F)=v ( > +v(R) =27(F) +v(R),

Phragmén—Lindelof principle [41, Theorem 1] tells us that R has to be identically 1,

as desired.

2.3.3 Alternative proof of Theorem 2.2

This second proof makes use of certain quadrature formulas in our context of de
Branges spaces. It is slightly more direct than our first proof (although we are going
to invoke some elements from the proof of Proposition 2.13). On the other hand, the
polynomial reduction used in the first proof has the advantage that it can also be used
for general measures . Here we again consider a measure p and a Hermite—Biehler
function F that verify the conditions (C1), (C2), (C3) and (C4). We also assume that

A has at least one zero.

2.3.8.1 Quadrature formulas

First observe that there exists a real entire function M of exponential type at most
27(E) that is strictly positive on R and verifies M € L'(R,|E(x)|~2dz) (which, by
(C4), is equivalent to M € L'(R, u)). Take, for instance,

2 _ B&)?AR)? | A(0)B(=)*

M(z) = K (&,2)* + K(0, 2) 2 (z — &)? w222

Now, for each F' € &(u,27(F)), there is a positive constant ¢ = cp such that F +
cM is non-negative on R. Then F 4+ cM € L'(R,u) and, by (C4), F + cM €
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L'(R, |E(x)|~2dx). In particular, F € L*(R, |E(x)|~2dx). Using (C4) again, we have
| F@dut@) = [ (F@)+eM@) dute) - [ eM(z) dp(a)
R R
_/ )+ eM(x ))\E(x)r2dx—/RCM(xHE(x)r?dx (2.41)
:/F(x) |E(2)|2 d.
R

Using Lemma 2.10, we can write F' 4+ cM = UU* and ¢M = VV* with U,V € H(E),

thus arriving at the representation

F=UU*-VV* (2.42)

For a € R, let Ty, be as in (2.22). If T, ¢ H(E), from (2.42) and (2.23) we get

LF@IB@[2de = [ U@ 1B@)2de = [ V@)PE@] 2 d

1%¢3] VP
= Z . Z
T (§)= K(&.9) T (€)=0 K(¢,€) (2.43)
L v PO
Ta%_o K(€.€)

Hence, from (2.41) and (2.43), we arrive at the quadrature formula

(2.44)

2.3.8.2 Finding the sharp constant

Assume that there exists F' € £(u,27(FE)) such that r(F) < & . Then there is an
interval (a,b) C (r(F'), &) in which F is strictly positive. As discussed in Section 2.3.1.1,
choose « such that T, ¢ H(E) and T, has a zero ¢ € (a,b). Note that such a T, will
have no other zero in the interval (—£;,&1) by the interlacing property of the zeros.
This plainly contradicts (2.44), since the left-hand side is non-positive by hypothesis,
while the right-hand side is strictly positive. Hence, A(u,27(FE)) > & .

In order to see that the function F' given by (2.7) verifies [p F'(x)du(x) = 0, we can
argue as in the proof of Proposition 2.13. In the generic case when A =T, ¢ H(E)
we can, alternatively, use (2.44) directly. This shows that A(u,27(E)) = &;.

2.8.8.8 Classification of the extremizers

Let F € E(u,27(F)) be an extremizer for our problem (EP1.1). Arguing as in
Section 2.3.3.2, we conclude that F' cannot take strictly positive values in the interval
(—&1,&1). In particular, since F' is continuous, we must have F(+£;) = 0. This means
that F' can be factored as F(z) = (22 — £€2)H(z), with H real entire, of exponential
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type at most 27(E), and non-negative on R. From condition (C4), we may use
Lemma 2.10 to decompose H = UU*, with U € H(F). Then, arguing as in the proof

of Proposition 2.13 we arrive at the conclusion that F' must be given by (2.7).

2.4 Absence of sign uncertainty: proof of Theorem 2.3

2.4.1 Density of polynomials

The following result is classical in approximation theory; see, e.g., [10, Theorem 6] or
[53, Chapter II, Theorems 4.2 and 5.2]. We include a brief proof for the convenience

of the reader.

Lemma 2.14. Let p be a locally finite, even and non-negative Borel measure on R
such that

/ el du(z) < oo (2.45)
R

for some € > 0. Then the space of polynomials is dense in L*(R, (1 + z?) du(z)).

Proof. Let f € L*(R, (1 + 2?)du(z)) be such that

/ flx)2®(1 +2?) dp(x) = 0 (2.46)

for each £k = 0,1,2,.... From (2.45) and an application of the Cauchy—Schwarz

inequality we have

[+ ane) < ( [0+ ) ([ IR0+ duw)” <.

Hence f(x)(1 + 2?) € L'(R, u). For € > 0 as in (2.45), let Q. be the region in the
complex plane given by Q. = {z € C: |Im(2)| < &=}, and define

F(z) = /R e~ £ (2)(1 4 22) dp(z), for = € Q..

Note that for each z € (). we have

/‘ —2mizx |f (1+SU) (I‘) </Rei‘x|’f(gj)’(1+x2) d,u,(l’)
/62\$|‘f VI + 22 du(z) (2.47)

(o) ([yora o)’ <o

Hence, F' defines an analytic function in 2. by Morera’s theorem.
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Using (2.47) (for the absolute convergence), Fubini’s theorem, and (2.46), we have,
for each z € Q. with |z| < &,

X (—2mizx)k
R = (Z ”,ﬂ) F@)(1+ %) dp(a)

k=0
(—2miz)*

- /R f(@)2*(1 4 22) du(x) = 0.

Since F' is analytic on ()., we conclude that F = 0 in this region. Since F' is the Fourier
transform of the finite Borel measure f(x)(1+22)du(z), we conclude that this measure
must be identically zero. This in turn implies that f =0 in L?(R, (1 + 2?) du(z)), as
desired. O

REMARK. The rest of the argument relies on the previous lemma. As we mentioned
in Section 2.1.3 the density of polynomials is characterized using the moment
problem [103].

2.4.2 Proof of Theorem 2.3

Let 11 be the measure given by dui(z) = (1 + 2?)du(z). Fix 0 < r < 2 and let
n =n(r) > 0 to be chosen later. Using Lemma 2.14, let P be a polynomial such that

HP— 1[—7’77’]HL2(R7”1) < 77 (248)
Note that
[ =) 1P duta)
R
2 9 r/2 ) ) )
<[ @rnperao+ [ @) PP
| (2.49)

2 r\? o\ [7? 2
<P =1l * ((5) ) [, IP@RduG

72 r/2
<P - (34) 2 [ A+ )P@P duto)

—r/2
From the triangle inequality and (2.48) we get
Pl z2(—z,21, 00 = Illz2(=3,21, u0) | SIP = g2z 21,0
<1

[—rr] HLQ(R,;H) <N,

and hence

IPlz2(-z.21, w0y 2 1lz2-z 21, 0) — 1 = /11 ([=5, 5]) = - (2.50)
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From (2.49) and (2.50) we obtain

72 2
L =) P@P dutw) <o = 7 (V58D —n) - (25D

Choosing 7 sufficiently small, we can make the right-hand side of (2.51) be negative.
Then the function F(z) = (22 —r?)P(z) P*(z) belongs to the class £(u, §) and r(F) = 7.

Since r was arbitrary, we conclude that A(u,d) = 0.

2.5 Applications

2.5.1 Preliminaries

The following alternative characterization of de Branges spaces is given by [41, Theorem
23].

Lemma 2.15 (cf. [41]). Let H be a Hilbert space of entire functions that contains a

non-zero element and verifies the following hypotheses:

(i) If F € H and has a non-real zero w, the function z — F(z)(z —w)/(z —w) also

belongs to H and has the same norm of F.

(ii) For every non-real number w, the linear functional defined on H by F — F(w)

18 continuous.
(iii) If F' € H, the function F* also belongs to H and has the same norm of F.
Then H is equal isometrically to some de Branges space H(E).

We have seen in Section 2.3.1.1 how to construct the K from E. An observation
that is important for applications is the fact that we can revert this process and
construct E from K (not necessarily in a unique way). This works as follows: if K is
the reproducing kernel of a Hilbert space H verifying the conditions of Lemma 2.15,

define the function

L(w, z) == 2mi(w — 2) K (w, 2) , (2.52)
and the entire function Li;
Bz) = 22) (2.53)
L(i,i)2

One can show that F is a Hermite—Biehler function such that
L(w, 2) = B(=)E"(w) - E*(=)B(w),

and that H is equal isometrically to the de Branges space H(E). See [28, Appendix
A] for details.
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2.5.2 Proof of Corollary 2.4

For A > 0 and W one of the density functions given by (2.9), one can consider the
Hilbert space H of entire functions F' of exponential type at most A such that

1FIn = ([ 1F@Ewa ) <o

The usual Paley—Wiener space PW (A) is the (reproducing kernel) Hilbert space of

entire functions F' of exponential type at most A such that

1/2
1Fllwis) = IFle = ([ 1F@Pds) <.

One sees that H and PW(A) are equal as sets (since the density function W is
asymptotically 1). Moreover, due to classical uncertainty principles for the Fourier

transform, one can show that
1E | = [|F ]l 2 (w)-

See [31, Section 3] for details. We then conclude that H is also a reproducing kernel
Hilbert space, and fits into the hypotheses of Lemma 2.15.

It is shown in [31, §4.1] that the reproducing kernel K of H verifies the following
properties, for all w,z € C: (i) K(w,w) > 0; (ii) K(—w,—2) = K(w,z); (iii)
K(z,w) = K(w,z2); (iv) K(w,%) = K(w,z). It then follows that E defined by (2.52)
- (2.53) verifies conditions (C2) and (C3) (if E(w) = 0 for w € R, one would have
K(w,w) = 0). Since K (i, z) has exponential type, so does E. Also, since K (i,z)

belongs to L?(R), we may use Jensen’s inequality to obtain

1 [ log* |E(2)| 1 [ log (1+|E(z)))”
—/Ridx< /R

X A d
p 1+ 22 o 1+ 22 .
) (2.54)
<Lliog (1oL [IE@E ) <
<=1lo — [ —2 - dz 0.
2 & mJr 1+ 22

Hence, E verifies the conditions of Lemma 2.8, which implies it has bounded type
in C* (condition (C1)). From Lemma 2.9 we have 7(E) = 7(K(0,-)), which is at
most A. In fact, we must have 7(F) = A, since by Lemma 2.9 the space H = H(E)
admits only functions F' with 7(F) < 7(E), and we know from the start that there
exist functions in PW (A) with exponential type equal to A. Finally, condition (C4)
follows from the classical Krein’s factorization in PW(A) or Lemma 2.10, depending
if we start with the left-hand side or the right-hand side of (2.5) being finite, and the
fact that H is isometric to H(E).

The conclusion is that this situation falls in the framework of Theorem 2.2, as

claimed.
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2.5.3 Proof of Corollary 2.5

Let v > —1. A de Branges space H(FE) is said to be homogeneous of order v if, for all
0<a<1andall f € H(E), the function z — a""!f(az) belongs to H(E) and has
the same norm as f. Such spaces were characterized by L. de Branges in [40] (see also
[41, Section 50]).

Let A, be the even real entire function defined in (2.12). We consider an odd real

entire function B, given by

L\ > (_1)71(%2)2"""1
By(z) =T +1) (32) * Jn(z) = nz:% nl(v+1)(v+2)...(v+n+1)

Then the function

turns out to be a Hermite-Biehler function of bounded type in C*, with no real zeros,
and H(E),) is homogeneous of order v. Moreover we have 7(4,) = 7(B,) = 7(E,) = 1.
Note also that A,, B, ¢ H(E,) (for this one can look at the behaviour of the Bessel
function J, at infinity). We refer the reader to [41, Section 50|, [69, Section 5] or [21,
Sections 3 and 4] for details. Some properties of the spaces H(E,) that are relevant
for our purposes are collected in the next lemma, which is contained in [69, Egs. (5.1),
(5.2) and Lemma 16].

Lemma 2.16. Let v > —1. The following properties hold:

(i) There exist positive constants a,,b, such that
CLV‘.%"QV—H < ‘El,(.%')‘_z < by|l”2y+1

for all x € R with |x| > 1.

(ii) For F € H(E,) we have the identity
/ ‘F(:B)]? ’E,,(:B)]ﬂ dz = c,,/ ]F(:):)|2 |x’2u+1 dz |
R R

with ¢, =727 1T(v+1)72

(iii) An entire function F belongs to H(E,) if and only if F' has exponential type at

most 1 and

/ |F(z)? |z]* ! dz < oc.
R

This leads us to the conclusion that E, verifies conditions (C1), (C2), (C3) and,
with the aid of Lemma 2.16 and Lemma 2.10, one also verifies (C4). We then fall in
the framework of Theorem 2.2, and the corollary follows (note that one can go from

exponential type 1 to an arbitrary exponential type § > 0 with a dilation argument).
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2.5.4 Proof of Corollary 2.6

We proceed with the proof for § = 1. For a generic exponential type § > 0, one simply

needs to consider the function z — E,(dz) in the proof below.

Let H be the space of entire functions F' of exponential type at most 1 such that

1Pl = ([ 1R an) " <oc

From Lemma 2.16 and the hypotheses of Corollary 2.6, one sees that H and H(E,)
are equal as sets. The next piece of information required for this proof is the following

result.

Proposition 2.17. Under the hypotheses of Corollary 2.6 we have
1E e = [1Fll%,)- (2.55)

Proof. Let K, (w, z) be the reproducing kernel of the space H(E,). If F € H = H(E,)
one has the following pointwise bound, as a consequence of the reproducing kernel

property and the Cauchy—Schwarz inequality,

P ()2 =|(F, Ko(@, )|

; ) , (2.56)
< By 1Ko M3,y = 1F e,y Kol ).

Then, from (2.56), the hypotheses of Corollary 2.6, and Lemma 2.16,

[ 1F@P duta) = /xKR P () d(x) + /M P () d(x)

< |IF 3z, /I:csRKV(x’x) du(gc)+/x|>R‘F(x)|2|x‘2VH dz

< | FIlys,)-

This accounts for one of the inequalities needed to prove (2.55).

For the other inequality we argue as follows. If v > —1/2, we have that F' € H =
H(E,) implies F € L?(R) and, from the Paley-~Wiener theorem, supp(ﬁ) - [—%, %]
Then, from the classical Amrein—Berthier—Nazarov uncertainty principle for the Fourier

transform [4, 97] (see, alternatively, [33, Lemma 9]),

[ el [ FEP. 257
lzI<R |z|>R
From (2.57) we get
/ ’F(x)|2 |$’21/+1 dz g R2y+1/ \F(a;)|2 dz + |F(l’)’2 ‘33|2V+1 dz
R jo|<R o[> R
<m [ R@Pdes [ F@PR
|lz|>R |z|>R
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<</ P ()|? |2+ da
|z|>R
< [ IF@ duo),

R

which is the desired inequality due to Lemma 2.16 (ii).

Now we consider the case —1 < v < —1/2. For 0 < ¢ < 1, using (2.56) we get

[ IF@P e e < 1 Fly, [ Kolwo) e de
|z|<e o] <e

(2.58)
< (maxm(x,x) [, e dx) 112,

lz|<1

Hence, from Lemma 2.16 (ii) and (2.58), we can choose ¢ > 0 sufficiently small,

independently of F', such that

/| @ e ar < [ IF@P e da. (2.59)
x|<e

x|=€
Now consider the entire function F,, with a = —v — 1, that has exponential type at
most 1. Note from Lemma 2.16 (i) that

| Ba(@)[? < |2/

for |z| > € (we extended the range from |z| > 1 to |z| > ¢ simply by noting that E,
has no real zeros). We then note that F € H = H(E,) implies that F E,, € L*(R)
and has exponential type at most 2. An application of the Amrein—-Berthier—-Nazarov

uncertainty principle [4, 97] yields

/ P @) 22 da <</ |F(2) ()2 dz
e<|z|<R e<|z|<R

<« /x|>R |F(2)En(2)]? da (2.60)

<</ P ()2 |2 da

|z|>R

Then, (2.59) and (2.60) plainly lead to
[IF@P e e < [ F@P P de < [ [P@)P aut),
R |z|>R R

as desired. This concludes the proof. O

From Proposition 2.17 we conclude that H is a reproducing kernel Hilbert space
and the conditions to invoke Lemma 2.15 are in place. Letting K be the reproducing
kernel of the Hilbert space H, one can show (as done in [31, §4.1]), since the measure

1 is even, that K verifies the following properties, for all w, z € C:

(i) K(w,w) > 0;
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(ii) K(—w,—2) = K(w, 2);

(iii) K(z,w) = K(w, 2);
(iv) K(w,z) = K(w, 2).

From this it follows that E defined by (2.52) - (2.53) verifies conditions (C2) and
(C3). Since log™ |ab| < log™ |a| + log™ |b|, we have log™ |E(z)| < log™ |E(:n)|:1:|”+%| +

log™ Hx]_”_%] and an application of Jensen’s inequality as in (2.54) yields

dx < oo.

log™ | E(x)]

Lo

From Lemma 2.8 we see that E has bounded type in CT (condition (C1)), and

moreover, since H = H(E,) as sets, with the aid of Lemma 2.9 we conclude that

7(E) = 7(K(0,-)) < 1. In fact, we must have 7(E) = 1, since by Lemma 2.9 the

space H = H(E,) = H(F) admits only functions F' with 7(F) < 7(F), and we know

from the start that there exist functions F' € H(FE,) with exponential type equal to 1.

Finally, condition (C4) follows from Lemma 2.10 applied to E, or F, depending if we

start with the left-hand side or the right-hand side of (2.5) being finite, and the fact
that H is isometric to H(E).
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Chapter 3

Optimal sign uncertainty for

trigonometric polynomials

3.1 Introduction

The sign uncertainty principle, its sharp constants, and the critical role of the measure
were discussed in Section 1.1 and Chapter 2. In particular, Chapter 2 showed that the
measure against which the non-positive integral condition is imposed can completely
erase the sign uncertainty phenomenon; yet for a large class of measures the problem
(EP2.1) connects to the theory of de Branges spaces and yields sharp constants with
explicit extremizers. The present chapter, based on [A2], carries this philosophy to the
compact setting of the unit circle T. Here bandlimited functions become trigonometric
polynomials of bounded degree, and the measure is a symmetric finite Borel measure
on T. We obtain a complete characterization of when sign uncertainty holds and

determine the exact constants in the affirmative cases.

3.1.1 The extremal problem and main result

Let u be a finite Borel measure on T satisfying the symmetry condition
u(A) = pu(—A), forall ACT. (3.1)

The main object of this chapter is the quantity p(u, N) introduced in (EP1.2): for
each N > 1, one seeks

inf  r(f)

,N) =
Pl N) 0£f€T (1,N)

where r(f) is the radius of last sign change (defined with the metric of T; see
Section 1.1.2) and

f: T — R is eventually non-negative

N
7' ’N . f;p _ ATL eQTrinz
)= 0 Fa) = 3 f) and [ f(z)du(z) <0
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Note that the metrics on S' and on T differ by a factor of 27r. For the problem (EP1.2),
r(f) is measured with respect to the metric of T. The following elementary reductions

allow us to restrict to a smaller subclass without loss of generality.
REMARK.

(i) p(cp, N) = p(p,N) for any ¢ > 0 and N > 1, so it suffices to work with

probability measures.

(ii) The even part f.(z) == W of any f € T(u, N) satisfies fe € T(u, N) and
r(fe) <1(f)-

(iii) If f € T(u,N), then fo(x) = f(x) — [7 f(t)du(t) belongs to T (u, N) and
satisfies r(fo) < r(f).

Items (ii) and (iii) together show that the infimum in (EP1.2) can be taken over the

subfamily of even trigonometric polynomials with zero p-integral.

For the Lebesgue measure dx the sign uncertainty phenomenon is already apparent.
We now give an elementary computation that shows p(dz, N) > 0. Let f € T(dx, N)
be non-trivial, and let fi(x) := max{%f(x),0} denote the positive and negative parts
of f. Since f has non-positive integral, || f||z1 < 2 [; f—(z)dz. As f is eventually

non-negative, the support of f_ is contained in (—r(f),r(f)), so

r(f)

Al <2 " f-(@)de < 4r(f)|[f] L~

o~

SARN + 1)x(f) max] f(n)l < 42N + Dr(H)lf]lz2-
Dividing by || f||z1 > 0 gives r(f) > 1/(4(2N+1)), whence p(dz, N) > 0. This estimate
is not sharp; the exact value p(dz, N) = 1/(2N + 2) (announced in Section 1.1.2) is
a consequence of a result of Babenko [7] and will be recovered as a special case of
Theorem 3.1 below. Related problems for this particular case of the Lebesgue measure
have been studied in [73, 124].

To state our main results, we recall several important concepts from the classical
theory of orthogonal polynomials on the unit circle (OPUC). The theory of OPUC
together with the theory of reproducing kernel Hilbert spaces of polynomials (see
Section 3.3.1) play here the role that the theory of de Branges spaces [41] played in
the proof of Theorem 2.2. We follow the classic reference [108] for OPUC; a more

detailed discussion is given in Section 3.3.2.

3.1.1.1 Setup

We denote by D the unit disk {z € C : |z] < 1} and by 0D the unit circle {z € C :
|z| = 1}. Throughout this chapter, we use the parametrization {€2™ : § € T} of the
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unit circle 0D. Let pu be a probability measure on dD (equivalently on T) and set

(V) = [ £ duto),

f
oD

for any measurable function f : 9D — C. We say a probability measure y on 9D is
trivial if its support is finite, i.e. #supp(u) < oo.

3.1.1.2  Orthogonal polynomials on the unit circle

For a probability measure p on D consider the Hilbert space L?(9D, i) equipped

with the inner product

()= [ FEaE)du(z).

Since any bounded function on 9D belongs to L?(0D, i), the polynomials 1, z, 22, . ..
lie in this Hilbert space. As long as the measure y is non-trivial, the Gram—Schmidt
process yields the unique monic orthogonal polynomials ®,(z) = ®,(z;du), for all
n > 0, in L2(0D, ). By definition ®g(z) = 1, and ®,(z) = 2™ + lower order terms
satisfies
/ D,(2) 2 du(z) =0, 0<j<n.
oD

We also consider the sequence of orthonormal polynomials oy, (2) == ®p(2)/||Pnll2.

Note that for a trivial measure u, with #supp(u) = M, one can construct
the polynomials &g, ®1,..., Pys uniquely by the same procedure, and the process
terminates exactly at ®js, since it vanishes at every point in the support of p. Thus,

the only well-defined orthonormal polynomials are g, ©1,...,0rm—1-

3.1.1.8 Auziliary polynomials

Let P(z) be a polynomial of degree n > 0, given by
P(z) = apnz" + an-12""1 4 ...+ a1z + ao.
For an integer m > n define the reversed polynomial P*™(z) by

P*™(2) = 2"P(1/Z) = agz" + a2z + .+ a2 g™

For simplicity we denote P* = P*des(P),

Whenever p is a probability measure and the unique orthonormal polynomials
©n(z;dp) exist, one has
lon(2)] < [@n(2)] (3.2)

for all z € D (see [108, §1.7]). Based on these facts, we define the following auxiliary
polynomials. Whenever ¢, (z;du) is well-defined as in the procedure described above,

we set d . 4
An(zr) = DU H el
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In the particular case of a trivial measure p with #supp(u) = n, as p,(z;du) is not
well-defined, we use the following definition instead
zon—1(2;dp) + 51 (2;dp)

Ap(z;dp) = 5 :

Later, in Section 3.3.1, we provide a complete justification for these polynomials and
for their role in (EP1.2). Note that (3.2) implies that A, (z) has no zeros in the unit
disk, while the symmetry A, = A} implies that all zeros of A, lie on JD.

3.1.1.4 Statement of the main theorem

Having introduced all the components, we restate our main result on (EP1.2)
(announced as Theorem 1.2 in the introduction) and prove it in Section 3.3. We split

the statement into two cases according to the support of the measure.

Theorem 3.1. Let pu be a finite Borel measure on T which satisfies (3.1). The
following holds.

(i) If 1 < N < #supp(p), then
p(p, N) = b1,

where 0 < 01 < 1/2 is the smallest positive zero of Any1(e*™*;du), i.e.,
01 = min{f >0 : An41(e¥™;dp) =0}
Moreover, the extremizer is unique (up to a constant factor) and is given by

[An1(e*™; dp)
cos(2mhy) — cos(2mx)

fz) = (3-3)

(if) If #supp(p) < N < oo, then p(u, N) = 0.

3.1.2 Analogue in higher dimensions

Let d > 2 and consider the d-dimensional sphere S* ¢ R*t! and let v € S be a
distinguished point. Without loss of generality we assume v = (0,0,...,0,1). We
denote by SO(d + 1) the special orthogonal group, consisting of all (d + 1) x (d + 1)
real orthogonal matrices with determinant 1, and by SO,(d + 1) € SO(d + 1) the
stabilizer subgroup of v, namely the closed subgroup of all rotations in SO(d + 1) that

fix v.

3.1.2.1 Polar measures

We say a finite Borel measure p is a polar measure (with a pole at v) on S% if it satisfies

the symmetry property

w(A) = p(R(A)), forall AC S?and for all R € SO,(d + 1), (3.4)
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where R(A) := {Rx |z € A}. Define the normalized colatitude ¥ : S* — [0,1/2] b

1
Hx) = - arccos(x - v),

i.e., the geodesic distance from v rescaled to the interval [0,1/2]. For a polar measure

i, its polar part is the even Borel measure p, on T given by

La® ) = [ (s0(@) + o(~0(@) dn(a)
for every bounded Borel function ¢ : T — R. Equivalently, for any Borel set A C T,
ip(A) = (071 (A) + p( N (—4)),  —A={-6]0 € A}.

The set of all polar measures admits a simple characterization in terms of their polar
parts; see Proposition 3.7. For example, the polar part of the normalized surface

measure gg is given by
dpta—1(0) = d(04),(0) = Cq|sin (276)|"~'d6),

where Cy > 0 is a dimensional constant. Note that the polar part of a polar measure

1 is always an even measure on T.

3.1.2.2 Extremal problem in higher dimensions

Denote by .74, the space of spherical harmonics of degree k on S?. Each /4, is a
finite-dimensional subspace of L?(S? 04), and the span of all spherical harmonics is
dense in L2(S? 04); see [111, Chapter 1V].

Let i be a polar measure with a pole at v on S%, and let N > 1 be an integer.

Consider the family 7(d, 1, N) of functions f : S — R satisfying:
(i) f(x) = 2o Yi(x), where Y, € 74;

(i) f is eventually non-negative on S%;

(iii) / f(x)du(x

We seek the function in this class whose negative part is concentrated in the smallest
possible spherical cap, that is, in a ball with respect to the geodesic metric of S%. We

formulate this as follows.

EXTREMAL PROBLEM 3.1 (EP3.1). For each N > 1, determine

d, u, inf
pd.pN) = nf ()

where 1(f) is the radius of last sign change on S¢, taken with respect to its geodesic

metric (see Section 1.1.2).
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The case d = 1 may also be considered; it coincides with (EP1.2) up to a factor of 2,

owing to the difference between the metrics of T and S'.

The next result shows that, for polar measures, the nature of (EP3.1) does not
depend on the dimension d in the following sense: it reduces to the one-dimensional
problem (EP1.2) solved by Theorem 3.1.

Theorem 3.2. For every polar measure i on S* and every integer N > 1,

p(d7 M? N) = 27Tp(:u'p7N)7

where p, is the polar part of . Moreover, the function f given by

fla)=f (21 arccos(x - v))

™

is an extremizer for (EP3.1), where f: T — R is the function defined in (3.3).
Theorem 3.2 is proved later in this chapter by reducing the problem to a set of

zonal spherical harmonics and exploiting the invariance (3.4) of u under SO, (d + 1).

3.1.3 Analogue for polynomials

We now turn to the polynomial analogue of the sign uncertainty phenomenon considered

in (EP1.2).

3.1.8.1 Setup

Let p be a finite Borel measure on [0, 1], and fix N > 1. Define the family of real
polynomials of degree at most IV by

p: [0,1] — R is eventually non-negative,

1
/O p(x) dpa(z) < 0

N
P(u,N) = p(x) = ana”
n=0

Here the distinguished point is z* = 0; thus P(u, N) consists of polynomials with
non-positive p-integral that are non-negative on some left neighborhood of x = 1. We

again study the smallest possible radius of last sign change.
EXTREMAL PROBLEM 3.2 (EP3.2). For a finite Borel measure p on [0, 1] and an

integer N > 1, determine

Q(u, N) = inf
(1, N) . ipelg(w)r(p)

where r(p) is given by (1.1).

This problem can again be addressed by the classical theory of orthogonal

polynomials, now on the real line.
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3.1.3.2  Orthogonal polynomials on the real line (OPRL)

Given a finite Borel measure y on [0,1], consider L?*(R, u) with the inner product
(f,9) = Jp f(@)g(x)du(x). As 1,z,2% --- € L*(R, u), the Gram-Schmidt process

yields a unique sequence of monic orthogonal polynomials Vo = 1, W1, ¥g, ..., U, (z) =

U, (z;dp). As in Section 3.1.1.2, the process terminates at Uy, (z; du) precisely when
#supp(p) = m, in which case ¥, vanishes on supp(u). For a more detailed treatment
of OPRL we refer to [72, 114].

For a finite positive Borel measure p on [0,1] we define a quantity d(u) €
{1,2,...} U{+oc} as follows. If #supp(u) = 400, we set d(u) := +00. Otherwise u

is supported on finitely many points and can be written as
m
u:ijdtj, 0<thi <to< - <ty <1, wj>0,
j=1

where &;; denotes the Dirac measure with a mass at the point ¢;. With 1 the indicator

function, set
Yo = ]-supp(u) (0) and M= 1SUPP(M)(1)’

so that o (respectively 71) equals 1 exactly when the left (respectively right) endpoint
of [0, 1] belongs to supp(u), and define

d(p) = 2m — v — M.

The exact value of Q(u, N) in (EP3.2) is given by the following theorem.

Theorem 3.3. Let pu be a finite positive Borel measure on [0,1] and let uy be the
measure dpy (x) == (1 — z)dp(z). Then Q(u, N) > 0 for every integer 1 < N < d(u),
and Q(u, N) = 0 for every integer N > d(u). More precisely, for every integer N with
1 < N <d(p) the following holds.

(i) If N =2n—1 withn > 1, then Q(p,2n — 1) = xy,1, where x,1 is the smallest
zero of Uy (x;dp), and every extremizer is of the form
(W (3 dps))”
p(r) =C——"="—, C > 0.

T — Tp1

(ii) If N = 2n with n > 1, then Q(u,2n) = &,1, where &,1 is the smallest zero of

U, (z;dpr), and every extremizer is of the form

€T — {n,l

p(x) =C(1—x) , C>0.
It was first observed by Szegd [113] that OPUC and OPRL are not entirely

independent theories: for measures related in a specific way, one can pass from one
setting to the other. In particular, a relation between (EP1.2) and (EP3.2) can
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be established; see Proposition 3.15 below. We nevertheless present the proofs of
Theorem 3.1 and Theorem 3.3 independently, as each argument is self-contained. More
importantly, Theorem 3.3 expresses the solution of (EP3.2) directly in terms of p and
w1, without first passing through the circle via Proposition 3.15.

3.1.4 Applications

3.1.4.1 The Lebesgue measure on T

Let dz be the usual Lebesgue measure on T with the normalization [;dz = 1. In this
case, it is easy to see that the orthogonal polynomials on the unit circle are given
by ®,(z;dz) = 2", n > 0. Moreover, ¢, = ®, for all n > 0. Hence, the value of
p(dz, N) is determined by the zeros of the polynomial Ay 1(z) = (2Nt +1)/2, and
by Theorem 3.1 we have

1 T 1
da,N) = — - - .
P N) = o N1 T A+ 1)

The unique extremizer (up to a constant factor) takes the form

|e2mi(N+1)z | 1)2 B C cos?(m(N + 1)z)
4(cos(m/(N +1)) — cos(2mx))  cos(m/(N + 1)) — cos(2rz)’

flz)=C

where C' > 0. In Figure 3.1 we show plots of some of these functions.

[

FIGURE 3.1: Extremizers for (EP1.2) when u = dz is the Lebesgue
measure, for several values of V.

8.1.4.2 Uniform measures on higher-dimensional spheres

Let o4 be the normalized surface measure on S?. By Proposition 3.7, its polar part is

the measure pg_1 given by

dpg_1(0) = Cy| sin(276)|41 d6. (3.5)
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As a consequence of Theorems 3.1, 3.2 and 3.3 we conclude the following.

Corollary 3.4. Letd > 2, n > 1, and set « = (d—2)/2. Let o4 denote the normalized
surface measure on S®. Then

(i) p(d,0q,2n — 1) = 2mp(pg—1,2n — 1) = arccos (xy, ), where x,, is the largest

zero of the Jacobi polynomial Péa’a) (z);

(i) p(d,oq4,2n) = 2wp(pa—1,2n) = arccos (&,,n), where &, is the largest zero of the
Jacobi polynomial PT(LO"OCH)(x).

The qualitative statement that p(d,cq, N) > 0 for all N > 1 follows also from a
general sign uncertainty principle for spherical harmonics established by Gongalves,
Oliveira e Silva, and Ramos [63]; see Theorem 2.3 and §2.1 of that reference. The
present corollary sharpens their result by identifying the exact value of p(d, o4, N) in

terms of zeros of specific Jacobi polynomials.

3.1.4.8 Application to a problem of Yudin

The previous corollary can be applied to study the problem about the measure of the
negativity sets of harmonic polynomials posed by Yudin in [123]. The problem asks
the following:

If f(x) (x € R¥Y) ds a harmonic polynomial of degree at most k such that
f(0) =0, then

[, #@)dou(e) =0
sd

by the mean value theorem. Hence f assumes both positive and negative

values on S®. What is the smallest possible value of

ca{x e St f(x) > 0})?

Although the original work of Babenko [7] addressed this problem in dimension one
(d =1), it is a very delicate problem in higher dimensions. Recent progress on this

and other related problems can be found in [6, 125] and references therein.

Corollary 3.5. Let 0 < 74(d) be the answer to the question of Yudin. Then

TQn—l(d) <04 (C(xn,n)) and TQn(d) <0y (C(fn,n))a

where C(t) = {x € S : x-v >}, —1 <t < 1, is a spherical cap centered at v and

Znn, Enn are as in Corollary 3.4.

Corollary 3.5 is an immediate consequence of Corollary 3.4: by the remark on
page 50, the extremizer fv of Theorem 3.2 may be normalized so that [qa f dog =0,
ie. f (0) = 0, which makes f an admissible competitor for Yudin’s problem, with

positivity set contained in C(zy, ) (resp. C(&nn))-
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3.1.4.4 The dual problem for quadrature nodes

As before, let p be an even probability measure on T. A finite set £ = {{1,...,énv} C T
is a set of nodes for a quadrature formula for p if there exist weights A; € (0, 1],
1 < 7 < N, such that

N
/f ) dp(z =Z (3.6)

holds for every trigonometric polynomial f(x) = D in|<N-1 f(n)e%mx. We then call
(3.6) an N-point quadrature formula for u; for a detailed account of such formulas,
see [75] and the references therein. The following extremal problem for sets of nodes
is dual to (EP1.2).

EXTREMAL PROBLEM 3.3 (EP3.3). For a probability measure p on T that is even,

and an integer N > 1, determine
E(p, N) == sup min{|¢|: & € &},
#E=N

where the supremum is over all N-point sets of nodes ¢ for u, with the convention

E(p, N) = 0 if no such set exists.

Theorem 3.6. For ecvery even probability measure p on T and every N > 1, the
extremal problems (EP1.2) and (EP3.3) are related by

p(p, N) = E(p, N + 1).

3.2 Dimension shift: proof of Theorem 3.2

The following result establishes the complete characterization of polar measures on S
We were unable to find an exact reference for it, so for the convenience of the reader,

we provide here a short proof.

Proposition 3.7. If ju is a polar measure on S, then it can be decomposed as

W= ﬁp ® o4_1, in the following sense

[ F@) dule) = /0 v ( /S J(@sin(2n6). cos(270)) dad_l(ac’)> dii, (0),

where o4_1 is the normalized uniform surface measure on S, i.e., ad,l(Sdfl) =1,

and L, is the polar part of L.
Proof. We parametrize S using the polar angle and parallel latitudes:

st = {:n = (a sin(270), cos(2m0)) : ' € ST, 0< 0 < 1/2}.
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Consider the colatitude map ¥ : S — [0, 1/2] defined by

1
Hx) = o arccos(x - v).

The push-forward measure A := ¥4 p is a finite Borel measure on [0,1/2]. Applying
Rokhlin’s Disintegration Theorem [3, Theorem 5.3.1], we deduce that for each 6 €

[0,1/2] there exists a finite measure vy on S~ such that 6 + vy is a A\-measurable

map and vy(S4 1) = 1 for Aae. 0 € [0,1/2]. Moreover, we have

/ -
[ Fa) due) = /0 1 2( " (m’sin(27r9),cos(2779))dl/g(ﬂﬂ’)) ae) (3.7

for all f € L'(S? u). Since p is a polar measure, the left-hand side of (3.7) is preserved
under the action of R € SO,(d 4+ 1). On the other hand, this action also preserves the
polar angle 6 € [0,1/2], thus it must preserve the inner integral on the right-hand side

of (3.7) for M-a.e. § € [0,1/2]. Noting that v9(S?"!) = 1 and applying the uniqueness

of the uniformly distributed measures on metric spaces [92, Theorem 3.4], we deduce

that vy = o4-1 for Ma.e. 0 € [0,1/2]. It remains to identify A\ with ﬁp. By the
definition of the polar part recalled in Section 3.1.2.1, for any Borel set A C T,

pip(4) = (971 (A)) + p(071(~4)) = A(4) + A(-A).
For A C (0,1/2) the reflected set —A lies in (—1/2,0), which is disjoint from the
range [0,1/2] of 9, so 971 (—A) = 0 and hence u,(A) = p(9=1(4)) = /V\(A) For the
endpoints, —{0} = {0} and —{1/2} = {1/2} on T, so p,({0}) = 2u({v}) = 2X({0})
and p,({1/2}) =2u({—v}) = 2;\({1/2}) Recalling that ﬁp assigns half-weight to the

poles,

pip(4) = iy (AN (0,1/2)) + Ly (A0 {0,1/2}) = A(A),

~

S0\ = ﬁp on [0,1/2].

Moreover, we have the identity

1/2 o
s f(z) dp(x) = /0 < (2’ sin(270), cos(270)) dadl(w’)) dp,(0)

gd-1

_ % /T ( i Sin(27n9),cos(2ﬂ'9))dad_l(m/)) dpp(6). O
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3.2.1 Polar symmetrization

Let p be a polar measure on S and N > 1 be an integer. We say a function f : S¢ — R
is a polar function (with the pole v) if

f(Re) = f(x)

holds for all € S? and for all R € SO,(d + 1). We first show that an appropriate
symmetrization process, considered in [87], does not increase the radius of the last
sign change. Thus, for the problem in higher dimensions, it suffices to consider only

the polar functions.

Following the approach of [87], for any function f : S? — C we define its
symmetrization f: S — C by

f@y= [ f(Re)dn(R).
SO (d+1)

where 7 is the normalized Haar measure on SO, (d + 1), so that n(SO,(d + 1)) = 1.
We claim that this symmetrization process does not increase the radius of the last
sign change. To justify this, we recall the following facts about spherical harmonics
from [111, Chapter IV].

Lemma 3.8 (cf. [111, Chapter IV]). Let k > 0 and Y € 74, be a spherical harmonic
on S% with d > 2. The following holds:

(i) The symmetrization of Y is given by

Y(x)

_ (k)
Y () 20 @)

where Zf,k) € 4, 1s the zonal spherical harmonic of degree k with pole v.

(ii) There exists a polynomial Py of degree k and a constant Ck,a such that
ZM () = chd Pr(x-v), forallx e s

Proof. For part (i) see [111, Chapter IV, Theorem 2.12] and [111, Chapter IV,
Corollary 2.9]. For part (ii) see [111, Chapter IV, Theorem 2.14]. O

Lemma 3.9. If0 # f € T(d, u, N) is a non-trivial function, then f € T(d,u, N).

Moreover,

Proof. Since f(x) = SN, Yi(2), using part (i) of Lemma 3.8 we know f is a linear

combination of zonal spherical harmonics of degree at most V. From the definition of
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f it is clear that f(x) > 0 for all ¢ B,(y)(v), i.e., r(f) < r(f). Moreover, we have

[ @ du@) = | f(R2) d(w) dn(R)
d SOy (d+1) Jsd
= L I@ [ oy B an(@) = [ (@) dute) <o

Therefore, f € T(d, u, N). O

REMARK. Note that, for a function f € T(d,u, N) with r(f) < 7 and f = 0, we
must have f = 0. Indeed, f = 0 together with the fact that r(f) < 7 implies that
f(x) = 0 for all points in a small spherical cap centered at —v. Composing f with
the stereographic projection, we see that the composition is a rational function in R?

vanishing on an open ball, thus f = 0.

Hence, we can conclude that

d,u, N) = inf r
p(d, 1, N) ozl (f)
f is polar
In the rest of the section, by making explicit constructions, we prove the dimension
shift result.

3.2.2 Proof of Theorem 3.2

Recall pi;, denotes the polar part of the measure p.

3.2.2.1  Upper bound

Let g € T (up, N) be a trigonometric polynomial that is not identically zero. As noted
in the remark on page 50, the even part of the function has a smaller radius of last
sign change. Hence, we can assume g is even. Consider the function f : S* — R given

by
fl®)=g (21 arccos (x - v)) .

™

We claim that f € 7(d, u, N). First of all, note that g being an even trigonometric
polynomial, it only contains cosine terms, thus it can be written as g(f) = P(cos(276))
for some polynomial P of degree at most NV, and we have f(x) = P(x - v). Also note
that f is a polar function by definition. Hence, by Lemma 3.8, the spherical harmonics
expansion of f can only contain zonal spherical harmonics of degree at most N with
the pole v. It is clear that f(z) > 0 for all z € S? with = - v < cos(271(g)), i.e.,
r(f) < 2nr(g9)'. By Proposition 3.7 we know

1/2 9
/S (@) du(a) = /0 £ (' sin(2n9), cos(276)) dji, (6) = % /T 9(0) duy(6) < 0.

!Note that on each side we are using different metrics to define r(f) and r(g).
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Hence, f € T(d,pu, N) and by the choice of g we have f # 0. Thus

p(d,u, N) < 27 p(:u’pv N)

3.2.2.2 Lower bound

Without loss of generality, we can assume that there exists a non-trivial f € T (d, u, N)
such that r(f) < m, otherwise the upper bound mentioned above and the fact that
p(pp, N) < 1/2 complete the proof. Fix any such function f, with r(f) < 7. We have
observed in Lemma 3.9 that r(f) < r(f), hence we can work with f. By definition, f
is a polar function, and by Lemma 3.8 we know its development in spherical harmonics

has the following form:

N

Z%Z M(x) =" ak cpa Pr(x - v).

k=0

Hence, we see that f is the lift of the function g : T — R in the sense f(a:) =

g(arccos(x - v)/27), where

N

= Z ay ci.d P (cos(2m0)).
k=0

Clearly g is a trigonometric polynomial of degree at most N. Also note that by
Section 3.2.1, we know g # 0. Moreover, g(f) > 0 for all r(f)/2r < 6] < 1/2, and by

Proposition 3.7 we have

0> /sd f(x)dp(x) = /gd (arccos (x - v)/2m) du(x 2/ ) dpp (6

Thus we conclude g € T (up, N) and 27 1(g) < r(f) < r(f). Therefore, 2 p(pp, N) <

p(d, i, N). Combining these two inequalities, we conclude the assertion of Theorem 3.2.

3.3 Proof of Theorem 3.1

In this section, we present the proof of our result for trigonometric polynomials on the
unit circle. Before giving the proof, we need to recall the machinery of reproducing
kernel Hilbert spaces and orthogonal polynomials. In the first part of this section, we

will collect relevant facts from [86, 87].

3.3.1 Reproducing kernel Hilbert spaces of polynomials

For each n > 0, denote by P, (C) the set of polynomials of degree at most n with
complex coefficients. Recall that, for P € P,(C), we denote by P*™ the reversed

polynomial given by

P (z) = 2" P(1)7)
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and the shorthand notation P* = P*des(P),

3.8.1.1 Setup

Let P(z) be a polynomial of degree n + 1 such that
[P*(2)] < [P(2)] (3.8)

holds for all z € D.

REMARK. The condition (3.8) is equivalent to the fact that P(z) has no zeros in D,

and it has at least one zero in C \ D.

For our purposes, we may assume that P has no zeros on the unit circle. However,
this assumption can be dropped with a slight adjustment in several parts of the
arguments presented here. Consider the Hilbert space H,(P) that consists of
polynomials in P, (C) equipped with the inner product

(@ By, r) = [ QRGP dt,

where z = €2™. Tt is a well-known fact that the space H,(P) is a reproducing kernel

Hilbert space with this inner product and the function

K(w,z) = LAPW) = PP w) oy (3.9)

1—wz

is the reproducing kernel? of the space; see for instance [85]. Thus, it satisfies the
identity
<Q7 K(wa )>'Hn(P) = Q(w)a

for all w € C and Q € H,(P). Since K(w,w) = (K(w,-), K(w, ")), p), We know
K(w,w) = 0 implies K(w,z) = 0 for all z € C; by the expression of K(w,z) we
deduce P(w) = P*(w) = 0. However, using the estimate (3.8) we see that w € 9D,
and by our assumption P has no zeros on 9D, a contradiction. Thus, K (w,w) > 0 for
all w € C. All of these properties are closely paralleled by those of the de Branges

spaces discussed in the previous chapter.

Consider the functions A(z) and B(z) given by
Az) = %(P(z) +P2) and B(z) = %(P(z) _PH2)).

Observe that the estimate (3.8) implies deg(A) = deg(B) = n + 1 and all of their
zeros lie on the unit circle. Moreover, A*(z) = A(z) and B*(z) = B(z) and P(z) =
A(z) —iB(z). The reproducing kernel of the space H,,(P) can be represented in terms

2The values K (2, 2), for z € OD, are defined by passing to the limit w — 2.
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of A and B as follows:

K(w,z) = ?B(Z)A(ulj)__ui(z)B( , wz# L (3.10)

Since the inner product of any two elements K (&1, ) and K (&2,) becomes K (&1,&2),
the condition A(&;) = A(§2) = 0 gives K(&1,&2) =0, ie., K(&1,2) and K(&, z) are
orthogonal. Hence the set {K(§, z) : A(§) = 0} forms an orthogonal basis for H,,(P).

Considering ¢ P(z) instead of P(z), one obtains the same Hilbert space H,,(P).
As a general fact, for every 6 € R the family of polynomials {K (&, z) : Tp(§) = 0}

forms an orthogonal basis for H,(P), where
Ty(z) = P P(z) — e 9 P*(2).

Using this basis and orthogonality, one obtains the following identity

QE)I?
1R py= D ree
for all polynomials @ € H,(P). This is a polynomial analogue of Theorem 22 of de
Branges [41], which was proved in [86].

3.3.1.2  The phase function

Since the polynomial P(z) has no zeros on the unit circle 9D, and the inequality (3.8)
holds, we are allowed to define an analytic branch of log P(z) in a small neighborhood
of the closed unit disk D. Define the phase function by

©(t) = (n + 1)mt — arg P(e*™),

for all ¢ € R. Note that ¢(t) is a well-defined continuous function. Since the argument
term is 1-periodic, we deduce that ¢(t + 1) — ¢(t) = m(n + 1). The following result is
polynomial analogue of the identity (2.21).

Lemma 3.10. For allt € R we have

K (627rit , 627rit)

‘P(e27rit)|2 > 0.

() =

Proof. Recall that K(w,z) is given by (3.9) for all w # z. Passing to the limit
w — z € 0D we see that

Hence, using the identity P*(z) = 2" P(1/z) we deduce

K(e%it, 627rz't) — (TL + 1)|P(627rit)|2 —2Re [627ritpl(627rit)P(€2ﬂ-it)] )
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Using the identity arg P(z) = Imlog P(z) and the fact that log P(z) is analytic in a

neighborhood of the unit circle, we conclude the assertion. O

The following lemma collects several properties of the zeros of polynomials Tp.

Lemma 3.11. For each real number 0 define the polynomial Ty(z) = e P(z) —
e~ P*(2). The following holds:

(i) deg(Ty) =n+ 1 and all zeros of Ty lie on the unit circle;

(ii) For a point & = €*™ to be a zero of Ty(z) it is necessary and sufficient that t
satisfy the equation

e(t)=60 (mod 7). (3.11)
As a consequence, all zeros of Ty are simple.

(iii) If 01 — 02 # 0 (mod =), then the zeros of Ty, and Ty, interlace on the unit circle.

Proof. (i). First of all, note that the leading coefficient of Ty is given by e P*(0) —
e""P(0). Due to the estimate (3.8), this leading coefficient never vanishes, hence
deg(Ty) = n + 1. By the inequality (3.8) we deduce that Ty has no zeros in the unit
disk D. Similarly, the reversed inequality holds in C \ D and it implies that Ty has no

zeros in this set. Thus, part (i) is complete.

(ii). For a point ¢ = e2™ to satisfy Typ(€¢) = 0 it is necessary and sufficient that
arg{cP(¢)} — arg{c P ()} =0 (mod 2r).
Equivalently,
20 4 arg{P(€)} — arg{¢" T P(£)} =20 — 2p(t) =0 (mod 27).

Hence all the zeros of Ty are obtained by solving (3.11). In particular, by Lemma 3.10
we deduce that all the zeros of Ty are simple. Since ¢(t) (mod ) is 1-periodic, we

EES

27Titj

can select the points ¢; € T such that the set of zeros of Ty is {¢; = e
1,2,...,n+1}.

(iii). Let t; < ta < -+ < tyg1 < t1 + 1 be real numbers such that &; = et
j=1,2,...,n+1, are the zeros of Ty(z). By Lemma 3.10 we know that

o(t1) < @(ta) < - < o(tnt1) < @(t1 +1) =m(n+1) + @(t1).

By part (ii), ¢(t;) = 6 + mm; for some m; € Z. Combining these two facts we
deduce mj1 —m; = 1, and hence ¢(t;4+1) — ¢(t;) = 7. We now prove part (iii) by
contradiction. Suppose that at least two zeros of Ty, lie between two consecutive zeros

of Ty,. Without loss of generality, we may assume these zeros are

e2mt1 627rzs1 e?wzsg e27rzt2

9 Y i 9
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where t1 < 51 < s9 <ty < t3 < -+ <ilpy1 < t1 + 1. By the above and the strict

monotonicity of ¢, we obtain

™= p(t2) — p(t1) > p(s2) — p(s1) =,

a contradiction. Hence the desired conclusion follows. O

3.3.2 Orthogonal polynomials on the unit circle

In this subsection, we give a brief overview of the theory of orthogonal polynomials

on the unit circle. A more detailed treatment can be found in [108].

3.3.2.1 OPUC for non-trivial measures

Recall from Section 3.1.1.2 that we are working with probability measures on 0D and,
for a non-trivial probability measure u, consider the Hilbert space L?(9D, u) with the

inner product

(f.g) = /8 129G dn(z).

Let ®,,(2) = ®,(2;du) be the sequence of monic orthogonal polynomials in L?(0D, u)
and let ¢, (2) == ®,(2)/||Pn||2 be the sequence of orthonormal polynomials. These

polynomials satisfy a recursion formula: ®,, satisfies the Szegd recursion
D, 11(2) = 20,(2) —an®;(2), n=0,1,..., (3.12)

where oy, = a, () € C are called the Verblunsky coefficients of p and ®} = &5 is the
reversed polynomial of ®,. One can write the recursion (3.12) in terms of reversed

polynomials as follows:
D) 1(2) = 5 (2) — apz®y(2). (3.13)
We see that (3.12) implies |ay,| < 1. Indeed, (2®,,(2), 28, (2)) = (Pn(2), Pn(z)) and
1@ (2)[I* = [2@n(2)|I* = [ Pn41(2) + @@y (2)]? = [1@s1 ()7 + an [ @n(2)]1*.

Moreover, we have the identity

n

[@nr1l? = (1~ |an|*)|@nl* = TT(Q —[a;f). (3.14)
j=0

3.3.2.2 OPUC for trivial measures

When g is a probability measure with #supp(u) = m, the Gram—Schmidt process
terminates at ®,,(z;du). Thus, we can still define &g, 1, ..., P, and @g, 1, - -, Pm—1-
All the identities (3.12), (3.13), and (3.14) remain valid for these polynomials. The
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Verblunsky coefficients ag, a1, ...,a,—1 are well-defined and satisfy |ag| < 1 for
0 <k <m—2and |am,—1| =1, which matches the fact that ||®,,]2 = 0.
3.3.2.3 General facts about OPUC

The following lemma collects the relevant results concerning orthogonal polynomials

associated with probability measures on the unit circle.
Lemma 3.12. Let p be a probability measure on 0D.
(i) If du(z) = du(z), then ®,(z) has real coefficients.
(ii) @n(2) has all its zeros in D and ¢} (2) has all its zeros in C\' D for n > 1.

Therefore,

[on(2)] <lpn(2)] and  [@n(2)] < [Pp(2)], z€D.

(iii) If @o, @1, ..., pn exist and are unique, then they satisfy the Christoffel-Darboux
identity

)

S h()pn() — en(2)en()
Jz::,)%( )ej(w) 1 — w2

for allwz # 1. For wz = 1, the right-hand side is understood as a limit.

Proof. For part (i), see [21, Lemma 25]. For part (ii), see [108, § 1.7]. For part (iii),
see [108, Theorem 2.2.7]. O

REMARK. If the measure u has exactly m points in its support, then the conclusion
of part (i) is valid for n < m and part (ii) is valid only for n < m — 1. For n = m,
the polynomial ®,,(z) has all of its zeros on dD. If we further assume the symmetry
du(z) = du(z), then ®F (2) = (=1)™®P,,(2), and the orthonormal polynomial ¢,,(2)
is not well-defined.

3.3.3 Quadrature formulas for Laurent polynomials
Consider the space I';, of Laurent polynomials W of the form
n
W(z) = Z apz®,
k=—n

where a; € C. As a combined application of the two theories outlined above, we
establish a quadrature formula for functions in I'j,.
3.8.8.1 Auziliary spaces

We consider the reproducing kernel Hilbert space of polynomials H,,(P) for particular
choices of P. We set

P(z) = ppia(zdp), (3.15)
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whenever the latter exists and is unique. If the measure p is trivial and #supp(u) =
n + 1, then we define P(z) by

P(z) = (1 + i) (z;5dp) 4 izen(z; dp). (3.16)

Proposition 3.13. Let P be given by (3.16). Then the following holds:
(i) deg(P) =n+1 and P*(z) = (1 — i)zpon(z;dp) — i) (z;dp);
(ii) |P*(2)| < |P(2)| holds for all z € D;

(iii) P has no zeros on the unit circle OD.

Proof. (i). The leading coefficient of P(z) is non-zero, hence deg(P) = n + 1. Thus,

P*(2) = 2 P(I/E) = (1 - i)z (25 dpr) — i (5 dp).

(ii). We compute
[P(2)]? = [P*(2)* = |on(2)” = zon(2)]*.

By part (ii) of Lemma 3.12 we know

200 (2)] < len(2)] <@ (2)]

holds for each z € D. Therefore the assertion follows.

(iii). On the unit circle, |zp,(2)] = |pn(2)| = |¢5(2)] > 0. Therefore, for any
z € 0D,
(1 + )7 (23 )| = V2]zn(2)] > lizen(2)],

so P(z) #0. O

In each case, the polynomial P has no zeros on 0D and satisfies (3.8). Moreover,

the reproducing kernel of H,,(P) is

Ko(w,z) = P(Z)P(wi:ZZ(Z)P*(w), Wz £ 1. (3.17)

Using these spaces, we obtain a family of quadrature formulas parametrized by 6 € T
for each probability measure . We prove the following generalization of the identity
from [21, Corollary 26].

Lemma 3.14. Let p be a probability measure on 0D and W € T',. Let P be given by
(3.15) or by (3.16). For each fized 6 € R we have

W(z) W)
/{m W (2) du(z) = /8]D PP = Rl (3.18)

where z = e*™* and Ty(z) = Y P(z) — e 9 P*(2).
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Proof. Recall the choices of P(z) from (3.15) and (3.16). Using (3.17) and the

Christoffel-Darboux identity from Lemma 3.12 we obtain

n

Z (2;dp) j(w; dp).

Fix 0 € R and let &1, &9, ...,&n+1 denote the zeros of Ty(z). Set

Kn(£j7 Z)

i(2) = ,
! Kn(&5,65)

1<j<n+1.

(3.19)

Recalling that H,,(P) = H,(e? P) and the formula (3.10), the orthogonality of K,,(&;, )

and K, (&g, -) in H, (P) gives Ky (&5, &) = 0 for j # k. Hence q1,qo, . ..

of P,(C). Using (3.19) we compute

<Kn(€j7 ')7 (€k7 )> 2(oD,u)
K (&5, 65) v Kn &k k)

<Qja %)LQ(BD,M) =

, Qn+1 18 a basis

1
= ©or(&)ps(Ek) (ors Ps) 12
\/ (53753) n(Eis Ec) o<rz;<n ! F L2(9D,p)

= = (@5, W), (P)-

¢Kn(5j,fj>Kn(fk,fk>

Since g1, .. ., qn+1 is a basis of P, (C), we conclude that the inner products (-, ) 72(gp, )

and (-, )3, (p) coincide on Py, (C).

We now turn to the statement of the lemma. By linearity, it suffices to prove

(3.18) for W;(z) = 27 with —n < j < n. For 0 < j < n we have

z]

/amzjd/‘( 2) = Wi, Drzpy = (Wi Do) = /am) |P(2)]?

Moreover, using (g;, qx) = ;1 to expand 1 = EZI%(I, qk)qr(z), we obtain

n+1 n+1

j’Qk Z gkaék)

<Wj7 1 Hn(P) =

where the last identity uses (Q, qx) = Q(&k)/ v/ Kn (&, &) for all @ € P,(C) =

For —n < 5 < —1, we write

| W, 2
/m 2 dp(z) = (1L, W_;) = /8]@ |p(]z)|2 di = /am |P(2)[?

The final identity in (3.18) follows similarly, using a = 5%

Ho(P).
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REMARK. The contents of Lemma 3.14 are also known as an (n + 1)-point quadrature
formula; a different proof can be found in [75, § 6 and § 7]. There, the polynomials Tj
are referred to as para-orthogonal polynomials. We chose to present the result through

a general theory of Hilbert spaces of polynomials.

3.3.4 Proof of Theorem 3.1

We first prove part (ii) by an explicit construction. Let #supp(u) = M < N < o0
<

and let z1, 22,..., 2y € OD be the points in supp(u). Since p(p, N + 1) < p(p, N), it

suffices to show p(u, M) = 0. Consider the trigonometric polynomial
fla) = |P(™) P,

where P(z) = Hj\/ll(z — 2;). Clearly deg(f) = M and r(f) = 0 since f > 0 everywhere

on T. Moreover,

M
/Tf (2) dp(z) =Y u({z})|P(z)]? = 0.
j=1

Therefore f € T(u, M) and f # 0, hence p(u, M) = 0.

We now prove part (i). For the lower bound, we argue by contradiction. Suppose
there exists 0 # f € T (u, N) with r(f) < 6; and

N ~ .
Z f(n) 627rmr'
n=—N
Since f extends to a holomorphic function and f € T (u, N), there exists s € (r(f),61)
such that f(s) > 0. Set P(z) as in Section 3.3.3.1, i.e., P(2) = ¢, (2;du) or
P(z) = (1 +14)py(z;dp) +izen(z;dp). Also set Anii(z) = (P(z) + P*(2))/2 and
consider the phase function ¢ defined in Section 3.3.1.2. Take any 6 € R satisfying

0=¢(s) (mod ).

2mis

By Lemma 3.11, Ty(z) has a simple zero at e“™* so Tp and Trpp = 2iAny1 have
distinct roots, giving # # 7/2 (mod m). By the interlacing property of zeros of Ty and

T} 2, the polynomial Ty has no zeros in the arc {e?m . —r(f) <z <r(f)}. Now let

N ~
= > f(n):2"
n=—N

be the Laurent polynomial associated with f. Using [ f(z) dp(z) < 0 and Lemma 3.14

we reach the contradiction

0> [f@an) = [ Wieau) = X LS il

)
> ‘ __ > 0.
2mis 2mis
Ty @0 Kn(§,§) ~ Kn(e?™s, e?ms)

Therefore r(f) > 6;.
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To complete the proof, consider the function

|AN+1(€27rix) ’2

cos(2mfy) — cos(2mx)’

fz) =

We claim that f is a real-valued trigonometric polynomial of degree exactly IN. The

numerator |Ax.1(e?™*)|? is a non-negative trigonometric polynomial vanishing at

x = 01. In either case of the definition

A (2) = on+1(2; du)—gwml(z ) or Anii(z) = Z¢N(z§dﬂ);9@*N(Z§dN),
An1 has real coefficients by part (i) of Lemma 3.12, and hence the numerator also
vanishes at © = —6;. Since the denominator cos(27#;) — cos(2wz) vanishes precisely
at © = 101, the apparent singularities of f at these points are removable. Therefore
f is a real-valued trigonometric polynomial of degree exactly N. By construction, f
changes sign only at x = 4+60; and vanishes with multiplicity exactly two at every point
x| # 61 for which An1(e*™®) = 0. Applying (3.18) yields [; f(z)du(z) = 0, so
f € T(u,N) with r(f) = 6;. Combined with the lower bound, this gives p(u, N) = 6;.

It remains to establish the uniqueness of the extremizers. Let g € T (u, N) satisfy

r(g) = 61. Applying the quadrature formula to the Laurent polynomial W, gives

0> [o@ann = ¥ B>

An+1(8)=

so equality holds throughout, forcing Wy (&) = 0 at every zero of Ax1. Since r(g) = 01,
we have W, (e*™®) > 0 for all §; < |z| < 1/2. Consequently, g must vanish with even

( 27rz$)

multiplicity at each point z with |z| # 6; such that Ay41(e = 0, which implies

that ¢ is a scalar multiple of f as given by (3.3). Since deg(g) < N = deg(f), we
conclude g(z) = C f(z) for some constant C' > 0. This completes the proof.

3.4 Applications: proofs of Corollary 3.4 and
Theorem 3.6

3.4.1 Relation between (EP1.2) and (EP3.2)

We start with an observation that establishes the connection between these two
problems. Let the function T : [0,1] — [0,1/2] be given by

1
T(x) = o arccos(1 — 2z).
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Proposition 3.15. Let u be a measure on [0,1] and set its push-forward V= Ty p.
The extremal problems (EP1.2) and (EP3.2) are related by the identity

1 — cos(2m p(v, N))

Qu,N) = 5 ,

where v is the symmetric extension of v to T.

Proof. The equivalence is established by two explicit constructions. If p(z) is a

polynomial in P(u, N), then the trigonometric polynomial f(t) := p(M)

to T (v, N) and satisfies r(f) = 5= arccos(1 — 21(p)). Indeed,

/Tf(t)dy( ) =2 12f _2/ <0.

Conversely, given an even trigonometric polynomial g € 7 (v, N), define

belongs

N
q(x) = (goT)(x Zakcos karccos(l — 2z)) = Zaka(l — 2x),
k=0 k=0
where the last equality uses the Chebyshev polynomials Ty. Then ¢ is a polynomial
of degree at most N with ¢ € P(u, N). Together, these two constructions establish
the equivalence between p(v, N) and Q(u, N) and show that the extremizers of both

problems are in one-to-one correspondence. ]

3.4.2 Proof of Corollary 3.4

Recall that the Jacobi polynomial Péa”B ) (x) of degree n with parameters «, 5 > —1 is
defined by the Rodrigues formula
(1" a

(=) () P [ e+ ), w e (-1,1),

P (a) =

When a = § = 0 the Jacobi polynomials reduce to the Legendre polynomials, and when
a = f3 they become the Gegenbauer (ultraspherical) polynomials. Jacobi polynomials

are the orthogonal polynomials associated with the measure
dwap(z) = (1 —2)*(1 +2)Pdz, =€ (~1,1).

Further background can be found in [114] and [72].

Let v, g be the measure on [0, 1] given by dv, s = (1 — x)?dx. It is related to

Wa,g Via

1 1
| # @) dvas(a) = 27550 [ (1= 9)/2) dw s(o).
0 1

From this identity, ¥, (z;dv,g) = CaﬁPéa’ﬁ)(l — 2z) for x € [0,1]. Moreover,
(1 =) dvgg(r) = dvg g+1(x). The polar part jig—; of the measure o4 is given by (3.5)
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and is related to these measures with o = 5 = (d — 2)/2 via
1/2 22
/ f(sin?(76)) sin(270)4" d§ = / f(z) dvg o(2).
0

By Theorem 3.2, p(d,o4, N) = 27 p(p1g—1, N). Applying Proposition 3.15 and

Theorem 3.3 we conclude that

1 1
p(pa—1,2n —1) = o arccos(l — 2Q(Va,a,2n — 1)) = o arccos(1 — 2z,,1)

and

1 1
p(ta—1,2n) = — arccos(1 — 2Q(vg,q, 2n)) = —— arccos(1 — 2&,1),
27 ' 27 ’

where z,,1 and &, ; are the smallest zeros of ¥, (-;dvg,q) and ¥y (+; dvg,qa+1) on [0,1],
respectively. Using the identity U,,(z; dva,g) = C’aﬂPna"B)(l—Qa:), we see that 1—2z,,
is the largest zero of Péa’a) and 1 —2¢, 1 is the largest zero of P,Ea’““). This concludes

the proof of Corollary 3.4. The result of Corollary 3.5 is an immediate consequence.

3.4.3 Proof of Theorem 3.6

First observe that if N > m = #supp(u), then p(u, N) = 0. Suppose £ is a set of nodes
for a (N + 1)-point quadrature formula, so there exist A\; >0 for j =1,2,...,N + 1.
Taking the trigonometric polynomial f(z) = |®,,(e*™;du)|?, we must have

N+1

0= [ @ due =3 M I©)

This forces f to vanish at each &;, which is absurd since ®,,(z;dpu) is a degree-m
polynomial and cannot have N +1 > m + 1 zeros. Thus no such quadrature formula
exists, and Z(u, N + 1) = 0.

Now assume N < #supp(p), so p(p, N) > 0. By Lemma 3.14, several quadrature
formulas exist, and we may assume =Z(u, N 4+ 1) > 0. Fix ¢ > 0 sufficiently small and
let € be a set of N + 1 nodes with

min{[&|: & €6 > E(u, N+1) — e,

with associated weights A; > 0 for which (3.6) holds. Suppose for contradiction that
there exists a non-trivial f € T (u, N) with r(f) < min{|{;| : & € &}. Since f is
non-negative at every node and has non-positive p-integral, the quadrature identity

(3.6) gives
N+1

0> [ s@)duta ZAJ‘&]
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forcing f to vanish with even multiplicity at every point &; with |£;| < 1/2. However, by
a classical result on the number of zeros of trigonometric polynomials [126, Chapter X,
Theorem 1.7], a non-zero polynomial f of degree N has at most 2N zeros. Since
the N 4 1 nodes of £ contribute at least 2N + 1 > 2N zeros, this is a contradiction.
Therefore, for every f € T (u, N),

r(f) = min{|§|: & € &} > E(u, N +1) —«.

Taking the infimum over f and letting ¢ — 0 gives p(u, N) > Z(u, N + 1).

For the converse, we construct a specific quadrature formula achieving equality.
This was already done in the proof of Theorem 3.1: the zeros of Any1(z;du) are
the quadrature nodes for Laurent polynomials. Let 61,60s,...,0n4+1 be such that
An41(e¥) = 0 for each 1 < k < N + 1. Then p(p, N) = 6; and by (3.18) the set
{01,...,0N41} is a set of quadrature nodes, so E(u, N + 1) > 61 = p(u, N). This

completes the proof.

3.5 Solution for polynomials: proof of Theorem 3.3

Proposition 3.15 yields the solution to (EP3.2) by lifting the measure to the circle T
and applying Theorem 3.1. Here we present an alternative direct approach, inspired
by the first proof of Theorem 2.2 in Section 2.3.2.1: we reduce (EP3.2) to an extremal
problem involving the multiplication by = operator, then solve it via Gauss quadrature

formulas on the real line.

For each finite Borel measure p on [0, 1] we define its degeneracy threshold

h is a polynomial, h # 0

d(p) = inf < deg (h) : , (3.20)

1
h >0 on [0,1], and / h(z)dp(z) =0
0

and set d(pu) = oo if no such polynomial h exists.

Since h > 0 on [0, 1] forces every zero lying in the open interval (0, 1) to be a zero

of even multiplicity, we deduce that

d(p) = 2#supp(p) — 0 — 71,

as stated in Section 3.1.3.

From this, the first part of Theorem 3.3 follows easily. If N > d(u), consider the
polynomial

p(z) =271 —x)™" H (z — )2

tr Esupp(u)
0<ts<1

Clearly r(p) = 0 and deg(p) = d(u). Hence p € P(u, N), which implies Q(u, N) = 0.
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We now turn to the case 1 < N < d(u). In this case, it follows from (3.20) that
r(p) > 0 for any p € P(u, N).

3.5.1 Reduction to an equivalent problem

We begin by reducing the family P(u, N) to a more specific family of polynomials, in
the spirit of a result from Section 2.3.1.3. For that, we use the following factorization

lemma.

Lemma 3.16 (cf. Proposition 2.11). Letn > 1 and let 0 <t <ty <---<t, <1 be

distinct real numbers. Define the monic polynomial

P(x) = H (x — tr).

k=1
For any r > t,, there exist polynomials QQ and R, both non-negative on R, such that:
(i) P(z) = (z —7r)Q(z) + R(x) for allx € R;

(ii) the degrees of Q and R are given by

n—1, ifn is odd, n—1, ifn is odd,

deg(Q) = { deg(R) = {

n—2, ifn is even, n, if n is even.

The proof proceeds by induction on n and is a straightforward adaptation of the

argument in Proposition 2.11; we therefore omit it.

Proposition 3.17. Given p and 1 < N < d(u). For any polynomial p € P(u, N)
there exists a polynomial q € P(u, N) satisfying the following:

(i) r(q) =r(p);

(ii) g(x) changes sign only at x =r(q) = r(p);
(iii) deg(q) = N.

Proof. Since 1 < N < d(u) we may assume there exists p € P(u, N) with 0 < r(p) < 1.
We first consider a simpler situation and reduce everything else to this simpler case.

If the polynomial p changes its sign (in the interval [0, 1]) only at r(p) we can take

1 — g \N—deg(p)
> p(z).

1 —1(p)

Note that 0 < ¢g(z) < p(z) on = € [r(p),1], and ¢(x) < p(x) < 0 on = € [0,r(p)].

Hence,

q(x) = <

1 1
/ q(z) dp(z) < / p(z) du(z) <0
0 0

Now, it is not difficult to see that ¢ satisfies all the necessary conditions. If deg(p) < N,
then using the fact that p — ¢ > 0 on [0, 1] and (3.20) we deduce the first inequality is



76 Chapter 3. Optimal sign uncertainty for trigonometric polynomials

strict. Therefore, in such a case we can produce a polynomial g = g — fol q(x) du(z)
so that r(q1) < r(q).

Now, suppose p changes sign at points 0 < t; < to < --- < t, < r(p) < 1, so that
n
p(x) = po(x) (x —x(p H:B—tk

where py > 0 on [0, 1]. We first produce a polynomial with a single sign change that
lies in P (i, N) then apply the previous case.

Applying Lemma 3.16 with r = r(p), we obtain non-negative polynomials Q,R
with deg(Q) < n — 1 and deg(R) < n satisfying

p(z) = po(z) (z = 1(p))* Q(z) + po(2) (x — 1(p)) R(z).

Denote by pi(z) = po(z) (x —r(p))* Q(z) and pa(z) = po(z) R(x). Since py > 0 on
[0, 1], the polynomials p;(z) and pa(z) are both non-negative on [0, 1]. Moreover, we
have a polynomial p(z) = (x —r(p))p2(x) which satisfies r(p) = r(p), and p(z) — p(z) =
pi(z) > 0 on [0, 1]. Hence,

1 1
/ Blz) du(z) < / p(z) du(z) < 0. (3.21)
0 0

Thus p € P(u, N) and p changes sign only at = r(p). Thus we are in the previous
situation. Note that, the first inequality in (3.21) is strict, since deg(p —p) < d(p) and
p(z) = p(z) on [0, 1]. Therefore, we are able to construct a polynomial with strictly

smaller radius of last sign change in this scenario. O

REMARK. As a consequence of the strict inequalities in the previous proof, any
extremizer of the problem Q(u, N) with N < d(p) must be a polynomial of degree N

with a single sign change at x = r(p) in the interval [0, 1].

The main result of this subsection reduces (EP3.2) to a simpler minimization
problem over non-negative polynomials. The approach is inspired by Section 2.3.2.1.
Let 1 < N < d(u) and define the space

QN = {QGR[CE] q2 0 on [Ovl]a Q¢Oa deg(‘]) <N71}

Over this space we define the functional J : Qn — [0, 1], given by

Jg) o Jo rate >d/z<x>

Jo a(@) du(z)
It is well-defined, as deg(q) < d(u) for each g € Q.

By Proposition 3.17, for computing Q(u, N) it suffices to consider p € P(u, N) of
the form p(x) = (x — r) ¢(z) with ¢ € Qu, for which the constraint fol p(z)du(z) <0
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reads . .
r[Ca@due) > [ wala@) du), e r > Ia).
0 0

As the task is to minimize r, we are led to the following problem — the polynomial
analogue of (EP2.2).

EXTREMAL PROBLEM 3.4 (EP3.4). Let p be a finite Borel measure on [0, 1] and
1 < N < d(p). Determine

- g o za(@)du(@)
M(p, N) = inf J(g) = inf }01 g(x) dp()

The following proposition is the heart of the matter.

Proposition 3.18. Let p be a finite Borel measure on [0,1] and let N be an integer
with 1 < N < d(p). Then:

(i) Q(pu, N) = M(p, N) > 0, and both infima are attained.

(i) Bvery extremizerp (i.e. 0 % p € P(u, N) withr(p) = Q(u, N)) satisfies fol pdu =
0 and deg(p) = N, and factors as

p(x) = (‘T - M(:U’a N)) Q(x)a S QN7 J(Q) = M(:u’a N)7

that is, q is a minimizer of J over Qn. Conversely, if ¢ € Qn minimizes J, then
(x — M(u,N))q € P(u, N) is an extremizer for Q(u, N).

Consequently the extremizers of (EP3.2) are, up to the common factor (x — M(u, N)),
exactly the minimizers of J over Qn; in particular the extremizer is unique up to a

positive constant if and only if the minimizer of J is.

Proof. For part (i) we first establish the identity by showing two inequalities.

For the upper bound let ¢ € Qn, set py(z) = (x — J(¢)) ¢(x). Then deg(p,) < N,
pg = 0 on [J(¢),1], and by the definition of J we know fol pg(z)dp(z) = 0, so
pg € P, N) and Q(u, N) < r(py) = J(g). Taking the infimum over Qy yields
Qp, N) < M(p, N).

For the lower bound, take 0 # p € P(u, N) and r := r(p). If r =0, then p > 0
on [0, 1] and fol p(z)dp(z) = 0, so p contradicts (3.20) (as degp < N < d(u)); hence

r > 0. Using Proposition 3.17 we may assume p satisfies the following:
(i) deg(p) = N;
(i) p(z) = (z —r(p))q(x), for some ¢ € Qn and deg(q) = N — 1.
Since fol p(z) dp(z) < 0 we deduce,

_ Jo wae) du(a)

W) 2T ) duto)

= J(q) = M(p, N).
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Taking infimum over all such p we conclude the lower bound. Combining these two
bounds we get the identity Q(u, N) = M(u, N).

Now we show that in both cases the infimum is attained. Equip Px_1(R) with

the norm ||-||s and set

S1= {q € QN : /01 q(x) dp(z) = 1} C Pn-1(R).

The set S} is closed in Py_1(R): non-negativity on [0, 1] is preserved under uniform
limits, and the constraint fol g(z)dp(x) = 1 is the pre-image of {1} under the
continuous functional p — fol p(z) du(x); in particular no limit point is identically zero.
We claim S is bounded. If not, there is a sequence ¢ € S; with ||gx|lcc = k. The
normalized polynomials G := qr/||qk || lie on the unit sphere of the finite-dimensional
space (Pn—1(R), ||*|loc), which is compact; hence a subsequence converges uniformly
to some gp € Py_1(R) with ||go|lcc = 1. By continuity of the integral,
1 1
/ go(z)dp(z) = lim ——— =0
0 k=00 [|gn,, [0

Since deg(qo) < N — 1 < d(u) and gp > 0 on [0, 1], this forces gy = 0, contradicting
llgollco = 1. Hence Sp is compact. Since J is scale-invariant, M (u, N) equals the
minimum of ¢~ [} z ¢(x) du(x) over the compact set Sy, so the minimum is attained
at some ¢*; the construction used for the upper bound then yields an extremizer for
Q(u, N).

For the strict positivity of the values we argue as follows. Suppose that M(u, N) =
0, then there must exist a polynomial ¢* € Qy such that J(¢*) = M(u,N) = 0.
Hence, z¢* would be non-zero, non-negative polynomial of degree < N < d(u), with
fol x ¢*(z)dp(z) = 0, again contradicting (3.20). Hence M (u, N) > 0.

Now, we establish part (ii). If » = r(p) = Q(p, N) = M(u, N), then from the

proof of Proposition 3.17 we conclude that
p(z) = (z —r(p))q(z), for some q € Qn with deg(q) = N — 1.

Moreover, fol p(x)du(z) = 0. If it was strictly negative, then the polynomial p =
p— folp(:):) dp(z) would satisfy r(p) < r(p), contradicting the minimality of r(p). As
a consequence of this integral identity we deduce, J(¢) = r(p) concluding ¢ is an
extremizer of the problem (EP3.4).

For the converse we take the polynomial ¢ € Qn with J(q) = M(u, N). Consider

the polynomial

p(x) = (z = M(p, N))q ().

It is immediate that p € P(u, N) and r(p) = M(u, N) = Q(u, N) thus it is an
extremizer for the problem (EP3.2). O
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Now we have reduced the sign uncertainty problem into an explicit minimization
problem involving multiplication by x operator. From now on we focus on the problem

(EP3.4).

3.5.2 Solution to the problem (EP3.4)

3.5.2.1 Characterization of non-negative polynomials on [0, 1]

The following is a classical result in the theory of orthogonal polynomials, provable
via the Fejér-Riesz theorem; see [114, § 1.21].

Lemma 3.19 (Theorem of Lukécs). Let q(x) be a polynomial of degree k with q(x) > 0
for all x € ]0,1]. Then

g(z) = {“(@2 + (1 —2)b(z)?, ifk is odd;
c(z)? +a(l —x)d(z)?, ifk is even,

where a,b, c,d are polynomials with real coefficients and each summand on the right

has degree at most k.

3.5.2.2  Orthogonal polynomials on the real line

Given a finite Borel measure p on [0,1], let 1 = W, Uy, ..., ¥, (z;dp),... be the
unique monic orthogonal polynomials in L2([0,1], ). For each ¥, (x;du) we denote
its zeros by x,, 1, for 1 < k < n. The following lemma collects the necessary facts about

their zeros.

Lemma 3.20 (cf. [72, § 3.2-3.4]). Let p be a probability measure on [0,1] and let

n > 1 be such that W, (z;dp) exists, and x, j denote its zeros.

(i) the polynomials Wy, Wy, ..., ¥, satisfy the Christoffel-Darbouz identities:

= Ui (2)Wi(y) _ 1 () ¥n—1(y) — Yn(y)¥Yn1(x)
k=0 kIl 1Wn1ll3 r=Y
and
n—1 1,2 / /
U ( v v, -9 v
Z n(@)Un_1(z) — Un(x) n1()7 reR:
II‘I’kH2 @13

(ii) if n < #supp(p), then ¥, (z;dp) has exactly n distinct zeros in (0,1);

(iii) between any two consecutive zeros of W, (x;du) there is exactly one zero of
U1 (37; dﬂ) :
L,k <xn—1,k <x’n,k+la k= ]-aan_l,
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(iv) the zeros xp1,...,Tnn are nodes of a Gauss quadrature formula: there exist
weights A, >0, 1 <k <n, such that

[ atw)ante) = 3" ¥ atan)
0 k=1

for every polynomial q of degree at most 2n — 1.

3.5.2.3 Comparison of zeros

Let p be a probability measure and let n > 1 be such that W, (z;dpu) exists and z, k

denote its zeros. Define two measures pg and pg by

dpo(z) =z du(z),  dm(z) = (1 —2)du(z).

Denote the zeros of the monic orthogonal polynomials (whenever they exist) W, (z; duo)
and W, (z;dpr) by (n i and &, i, respectively. We have the following relation for these

zeros, provided that all orthogonal polynomials exist.

Proposition 3.21. Let u be a probability measure and let n > 1 be such that 2n < d(u).
In this case, all the polynomials W, (x;dp), Uy (x; dpg) and ¥, (z;dp) exist and for
each 1 < k < n, we have the following

gn,k < T,k < Cn,k-

Proof. First of all, note that the condition 2n < d(u) implies n < #supp(p) — 1,
where the equality may occur if and only if at most one of the points x =0 and z =1
belong to the support of x. From this it is immediate that polynomials ¥, (x;du),
U1 (2 dp), Uy (z;dpg), and Wy, (z; dpy) exist.

Define the ratio function R, by

\I/n+1(IL‘; d.u)

= N i)

By part (ii) of Lemma 3.20, R, (0) and R, (1) are well-defined and finite. The monic

orthogonal polynomials associated with pg and @1 can be expressed as

Rn(l)‘lln(-r? dlu) - \I/n+1(x;du)
1—=2x

U, (x;dpy) =

Y

and

U, (z;dp) — Ry (0)W,(x; d
(o) = Tt 00) — Ra0)0 (i)

Indeed, these are monic polynomials orthogonal to all monomials z* for 0 < k <n —1
LG

n+1 ('T; dH)
and ¥, (x; du) have no common zeros, so Ry, has poles exactly at the zeros of U, (z;du).

with respect to their respective measures. By part (iii) of Lemma 3.20,



3.5. Solution for polynomials: proof of Theorem 3.3 81

Suppose by contradiction that &, 1 = 0. By part (ii) of Lemma 3.20 we deduce that
n = #supp(p1) = #supp(u) — 1. Which implies that {0,1} C supp(u) contradicting
the inequality 2n < d(p). Similarly, we can exclude the possibilities of ¢, , = 1. It
follows from the definition that &, , <1 and (,1 > 0 as these endpoints cannot be in
their support as a separate point masses. Therefore, we conclude that ¢, 1, &, % € (0,1)
for each 1 < k < n. Thus

Uy (z;dp1) =0 <= x # 1 and R,(x) = R,(1),
and
U, (x;dup) =0 <= x # 0 and R,(x) = R,(0).

Using the Christoffel-Darboux identity of Lemma 3.20 we compute

Wy (23 dp) Wy (2 dpe) — Wy (5 dpn) W7, (5 d )

R =
(%) W2 (25 dp)
U3 Ui(z;d
Z” I Vi)
 [Wxl3 V2 (2;dp)
for all © # x,, 1. By part (iii) of Lemma 3.20, 414 < 2, for each k =1,...,n, and

R,, maps each of the intervals
In,O = (—OO,l"ml), In,j = (xn,j7$n,j+1) for1<j<n—1, In,n = (xnm,—l—oo)

bijectively onto (—o0, +00), with @414 € Iy k-1 foreach k=1,...,n+ 1.

For U, (z;duy): its zeros are the solutions = # 1 of R, (z) = R,(1). Note that
Ry(xny1k) =0forall 1 <k<n+1.

If 2p41 541 = 1, that means n + 1 = #supp(p) and 73 = 1. In this case, we
deduce that &, = xp41 for all 1 < k < n. Using part (iii) of Lemma 3.20 we know
Enk < Tpg If Tny < Tpgpipe1 < 1, by the fact that R, > 0 on I, ,, we deduce
R, (1) > Ry (zp+1,n+1) = 0. Thus, we have a unique solution of R, (z) = R, (1) on I, p,
that is « = 1 itself, which is excluded. Hence no zero §, ; lies in I,, ,. On each I, 1
for k =1,...,n, bijectivity gives exactly one solution; since R, (zp41%) =0 < Ry(1),
strict monotonicity forces a zero of W, (z; du1) belong to (p41 4, Tn k) C Ink—1. Since
W, (z;dpr) has exactly n zeros by part (ii) of Lemma 3.20, we conclude x4 <

énk < Tpp for each £ =1,...,n. In either case, we deduce &, 1 < xp k-

The argument for ¥, (x;dug) is analogous: its zeros are the solutions x # 0 of
R,(z) = Ry(0). If 25411 = 0, then we would have n + 1 = #supp(u) and v = 1.
Similarly, we would have (, r = Tp414+1 for each 1 < k < n and the inequality
Cnk > xp i follows from Lemma 3.20 part (iii).

If £,411 > 0 then, by the fact that R), > 0 on I,, o, we have that R, (zp411) =
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0 > R,(0) and there is a unique solution to the equation R,(x) = R,(0) on I,
that is = 0, which is not a zero of W, (x;dup). On each I, for k =1,...,n, since
Ry (2p41k+1) = 0> Ry(0), the unique solution lies in (2 k, rt1k+1) C Ing, giving
Tnk < (pi foreach bk =1,... n. O

3.5.2.4  Solution to the problem (EP3.4)

With all the necessary results established we proceed with the complete solution to

the problem (EP3.4), which is the content of the next proposition.

Proposition 3.22. Let p be a finite Borel measure on [0,1] and let 1 < N < d(u).
Let py be defined by dpy == (1 — z)du. Then we have the following

(i) If N = 2n — 1, then M(p,2n — 1) = 1, the smallest zero of W, (z;dp).

Moreover, every extremizer has the following form

2
C <lIln(:n,du)> , for some C > 0.

T — Tn1

(ii) If N = 2n, then M(u,2n) = &,.1, the smallest zero of Wy (x;dur). Moreover,

every extremizer has the following form

2
C(l—=x) <W> , for some C > 0.

x‘_gml

Proof. Part (i). Assume N = 2n —1 < d(u). Thus, we have n < #supp(u), where the
equality is possible if and only if 49 = 1 = 0. Therefore, ¥,,(x; du) is well-defined and
all its zeros lie in (0,1). Using the quadrature formula from part (iv) of Lemma 3.20

for polynomials xq(x) and ¢(x), where ¢ € Qa,,—1, We get

1 n n 1
/0 zq(@)dp(z) = > Mo wnpq(engk) = 01 Y N pa(zng) = wn,l/o q(z) dp(z).
k=1 k=1
Therefore, we conclude J(q) > z, 1 for each ¢ € Qa,_1. Note that, the equality in the
above estimate can occur if and only if g(x,, ) = 0 for all 2 < k < n. Since, ¢ € Qop—1

and 0 < z,, 5 < 1 for all £ we conclude that

V(75 dp

2
q(a:)zC( )> , for some C' > 0.

T — Tp1

Part (ii). Assume N = 2n < d(u). Using Proposition 3.18 we know the extremizers
of (EP3.4) must have highest possible degree. Hence we are dealing with polynomials
q € Qy, such that deg(q) = 2n — 1. Using the characterization of non-negative

polynomials from Lemma 3.19 we can write

q(z) = za(x)? + (1 — z)b(x)?, for some a,b € P,_1(R).
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Next, we apply Gauss quadrature formula for measures o and g3 in the following way

/01 zq(z) dp(z) = /01 za(x)? duo(z) + /01 xb(x)? dpy ()

1 1
=&n1 /0 :Ca(x)2 + (1 — 2)b(z)* du(z) = 5”’1/0 q(z) dp(z).

Here we have used the estimate (,r > &1 = §n1 which we established in
Proposition 3.21. Note that the equality in the above estimate can only occur if
and only if a(¢,x) =0 for all 1 <k < n and b(§, ;) =0 for all 2 <k < n. It means
equality can occur when ¢(z) = C(1 — z) [[}_o(z — &uk)?. As a consequence of this
estimate we know J(q) > &, 1 for all ¢ € Qg and the equality is attained. Therefore,

we conclude the assertion of part (ii). O

Now, putting together Proposition 3.18 and Proposition 3.22 we obtain
Theorem 3.3.
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Chapter 4

Sharp Fourier extension

inequalities for cones over finite
fields

4.1 Introduction

The Fourier restriction problem over finite fields, its general setup, and the state of
the art regarding sharp extension constants were surveyed in Section 1.2. The present
chapter, based on [A3], establishes the sharp L? — L* extension constant for the
punctured (2,2)-cone in ]F;l (for all odd prime powers ¢) and provides a complete

classification of its extremizers.

4.1.1 Setup and main results

We work over a finite field F, with ¢ = p" elements, where p is an odd prime and
n > 1; this assumption is in force throughout the chapter. A non-principal additive
character is a non-constant group homomorphism e : (Fy, +) — (C*,-); these take the

form o
eq(x) = exp(m Trn(ax)> ) acFy,
p

where Tr, : F, — [, is the trace map given by

n—1 X
Tr,(z) = Z P,
k=0

We fix once and for all a non-principal character e = e;. Given a non-empty set
ScC Fg“ with normalized counting measure o (mass 1/#S per point), the extension

operator is

(fo)" (z) = #15 S fme(n-x),  meFHL

nes
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and the sharp extension constant is

1(f )Y N o e+
Rs(r — s) =sup L, ’dw), (4.1)

20 fllzres, o

where dx is the counting measure on IE‘fll“. The main object of study is the punctured

cone with signature (2,2) in Fy:
Ty9) = { (71, m2,13,m4) € Fy \ {0} : f + 15 = 3 + i}

REMARK. The removal of the origin is essential. By [65, Theorem 1.6], constant
functions are mot extremizers for the extension inequality on the full cone T?a’b),
whereas Theorem 4.2 shows they are extremizers (up to character modulation) on the
punctured cone F:(SQ,Q)' This illustrates how sharp extension inequalities are sensitive

to small geometric perturbations of the underlying surface.
The main results of this chapter are the following.

Theorem 4.1 (Optimal constant). For all odd prime powers g,

(4.2)

(2,2)

1/4
oty g [T a6 343 /
3 — .
: (q+1)%(q—1)°

Theorem 4.2 (Classification of extremizers). A function f : F:()’2 gy — C is an

extremizer of (4.1) if and only if

271
F(1,m2,m3,m4) = A eXP(p Try, (a1 + a2n2 + aznz + a4?74)> (4.3)

for some X\ € C* and (ay,as2,as,a4) € Fg.

When ¢ =1 (mod 4), there exists w € F; with w? = —1, and the substitution
14 — wny identifies F?Z?) with P?B,l)' Hence:

Corollary 4.3. When ¢ = 1 (mod 4), the sharp constant Ris (2 — 4) is given

(3,1)
by (4.2), and the extremizers are precisely the functions of the form (4.3).
Together with [65], which establishes 9:if; (2 — 4) when ¢ = 3 (mod 4),
(3,1)

Theorem 4.1 and Corollary 4.3 complete the determination of all sharp L? — L*

extension constants for punctured cones in IF“ql.

REMARK. The Euclidean analogue of Theorem 4.1 for the (2,2)-cone {x € R* :
2?2 + 23 = 23 + 22} remains open, in contrast to the (3,1)-cone in R* whose sharp
L? — L* constant was determined by Foschi [49] with Gaussians as the unique

extremizers (see also [9, 18, 60, 71]).
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By [65, Proposition 2.1], Theorems 4.1 and 4.2 are equivalent to the following.
Let CF?Q ) (2 — 4) be the smallest constant such that

2

S| X fm)fm)| <Cm ool X p@r] @
£cF; n1,ni€F?2£2) £€Ty )
mn—+n2=

holds for all f : F?Q 9 C. The two claims to be established are:

(i) the sharp constant in (4.4) is

5S4 4¢* —4¢> —6¢2+39+3
Cpo (2 d)=L T2 20 Z00 £90+5,
(2,2) (q + 1)2<q - 1)

(ii) the extremizers of (4.4) are precisely the functions of the form (4.3).

The proofs of (i) and (ii) constitute the remainder of this chapter.

4.1.2 Outline of the approach
4.1.2.1  Comparison with prior work

Gonzélez-Riquelme and Oliveira e Silva [65] established 9‘{1":?37” (2 — 4) when ¢ =3
(mod 4) by exploiting the following rigidity: when —1 is not a square in Fy, every
decomposition £ = 1y + 12 with §,m1,172 € F?S,l) forces m; and 12 to lie on the
projective line {A\§ : A € F;'} through £. These lines partition F?3,1) and render the
estimates tractable. When ¢ = 1 (mod 4) (or when the cone has signature (2,2)),
this line structure breaks down: a point & € F?Z?) admits decompositions 11 + 12 = &

with 771, 12 not proportional to £&. A more refined analysis is therefore required.

4.1.2.2  The decomposition sets and their structure

For each & € Fg, define the cone decomposition set

B = {(m,m) € (F?z,z))Q t+ e = .

The inner sum in (4.4) is supported on 3¢, so the proof of (4.4) requires a precise

understanding of these sets.

The cardinality #X¢ depends only on which of three cases £ falls into: § € I‘?Q’Q),
& = 0, or £ a generic point in Iﬁ‘g \ (F?ZQ) U {0}). The dominant contributions
to (4.4) come from & € 1“:()’272) U {0}; the generic contribution is controlled directly by
Cauchy—Schwarz. For £ € Fi()’m) we show that the first components of the pairs in
Y¢, together with £ itself, form the union of two punctured affine planes sharing a

common punctured line, all contained in F?Q 95 in particular X is in bijection with
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this union minus the point &, via n — (n,€ —n). The resulting planes foliate F?2,2)'

This decomposition is described in the following section.

4.2 Geometric structure of >

With a slight abuse of notation throughout the remainder of this chapter we write
3. 13
[ =Ty 9.

First, let us observe that by the change of variables (n1,712,13,74) +
(m—ns, m+n3, Na—n2, Na+n2), we can use the definition

% = {(n,m2,m3,m1) € Fg\ {0} : mm = mama }.

The first thing we observe is that #I'3 = (¢ — 1)(¢q + 1)2. This follows immediately by
considering two cases 71 = 0 and 7; # 0, and then counting all possible values for the

remaining coordinates.

As mentioned in Section 4.1, one of the key points of our argument is to provide
a clear description of the sets X¢. There is a natural parametrization of the cone I

that makes this possible.

Lemma 4.4. There is a parametrization of I'> with the Cartesian product F7 x P! x P!,

where
P ={(1,y) €F2:y € F,} U{(0,1)}

denotes one-dimensional projective space over IFy.

Proof. Consider the map s : F x P! x P! — I'® given by

s(A\, o, B) == (A B1, Aaafa, A1 P2, Aaafr), (4.5)

for every (A, o, 8) € Ff x P! x P!, where a = (a1, 2) and 8 = (81, f2). We claim s

is a bijection. Note the identities:

s(A, (1, a2), (1, B2)) = (A, Aazfz, ABa, Aawz);
s(A, (1,a2),(0,1)) = (0, Aag, A, 0);
(A, (0,1), (1, B2)) = (0, AB2, 0, A);

s(A, (0,1),(0,1)) = (0, A, 0, 0).

Using these identities, if s(\,«,3) = s(u,7,d) for some (A, «, ) and (u,v,0) in
Fy x P! x P! then o = v, B = 8, and A = p, so s is injective. Since #I'3 =
(q—1)(g+1)* = #(F* x P! x P'), the map s is bijective. O
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REMARK. This parametrization is a special case of a general family of maps known as

Segre embeddings of projective spaces [106].
We now turn to the study of the sets Y.

Proposition 4.5. For each £ € ]F;l, the cardinality of ¥¢ is

(¢+1)*(q—1), ife=o0,
#Xe = 2¢> —q—2, if € € I3,

@ +q, otherwise.

Proof. When & = 0, we have ¥g = {(p, —p) : p € I'*}, which has the same cardinality
as I'®, so #X9 = (¢ — 1)(g + 1)%2. Now suppose & # 0. Consider the set

He={nel: (& —m)(&—m)=(&—n3)(&— 1)} (4.6)

If ¢ € I'3, then & € Hg, yet the pair (£, 0) is absent from ¢, so #X¢ = #Hg — 1. This
is where the parametrization (4.5) has a clear advantage over Cartesian coordinates.

For € = s(\, 0, 8) and 1 = s(y,, ) in 3] the condition (4.6) is equivalent to
1817202 + azf27101 = 1827201 + aB17102.

Factoring this equation shows it holds if and only if & = v or 3 = §. Since #P' = ¢+1,

by inclusion-exclusion we get #Hg = (q—1)(2¢+1) for each € € I'?, so #3¢ = 2¢*—q—2.

Now suppose & ¢ I'* and € # 0. In this case £ ¢ H, so #3¢ = #He. By
symmetry of the equation in (4.6) it is not restrictive to assume & = 1. We can then
isolate nq:

n2 = &ams + &ama — Samn + &2 — 38a.

Substituting into the equation 7172 = n3n4 of the cone gives

(Eam — m3)na = m(§am — Eamz + 364 — &2).

If 93 = &3m1, this simplifies to 7y (n — 1)(& — &&4) = 0. Since & ¢ I'*, we have
m € {0,1}, and for each choice 7y is free, giving 2¢q solutions. If 3 # &3n;, for each of
the ¢ values of 7; the coordinate 73 takes ¢ — 1 values, giving ¢> — ¢ further solutions.
Hence#H§:2q+q2—q:q2+q. O

REMARK. Note that the set H¢ has a structure that is easier to handle when & € r3
than in the other cases. The following properties of H, will be used throughout.

(i) If n € He then An € He for each A € F; also, He = H)y¢ for any A € Fy*.

(ii) m € He \{§} < &—mne He\{&}

(i) n € He <= £ € Hy,
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Now, we look more closely at the structure of Hg for £ € I'3. Recall that in the
proof of Proposition 4.5 we established that, for & = s(\, a, 8),

He = {s(p, o, y) : (u,y) € F x Py U {s(p,z,B) : (u, ) € Fy x P'}.

Since these sets have geometric significance and play a crucial role in our estimates,

we introduce the following disjoint subsets:

HZ = {s(u,c,y) :pely, ye P\ {8}},
Hg = {s(p,x,B) : p € By, € P\ {a}},
and the line

Le={p&:pelF;}={s(p,apB):peck;}

Thus He = HY U Hg U L¢, with #H; = q(q — 1) and #L¢ = q — 1.

For the case & # 0 for ¢ = 1,2, 3,4, the sets ng U L¢ and Hg U L¢ admit the

following Cartesian descriptions:

Hg_ UﬁE = {(té.l? 8527 8637 t€4) A NCHS FQ7 (ta S) 7& (070)}7

and similarly

He ULe = {(t&1, &2, t€3, s€a) 1 1,5 € By, (t,5) # (0,0)}.

The parametrization is slightly different when some coordinates of £ vanish, but in all
cases the sets H Z ULg and Hy U Lg are closed under addition after including 0, and
thus represent punctured planes in IE“;*. We denote them respectively by AZ and Ag.

Proposition 4.6. For points & and 1 in '3 the following hold.
(i) Hy = Hye and Af = A5, for all N € F).
(i) n e Hf < &€ H;.

)

)
(i) n € Hf < &+mneH.
(iv) The sets A? and Af, are either disjoint or equal.
)

(v) The sets Afét and AF always intersect along a punctured line (punctured at 0).

Proof. Part (i) follows immediately from the definitions of H£i In the rest of the
proof we focus on Hg and Ag; the other cases are analogous. Let & = s(\, «, §) and
assume 1 € H;, so n = s(p, o, y) for some (p, ) € Fx x (P'\ {8}). Since £ and n
share the same second coordinate « in the parametrization, part (ii) follows. For part

(iii), compute

E+n=s5\a,B)+s(a,7)
= (a1 (AB1 + p), aa(AB2 4+ py2), cr(AB2 + py2), aa(AB1 + pum))
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B2+ .
5()\ﬁ1+)u717 «, (13 M)) ) if )\ﬁl + Hy1 ?é 07

s(ABa+uy2, o, (0,1)), if A\B1 +pn = 0.
In both cases £ +n € ng For the converse, if £ +n € ng for some i € I'®, then
—& — n also belongs to H,, and since —np = & + (=€ —n) € H, we get n € Hg‘

For part (iv), all elements of Ag share the same second coordinate o« in the
parametrization. Hence if Agr N A;7F is non-empty, both sets have the same second

coordinate and thus coincide.
For part (v), given & = s(\, a, 8) and i = 5(p, v, d), a point p € I'3 lies in Ag'ﬂA;

if and only if p = 5(0, @, §) for some o € F, which is precisely a punctured line. [

Proposition 4.7. The following identity holds:

2
S D rm)? || DD fim)? (¢—1) (Z f(§ ) (4.7)

gers meA; mEAL gers

Proof. Rewrite the inner sums using the parametrization s. For & = s(\, a, ),

S fm)P= Y fs(pay)

m eAg+ LERS
yeP!

Z f(772)2 = Z f(ﬁ(/t,l‘,ﬁ))Q.

mEA, peFy
z€P!

and

Thus the left-hand side of (4.7) equals

Z Z f(s(:ubavy))z Z f M27 aB)

)\EF; M1€IF;< MZGFX
a,BeP! \ yeP! z€P!

= > | X flpay)? || X fsluz,,5)?

AEFS | p1€FY po€Fy
a,yeP? w,ﬁE]P’l

The two inner sums are equal and each equals Y f(£)%. Summing over \ € FJ
gers
(contributing a factor of ¢ — 1) gives the result. O
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4.3 Proof of Theorem 4.1

In this section, we provide the argument that allows us to conclude the sharp constant
in (4.4).

Step 1: Symmetrization. We employ the method of antipodal symmetrization
from [37, 50]. The right-hand side of (4.4) does not change if we replace f(&) by

f() V JOPHUCOL ¢

Moreover, this replacement does not reduce the left-hand side. To see this, set

dX = 8(m + m2 + n3 + m4) Ay dnz dng dmy,

where § is the Dirac mass at 0, so that

D

geF?

2

S Sm)fem)| = [T T ) T a3

n1,m2€3
m+mn2=§

= f(m) f(=m2) f(n3) f(=ma) dX = Q(f, £, f, ),

(T3)4

where

Q(f1, f2, f3, f4) = /(F3)4 f1(m) fa(=m2) f3(n3) fa(—na)dX.

Symmetry of the measure d3 allows us to write

QUL L) = QU 5 f. f),

where f*(€) := f(—€). Hence, we take the average of these two expressions

Q(f, f, f, f) _ /(F3)4 (f("?l)f(—"h) —; f(_nl)f(n2)>f(n3) f(—’l’]4) ax

_ FOm)TCna) + FEmfm) s
=ke [ ( )7 FEm s

2

Using the inequality Re(z) < |z] and then Cauchy—Schwarz we get

) (m) + S 0B Fan | ds

2

QUL IS, f) < /

T4
C-S

< [, ) ) ) (=) 2 = QU f 1,11

Note that the equality is attained if and only if the following conditions are satisfied

o (f0)F=n2) + F=m)f(2)) f(ns) F(=ma) > 0, for all m; € T2 such that
m+n2+n3+m=0;
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o f(m)=C(m,n2)f(—m2) and f(—mn1) = C(n1,m2)f(n2), for some C(m1,n2) € C,
for all 1,12 € T3,

Also notice that Q(f, f, f, f) = Q(f, f, f*, f*), therefore, the same argument gives

QU £, 1, 1) < QUfes fu, I 111 < QU fis £y fo), (4.8)

with equality subject to the same conditions. Henceforth, we may assume that the

function f is even and takes only non-negative values.

For simplicity, we introduce the following notation for expressions that appear
frequently throughout the proof. Let g be a function on I'; for any A C I'® and
£ € I[*’;l we set

A A
9-g:= Z g(n)g(& —n)
e (&- n)EF3

Step 2: Mass transport. We split the sum on the left side of (4.4) into three parts:
I'* and {0}, and the rest of the points in Fy,

%;4(2 rs) = gs(z rr) (ﬁ§3f(£)f(£)>2 Py (FZ r1).
where I'§ = I'* U {0}.

To begin with, we estimate the terms outside the set T'§ by employing the
Cauchy—Schwarz inequality alongside the precise formula laid out in Proposition 4.5.
Subsequently, we complete the expression by strategically adding and subtracting

suitable terms as follows

S(zr) <SS ) - (2 r)

€T3 I3, ¢ €T3 I3 ¢ rs, ¢ £gTS I3 ¢
= (" +q) Z(Zﬂﬂ) (> +q) Z(Zfz-ﬁ)
£€F4 s, ¢ €€F% I3, ¢
(q +q<2f2> (> +q) Z(Zf2 f2>—(q2+Q)Zf4,
gers 3

where the first term in the last line comes from the change of the order of summation
in the corresponding sum above. Observe that equality is achieved when, for every
fixed & ¢ T3, the identity f(& —n) = C(&)f(n) holds for every np € I'® with € —n € '3,
where C'(£) is a constant depending solely on &.



94 Chapter 4. Sharp Fourier extension inequalities for cones over finite fields

Based on this estimate, to prove (4.4) it suffices to show

Z(fo) W+ 3 p

gers €€T3 He, &

4 2¢* —5q —5¢%+5q+4
Zf (¢—1D(g+1)? (Zf) S0

(4.9)

Now we utilize the geometric information about the sets H¢. Rewrite the first

term by separating the following sets in the inner sum Lg == L¢ \ {£}, H}, and H .

S(z o) =2l(z ) (2 (2 )]

£€T3 “He, & gers Hf ¢ He €
+2£§3{(Z -f) (H;L%{jﬁ’&f-f) T (Hggf-f) <H§Ef-f)}-
Similarly

DD IILTEED W) SILVED DD SRATS

£€T3 He, € £ers L3, € §el® mfum, ¢

Step 8: Application of Proposition 4.7. This is an important part of our
argument. We can apply Proposition 4.7 for the last term on the left-hand side
of the inequality (4.9). For simplicity, we denote by

2¢* — 5¢> — 5¢% + 5q + 4
(g—1)(g+1)?

M, =
and the last term of (4.9) can be replaced by

=) (Er)

£eF3

which we can write as

2zl (Zf2><2f2)+<§f2)(§f2>}~

s L +UH—
ge 3 HJUH, p

Step 4: Separation of the sums over Hg’ and Hg_ We have rewritten the expression
on the left of (4.9). In this rewritten version, there are only two expressions where sums
over H ; and H, ¢ are multiplied by each other. We want to replace such terms with

terms where there are no mixed products, using the AM—GM inequality. Grouping
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them, we have

2%:3 (}%gﬁf) ( Z f f) 12

Er)(Er)

3

2o ) 2 (5 (500

q gers L€ H,
AM-GM M, 2
S (1_2(q—1))z{(sz> (Z 1) }
gers Hg‘ Hg &
It is crucial to note that 2 — ;{—"1 = % > 0 for every odd prime power q > 3.

In the first inequality above, equality occurs if and only if f(§ —n) = f(n) C*(§) for
allme H Ei and all £ € I'3. In the second inequality, equality occurs if and only if the

Y ff and Y fof
H ¢

+
H§7£

factors

are equal.

Combining the estimates from Steps 2—4, we obtain

LHS of (4.9) Z(fo)

&
() S{(Z ) (20

+2£§3(Z :f) (H;L%&’Ef'f) (4.10)
~ala+ DS —ala+ ) grjg{z 72 f2+H;§ ks 7
Sl (55 )

It suffices to show that the right-hand side of (4.10) is non-positive. Now, we will
divide the expression into several parts in a meaningful way and show that each part

we consider is non-positive.

Step 5: Regroup terms of the same plane. We examine each plane Asi separately.
It follows from Proposition 4.6 that there are exactly ¢ + 1 pairwise disjoint planes
of the form Az; the same conclusion is true for AE_' We enumerate them as Azi, for

1 <7< g+ 1. Thus, we have the following identity

q+1 q+1

Dgl@)=>> 9©=> > g(&

gers =lgeay =lgear
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Now, we pick a plane A among the planes A;r, and analyze the following expression

o &ZA(Z”) (- 2<§41>>£<sz)
+2Z(Zf~f)(2ff) sy e

§eA Lg, € H* §eALg €

_ ZZfoZ Ll)zfl

5eAH€+£ A
—2@_1@(&) i) ()

£

Note that some of the terms in (4.10) appear in two different places, which are S(A;")

and S (A ) for appropriate i, j. Hence, we are taking such terms with the coefficient
1/2 in the definition of S(A).

To estimate the quantity S(A), we use the following inequalities
2
(S r7) <@-2% £,
cg. ¢ £y ¢
2
(X £f) <ala-1 X £,

+ +
HY € HE €

(%:Ef-f) <H§€f-f> < (Ezg £) (% £).

where the first and the second follow from the Cauchy—Schwarz inequality, and the
last one can be deduced from the AM—GM inequality. Therefore, the equality in these

inequalities occurs if and only if the following conditions are satisfied, respectively:

(i) Fm) = C1(€) for all € LE;
(i) f(n) = Ca(&) for all m € HS;
(iii) f(n) = f(§ —mn) for all p € LZ U Hg

Thus, we have the following

ZZF# (2= gy Jata =D X X p

£cA £°

£€AH§+ I3
+2£%(%f2><;f2> ot 1) %LZ 121

aa+1) D > f2f7 - Zf“

£EA H+ 13
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S (e

2(q ) éea Le LAY

At this moment, we are able to apply Fubini’s theorem for the iterated sums and
simplify the expression on the right. Using the facts from Proposition 4.6, one can see
that the following identities hold:

I BNLTEED S MLETED' (Zf2)2 =7

E€A LS € £eA Eg £cA

%Hg;gfz-ﬂ:;f(&)z%fz q—lgeA( £f2)< ng),
SEAEr)-ZEr)Er)-greEr)

q—1£€A<%:f )(%Jﬂ)

From these identities, it follows that

5 4 A3 A2 2
S(A)g—q +3¢" —4¢° — 4q +3q+2z(2f2)

2<q2_1)2 EEA N L¢
q(q®+3¢* —3q — 5 I—2
e BEE) e

Finally, we need one more identity to make the expression simpler

S -gEA ) -

EEA N Lg H; EEA N Lg A EEA N Lg
2 2

=(-1D(>Xr) - )

) -5 (%”)

Hence, the above estimate simplifies to the following

¢ +3¢° —4¢* -3¢ +2 -2 4
) < 2(¢—1)*(g+1) gez;x(zf ) zA:f

q(¢* +3¢° —3q— (Zf2>

2(¢ 1) (¢ +1)°

Note the following implication of the Cauchy—Schwarz inequality

(Z oF

S
A q

where the equality happens if and only if f is a constant function on A.
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Thus, it follows that

4 2 2
A \q +3¢% —4¢® — 3¢ +2 _q +3¢% —4¢*> —3q +2 9
R PR TR P Bt v T ESTRE M PO

et () g

Le

We know that the first factor is a non-negative number for all ¢ > 2. Moreover, notice
that

2 C-s 2 +1
) =(hEEn) CarnEe) -
A ¢— 1\ PEYRVR ¢—1 i\

Therefore, we conclude that S(A) < 0. The equality happens if and only if all the
inequalities above are equalities, which occurs if and only if f is a constant function
on A. To complete the proof, we note that the choice of A was arbitrary; we can
argue for any plane Afﬁ in a similar way. Combining all such inequalities, we deduce
that (4.9) holds. Equality in (4.9) is attained if and only if f is constant on each of the
planes Aii. By Proposition 4.6, we know A;" and Aj have a non-trivial intersection;
therefore, the constants are the same. Varying ¢ and j, we see that f has to be a

constant function on I'3. O

4.4 Classification of extremizers: Proof of Theorem 4.2

In this section, we will give a complete classification of the functions f on I'® for which
the inequality (4.4) becomes equality. We assume henceforth that the extremizers are

not constantly zero. We begin with the following observation.

Lemma 4.8. Let f # 0 be a function on I'® for which (4.4) becomes equality. Then
the following must hold:

(i) |f] is a constant function;

(i) If (&) = f(&)/If(&)], then

e(x)o(y) = p(z)p(w), (4.11)
for all x,y,z,w € T such that ¢ +y = z + w.

Proof. Since the estimate (4.4) becomes an equality, it must be true that the
inequality (4.8) also becomes an equality, and the symmetrization fy of the function
f has to be a constant function on I'*. Thus, we got the necessary condition on
the magnitude of the extremizers, i.e. |f(n)|? + |f(—n)|> = const # 0 for all n € T3.
Combining the conditions for the equality of (4.8) and the fact that fy = const, we
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deduce that we must have the following identities,

f(m) = C(n1,m2) f(—m2);
f(=m1) = C(n1,m2) f(m2),

for all 191,12 € T'® and for some number C(n;,n2) € C. Looking at the sum of
the squares of these two equations, we deduce that |C'(ny,n2)| = 1, therefore, |f] is
constant. Using this fact, we conclude that f(p) # 0 for all p € I'}; otherwise we

see f = 0. Therefore, extremizers never vanish and we define the phase function
p: % = {z€C:lz| =1} as w(p) = f(p)/|f(p)|-

The other condition for the equality in (4.8) is the following

C(m,n2) fs(—=m2)f(n3) f(—na) = 0, (4.12)

for all 9y + 12 + 13 +m4 = 0, m; € I'3. First of all, we observe that each of the
factors in the expression above is non-zero by the previous deductions; therefore, the

inequality must be strict. Hence, the condition in the equation (4.12) is equivalent to

Arg(Cm.m) ()] ) =0 (mod 2),

for all 1 + 12 + 13 + ma = 0, m; € I'3. Clearly, by varying the elements 13 and 7y in

this condition we conclude that
v ()= ) = AP F0)) - (mod 21,

for all n3 +n4 = m5 + 1) # 0. If we write this equation in terms of the phase function,

we get
pns) _ pns)
o(=m1)  p(-ny)

After we shuffle the terms and rename the variables, we arrive at the functional

equation (4.11) for . O

In the rest of this section, we study the solutions to the functional equation (4.11).

Proposition 4.9. Let p be an odd prime and q = p"™. If a map 1 : Fg \ {0} —» C*
satisfies

P()(y) = P(z)P(w), (4.13)

for all non-zero x,y, z, and w such that x +y = z + w, then it must be a multiple of

a character. More precisely, there exists A € C* and (a1,a2) € IF% such that
27
Y(x1,22) = X - exp ? Try, (121 + agz2) ), (4.14)

Jor all (x1, ) € F2\ {0}.
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Proof. From (4.13) it follows that i (x)i(—x) = const, for all & # 0. Since every
non-zero scalar multiple of 1 satisfies the functional equation (4.13), we may assume

(up to a constant factor) that
Y(x)p(—x) =1, forall z #0. (4.15)
Under these conditions, we still have two choices for the sign of v; thus, we can try to
identify the solutions up to a factor of +1.
Step 1: 9(x)?P = 1, for all & # 0.

Fix  # 0. Since there are at least 3 elements in F2 \ {0} one finds y € F2 \ {0}
such that y # +a. Therefore, using (4.15) and (4.13) consecutively, we deduce

v = vwwye = v(T3) w(T5Y) =u(2) )

If we assume p # 3, again using (4.15) we can obtain the relation

$(3z) = Y3 ) (—x)(x) = Y(x)®.

Repeating similar argument several times we show that ¢ ((p — 2)z) = ¥(x)P~2, which
is also equivalent to the identity ¢ (2x) = t(x)?>"P. Combining the last identity
with (4.16) we get

Pl = p(22)? = (),

which implies that ()% = 1 for the case p # 3.

Now suppose p = 3. In this case, we cannot use the previous argument simply
because 3x = 0. What we can use is the fact that 27! = 2 and (4.16). Employing

these facts, one can show
P(@)? = p(22)" = Y(4a)® = P(x)®.

Therefore, ¢(x)% = 1. It completes the proof of step 1.
Step 2: 1(2x) = +1p(x)?, where the choice of + is independent of x.

From (4.16) it is immediate that 1 (2z) € {4 (x)?}. We argue by contradiction,
suppose there are two elements x, y such that 1 (2z) = ¥(x)? and ¥(2y) = —(y)%.

In such a case, using the conclusion of step 1, we are led to the following identity

p

—1= (-1 = (—v(@e(m)?)" = )Yy = Y@+ y)P =1,

which is absurd. Thus, the choice of the sign in the identity is uniform.

Using step 2, we can assume that ¢(2x) = ¢ (x)?; otherwise, we work with —q),

which is also a solution to the equation (4.13) with (4.15). Define an extension ¥ of
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the function 1 given by

Ba) {wm, z € F;\ {0
1, x = 0.

From this definition, it is immediate that U(z)¥(y) = ¥(z)¥(w) holds for all
x +y = z+w. In particular, x + y = (& + y) + 0, implies

U(z)¥(y) =VY(z+y),

for all z,y. Thus V¥ is a character on the additive group (IF?I, +). Now it is clear that

there exists (a1, az) € F2 such that
2mi
U(x) = exp e Tr,(a121 + agzs) |,

for all & = (21, x2) € F2. In particular, ¢(x) has the same representation for all & # 0.
Since we have done several reductions on the scalar factor, the general solution to the

functional equation (4.11) is given by (4.14). O
Now, using this result, we can classify all the extremizers.

Proof of Theorem 4.2. We know that the extremizers have constant absolute value;
therefore, we can assume f(x) = A p(x), for some A € C*, and here ¢ is the phase

function of f. We first observe that any map f : I'® — C which acts as follows

271
(M1, m2,Mm3,M4) — A - exp (p Trp(a1m + agne + asns + a4?74))

for given a1, a2,a3,a4 € Fg and A € C* is an extremizer for the inequality (4.4).
Indeed,

2 2

2>

3 \ S fm) ()

> exp (2;2 Try, ((m + 1) - a)>

EEFY  mymeel™ EEFY  mymeel™
m+n2=§ m+n2=£
2
4 2 2
— 'S #E0* = Gy, 2o ) X If©F)
£€Fs ’ gers,
Now, we prove that these are the only extremizers with |f| = |A|. Since the

phase function ¢ has modulus 1 by (4.11) and the previous proposition, we know that
w|la = ¢ x, where ¢ € {z € C: |z| = 1} and x is a character on the complete plane
AU {0}, for any punctured plane A C I'®. Up to a constant factor, we may assume

c = 1. Hence, we have that ¢ acts as a character in any punctured plane contained in
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the cone. In particular, for

Ar = {(0.m2,0,m1) : (m2.m0) € F; \ {0}},
Ay = {(771,0,773,0) : (n1,m3) € F2\ {0}},

we have:  ¢(0,m2,0,m) = exp(Z Try(aon2 + asns)) and (1, 0,1m3,0) =
I3
exp(% Trn(alm—l—agn;;)), for some aj,az,as,as € F,. Consider the function

Y :T3 = {z€C:|z| =1} given by

1

271
——————————exp| — Try(a1m + azn2 + aznz + asna) | -
<P(771,7727773,774) p

Y(n1,m2,m3,M4) =

Note that also ¢ must satisfy (4.11). Observe that (0,72,0,74) = 1 and

¥ (m1,0,13,0) = 1 for any (n1,73), (112, m4) € Fy \ {0}. Now, take any (11,72,73,74) €
I3\ (A; U Ay) and take a nonzero (pa, ps) # (—n2, —14); then we have that

¢(771a77277)3,774) :1/)(771,7]%773,774)1/}(0»,02707/74)
= 1/’(7717 07 U370)¢(07772 + P2, 07 N4 + p4) =1.

From this, we conclude that ¢(n) is exactly given by

2T
exp ) Try, (a1m + agne + asns + asna) | -
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Chapter 5

Fourier optimization and pair

correlation problems

5.1 Introduction

This chapter is based on [A4]. An overview of the main results and their context was

presented in Section 1.3.1; here we develop the full details.

The seminal work of Montgomery [94] inaugurated the study of the distribution
of non-trivial zeros p = % + 47 of the Riemann zeta function ((s) along the critical line
via their pair correlation. In this framework, Montgomery introduced the form factor
F(a,T), a weighted exponential sum over pairs of zeros, and stated a conjectural
asymptotic formula for its behaviour as 7" — 0o, now known as the pair correlation
conjecture (PCC). Subsequently, Goldston [57] established the equivalence of PCC with
certain averaged asymptotic estimates of F'(«,T'). This result provided the principal
motivation for the study of such average estimates, an investigation subsequently
pursued in [30, 32, 58].

The approach of [94] has been extended to many other settings, including the
pair correlation of zeros of L-functions, Dirichlet series, and similar objects; see [8,
36, 46, 64, 76, 96] for examples. In this chapter we look at the problem of average
estimates from a much broader perspective, introducing an axiomatic approach which
allows us to bound the long-term averages of analogues of Montgomery’s function in a
wide variety of settings. We connect these average bounds to two Fourier optimization
problems and analyze them using techniques from Fourier analysis and the theory of

reproducing kernel Hilbert spaces.

As a consequence of the bounds we obtain, we address a conjecture of Gonek and
Ki [64, Conjecture 2], related to the pair correlation of zeros of Re( and Im ¢ along
vertical lines in the critical strip, and show that the relevant form factor cannot have

the conjectured expression in certain regimes.
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5.1.1 Montgomery’s pair correlation conjecture

Assuming the Riemann hypothesis (RH), let p = % + iy denote a non-trivial zero of
¢(s). Montgomery [94] conjectured that, assuming RH, the pair correlation of zeros of

¢ has the following limiting distribution: for any fixed g > 0,

T -1 B sin 7w\ 2
(%logT> Z IN/O (1—( — ) )du7 as T — oo. (5.1)

0<y,Y'<T

2
0<y—7' <7

This is Montgomery’s pair correlation conjecture (PCC). To study (5.1), Montgomery

introduced the form factor

T -1 , )
F(o,T) = ( log T) ST 10wy — ), (5.2)
2m 0<yY'<T

where a € R, T' > 2, w(u) = ﬁ, and the sums are taken over ordinates of non-trivial

zeros of ((s), counting multiplicity.

For any r € L*(R) with 7 € L*(R), the Fourier inversion formula gives

(Zroer) " > (6= )ty ) = [ 7o) Fla 1) o

0<yy'<T

The connection between (5.1) and (5.2) is visible from this identity: by testing against
an appropriate sequence of functions r approximating the characteristic function of
(0, 8], the pair correlation asymptotic (5.1) follows from knowledge of F(a,T) as
T — oo.

Montgomery [94] and later Goldston and Montgomery [59, Lemma 8] proved,
conditionally on RH, that

loglogT
— (72l jL0glo8 L ,
F(a,T) (T log T + |a|) (1 + O( log T )) , asT — oo, (5.3)

uniformly for 0 < |a| < 1. Montgomery also conjectured that for |« > 1, uniformly

on bounded intervals,
F(a,T)~1, asT — oo, (5.4)

which together with (5.3) would give a complete description of the asymptotic behavior
of F(a,T). The conjunction of (5.3) and (5.4) is called the strong pair correlation

conjecture and implies (5.1).

In 1988, Goldston [57] proved that PCC is equivalent to the asymptotic

1 [ote
Z/ Fla,T)da~1, asT — oo,
b
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for any b > 1 and ¢ > 0. More recently, Carneiro, Milinovich, and Ramos [32] proved,
assuming RH, that

1 rbv+e
0.9303 + o(1) < Z/ F(a,T)da < 1.3208 4+ 0o(1), as T — oo,
b

uniformly in b > 1 for the upper bound and for ¢ > ¢y(b) for the lower bound,
improving previous results of [30]. They obtained this result by introducing new
averaging mechanisms and making use of the class of test functions introduced by
Cohn and Elkies [38] for the sphere packing problem. The present chapter generalizes

and extends this framework.

5.1.2 The axiomatic formulation

Our main purpose is to obtain a unified approach for various pair correlation functions,
capturing the behavior of a wide variety of examples. Our objects of interest are
sequences I'(T') = (7,(T")) of real numbers depending on a parameter T' > Tp; the
elements of the sequence are not necessarily distinct. For most number-theoretic
instances, such as when I' consists of the ordinates of non-trivial zeros of a typical
L-function, the sequence is independent of T. The dependence on T is included
because we are also interested in cases such as those studied by Gonek and Ki [64],
1 c

where the pair correlation of zeros of Re((s) along the lines Re(s) = 5

2 logT 18

considered; these naturally vary with 7.

Sequences of non-trivial zeros of a typical L-function share the behavior that the
number of elements with height at most T > 0 is asymptotically é—z logT and the
average spacing is % log T for some A > 0. Motivated by this, we introduce our first

assumption.

(H1) There is a A > 0 such that

lim inf #{n : 'Yn(T) € (O,T]}

=1. 5.5
T—00 % logT ( )

In view of this, we associate a form factor to I in analogy with Montgomery’s (5.2):

AT -1 . ,
D)= (jrloeT) X TMTuGoq) (60)
4 72/ €(0,TINT(T)
where a € R, T > Tp, and w(u) = ﬁ; elements in the sum are counted with

multiplicity. The choice that the 7’s lie in (0,77 in both (5.5) and (5.6) is made
for simplicity and is not essential; the interval (0,7 can be replaced by (7,27 or
[—T/2,T/2] with no change in the arguments.
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From the definition, §r(«,T) is real-valued and even. It is also non-negative, as

follows from the identity

2
Z Ti/\oz’y€27ri’yu du,

Z Ti)\oa(’y’—'y)w(,yl _ 7) _ 27T/ e—47r|u\
~€(0,T]NI(T)

¥y €(0,TINT(T) e

valid for all o € R.

Our goal is to obtain effective bounds for the long-term averages % fbe Sr(a, T) da

as T'— oo, assuming some information about the asymptotic behavior of Fr(«,T).
This information will come in the form of a convergence of measures. We say that
a Borel measure v is a limiting measure for §r(a,T) in (—A, A] if for every ¢ €
Ce((—A, A)),

Jim [ pla)Fr(a. ) da = /R o(a) dv(a). (5.7)

In other words, the measures §r(«, T')da converge in the weak™ sense to v as measures

on (—A,A) as T'— oo. Such a convergence assumption constitutes our second axiom.

(H2) There is a A > 0 and a finite Borel measure v such that v is a limiting measure
for §r(a,T) in [-A, A].

REMARK. Condition (5.7) involves only test functions supported in compact subsets
of the open interval (—A, A). It therefore determines v on (—A, A), but carries no

information about possible point masses at £A.

As a canonical example, when I' is the set of ordinates of non-trivial zeros of ((s),
the form factor Fr(«,T) is Montgomery’s F(«,T) and (5.3) implies that, under RH,
the measure v given by

dv(a) = 6(a) + |of da (5.8)

is the limiting measure of F'(«,T') in [—1, 1], where  denotes the Dirac mass at the
origin. Further examples of form factors and their associated limiting measures are

discussed in Section 5.1.6.

5.1.3 Bounds via Fourier optimization

We obtain lower and upper bounds for the long-term averages of form factors through
a Fourier optimization approach. There are two relevant extremal problems; we study

both in subsequent sections.

As discussed previously, the first extremal problem makes use of the class An.
Recall that, for A > 0, the class Aa consists of continuous even functions g : R — R

satisfying:
(i) g and g € LY(R);
(ii) g(a) <0 for a e R\ [-A,A];

(iii) g(a) > 0 for all @ € R.
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Given a finite Borel measure v supported in [—A, A], define the functional

wlo) = [, 3e)dvla)

EXTREMAL PROBLEM 5.1 (EP5.1). Given A > 0 and a finite Borel measure v on
[—A, Al, find the quantity

C, = inf ®.(9)

g€Aa g(0)
g(0)>0

If a sequence I satisfies (H1) and (H2), we can provide upper and lower bounds for
averages of §r(«,T) in terms of C, by applying the averaging mechanism of Carneiro,

Milinovich, and Ramos [32] in our generic setting. This leads to our first main result.

Theorem 5.1. Let ' be a sequence of real numbers satisfying (H1) and (H2), and let
v be the limiting measure for Fr(a,T) in [-A,A]l. Given € > 0, for any b > 1 and

sufficiently large £, one has
1 bt
1+30(C,,—1)—6—|—0(1)<z/ Sr(o, T)da < Cy + €+ o(1),
b

as T — oo, with £ > ly(e) for the upper bound and ¢ > Ly(b, <) for the lower bound.

REMARK. By the inequalities above, the solution to (EP5.1) must satisfy C,, > 1; this

is a necessary condition on the limiting measure v of §r(a,T).

REMARK. Since s is a negative quantity, the lower bound in Theorem 5.1 can actually

be negative if C, is larger than a certain number. This motivates our next theorem.

We can strengthen the lower bound with the aid of a second extremal problem.

Given 8 > 0, introduce the class Rg of continuous functions g : R — R satisfying:
(i) g and § € L'(R);
(ii) g(a) < 1 g/() for all a € R;

(iii) g(a) > 0 for all @ € R.

EXTREMAL PROBLEM 5.2 (EP5.2). Given 5 > 0, determine the value of

Dg = sup g(0) = sup /ﬁ(a) da.
9ER3 geERZ /R

We solve (EP5.2) completely in Section 5.2.2, showing that Dg = [ (see
Proposition 5.14). Assuming (H1) and (H2), we obtain the following lower bound for

symmetric averages of §r, which is independent of the size of the interval [—A, A].



108 Chapter 5. Fourier optimization and pair correlation problems

Theorem 5.2. Let I' be a sequence of real numbers satisfying (H1) and (H2). Given
e >0, forany b>1 and { > ly(b,e), one has
1 ot

1
7 Sp(a,T)doz>§—€+o(1), as T — 0.
b

REMARK. The proof of Theorem 5.2 shows that assumption (H2) is not needed to
obtain an analogous result for averages over symmetric intervals (see Lemma 5.13).
One can also verify that Theorem 5.2 holds under the weaker assumption that there
exists A > 0 for which limsupy_, j;AA Sr(a, T) dev is finite.

5.1.4 Reproducing kernel Hilbert spaces

For a given measure v, finding the exact value of C, is in general difficult. We use
reproducing kernel Hilbert space theory to obtain an upper bound for C, by working

over a subclass of An.

A Hilbert space H of entire functions in which the evaluation functionals f +— f(w)
are continuous for all w € C is called a reproducing kernel Hilbert space because, by
the Riesz representation theorem, there exists K : C2 — C such that K (w,-) € H and

fw) = {f, K(w,-))n

for all f € H and w € C. This K is called the reproducing kernel of H.

The classical example is the Paley—Wiener space PW (rwA) for A > 0, consisting
of all entire functions f : C — C of exponential type at most 7A whose restriction to
R lies in L?(R). This forms a reproducing kernel Hilbert space under the L?(RR)-inner
product. By the Paley-Wiener theorem [34, §10], f € L?(R) extends to a function in
PW (xA) if and only if f is supported in -5, 5]

We are interested in weighted versions of PW (wA). Given a finite Borel measure
v supported in [—A, A], let H, be the set of entire functions of exponential type at

most mA satisfying

1712 = [ 7@ P@)do < .
where U is the Fourier transform of v, which is defined as
P(z) = [ 7 e2mint ().
We restrict to the class of measures v supported in [—A, A] of the form
dv(a) = c16() + ca|ale 1 da, (5.9)

for @« € [-A,A], where ¢; > 0 and ¢3,c3 > 0. This class covers many examples
of interest from analytic number theory (see Section 5.1.6). For such measures, we

establish the following.
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Theorem 5.3. Let v be a measure on [—A,A] given by (5.9). If %AQ < 2 and
cg =0, then || - || is a norm making H, a reproducing kernel Hilbert space. Moreover,
H, = PW(mA) as sets, and there exist constants a,b > 0 depending only on ¢, ca,
and A such that

allfllcewy < I flle < bl fllL2m)- (5.10)

To establish Theorem 5.3, one finds upper and lower bounds for (x), which
introduces the constraint %A2 < % This is a sufficient condition for the method used
here; the value % can be slightly improved at the cost of increased technicality, but is

retained for clarity.

By restricting to the subclass of A consisting of functions f with supp f C[-AA]
and exploiting the reproducing kernel structure of H,, we obtain an upper bound for
C,. This restricted version of (EP5.1) was solved by Carneiro, Chandee, Littmann,
and Milinovich [28] in the case of the measure (5.8) via reproducing kernel theory. We

adapt their approach to establish the following.

Lemma 5.4. Let v be a finite Borel measure supported in [—A, A] such that the norm
equivalence (5.10) holds. Then (Hy, | - ||.) is a reproducing kernel Hilbert space with
H, = PW(mA) as sets, and

where K, is its reproducing kernel.

This is the link between explicit bounds and reproducing kernels which underpins

our strategy. A short proof of Lemma 5.4 is included in Section 5.3.

5.1.5 Explicit bounds for averages

By Lemma 5.4, an effective upper bound for C, follows once the value K, (0,0) of
the reproducing kernel at the origin is known. The next results compute K, (0,0) for
the class of measures (5.9). The two cases c3 = 0 and c3 > 0 are treated separately

because of the significant increase in computational difficulty in the latter.

Theorem 5.5. Let A >0, ¢; > 0, and co > 0 satisfy %AQ < % For the measure v
on [—A, Al given by dv(a) = ¢16(a) + c2|a| da, we have

B 5 sin( QCTQA)
KV(O,O)—\/;COS( %A)+ ;}{Asin( %A)

To state the result when c3 # 0, define the auxiliary functions of n € C:

NG
Aln) =1+ —= cosh(na) |a] el da, (5.11)
c1 /-2
A2
B(n) =n*+ 222 _ 3+ 2%/ cosh(na) el da. (5.12)
c1 a1 J-a
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We also set D(n1,m2) = A(n1)B(n2) — B(m)A(n2).

Theorem 5.6. Let A, cq,co,c3 > 0 satisfy %AZ < g For the measure v on [—A, A

given by dv(a) = c¢18(a) + colale=1da, we have

2 1 A(0)c3 sinh% sinh%
K, 0.0) = — 2 (L _ B .
/(0:0) D(11,m2) <C1 2cy + 3y m (2) m (m)
2 2 . Ay X Anp
+ R n B(O)c23 sinh =5 Alnp) — %A(m) (5.13)
D(771, 772) C1 2co + c3C1 n o
2¢o + ey’

where N1 and ny are roots of
ant +2(ca — a1)n? + A 2ca 4+ c1c3) =0

with n1 + n2 # 0. The expression (5.13) is interpreted as a limit when m = 1.

REMARK. When c3 is sufficiently large, one has the asymptotic

1 cl 62A>
9, 0(22),
K,(0,00 A ( o

In Section 5.4 we compute explicit expressions for the full reproducing kernel
K,(w,z) when ¢3 = 0, and for K,(0,z) when ¢3 > 0 (see Theorems 5.15 and 5.17,
respectively). The reproducing kernel satisfies a certain integral equation depending on
v; we construct solutions for the class (5.9) by deriving and solving suitable ordinary

differential equations (Lemmas 5.16 and 5.18).

Combining Theorems 5.1, 5.2, 5.5 and 5.6 and Lemma 5.4 we obtain the following

explicit estimate for the long-term averages of Fr(a, T).

Corollary 5.7. Let I" be a sequence of real numbers satisfying (H1) and (H2), and
assume that the limiting measure v for (o, T) in [—-A, A] is given by (5.9). If
%AQ < % and c3 > 0, then for alle > 0, b > 1, and sufficiently large £, one has

(34500 —1)) +3-c+om < " Sr(a, T da < e (1)
2 "\ K, (0,0) T TETe 0 ), OTGICOS g o) e

as T — oo, with { = ly(e) for the upper bound and £ = ly(b,e) for the lower bound,
where K,,(0,0) is given by Theorem 5.5 and Theorem 5.6.

5.1.6 Applications

We apply the results above to three main classes of sequences arising from zeros of

L-functions or similar objects:

(i) primitive elements of the Selberg class;
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(ii) Dedekind zeta functions of number fields;

(iii) real and imaginary parts of the Riemann zeta function (and suitable

generalizations).

5.1.6.1 Primitive L-functions in the Selberg class

The Selberg class S, introduced by Selberg [107], is the set of meromorphic
functions L(s) satisfying five fundamental axioms: Dirichlet series representation,
analytic continuation, functional equation, Ramanujan hypothesis, and Euler product.
Associated with each L € § is its degree dj,, determined by the functional equation.
Although not assumed in the axioms, it is conjectured that dy, is always a non-negative

integer, which is supported by all known examples.

Murty and Perelli [96] studied the pair correlation of zeros of primitive elements
of § (those that cannot be factored into non-trivial elements). Here I" consists of the
ordinates of non-trivial zeros of a primitive L € S, i.e., ' ={~:p =+ iy, L(p) =

0, 0 < 8 < 1}. The argument principle gives the zero counting function

dr,T
Ni(T) = #{p = B+ir : L(p) = 0,0< B < 1, ~T/2 <y < T/2} = - log T+O(T),

so I' satisfies (H1) with A\ = dr, after replacing (0,7 by [-7/2,7/2] in (5.5). This

change does not affect any of the arguments.

Recall the Euler product axiom: for L € S, log L(s) = > 72, br.(n)n™*, where
br(n) = 0 unless n = p* and by, (n) < n? for some § < 1/2. Murty and Perelli proposed
the following hypothesis on the coefficients bz (n).

Let vr(n) = br(n)logn. Then Y, ., vr(n)vr(n) = (14 o(1))zlogx as x — oo.

Under GRH and Hypothesis MP, Murty and Perelli [96] proved that
Fr(a,T) ~d, T2 1og T + |a|, as T — oo,

uniformly for 0 < |a| < i(l —9), for any § > 0. Therefore I' satisfies (H2) with
1

limiting measure v in {——L, %] given by

dv(a) = 6(a) + |a| da.

Corollary 5.7 then yields the following.

Corollary 5.8. Assume GRH and Hypothesis MP. If T is the sequence of ordinates

of the non-trivial zeros of a primitive element of S of degree m, then for all e > 0 and
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<1+50(\f \/}m 2”;T;1>>++1—s+o(1)

1 [bte
<Zb Sp(aT)da<\[ \f

as T — oo, with £ > Ly(e) for the upper bound and ¢ > £y(b,e) for the lower bound.

—i—e—l—o(l)

5.1.6.2 Dedekind zeta functions of number fields

The Dedekind zeta function (x(s) of a number field K/Q of degree n with ring
of integers Ok is defined by (x(s) = > jco, N(I)~°, where the sum runs over
ideals I in O and N([I) is the norm. For an abelian extension K/Q, one has
Cr(s) =C(s) H;”:—f L(s, x;) for certain Dirichlet characters y;; this is a non-primitive

element of S of degree n.

In a recent preprint, de Laat, Rolen, Tripp, and Wagner [42] studied the pair
correlation of zeros of (i (s) under GRH. If T' consists of the ordinates of zeros of (x

in the critical strip, standard results confirm (H1). Furthermore, they established that
Fr(o, T) ~ nT~ 2" og T + nja|, as T — oo,

uniformly for |a| < £ —§ with 6 > 0. Thus (H2) holds with limiting measure v in
[—1, 1] given by

dv(a) = 6(a) + n|a| da.
Applying Corollary 5.7 gives the following.

Corollary 5.9. Assuming GRH, if I' is the sequence of zeros of the Dedekind zeta
function (i (s) of a degree n abelian extension K/Q, then for alle >0 and b > 1

<1+ ( ? ot 1)) o)
~+s —co - = ——c+4o
2 7% \/ 2)), T2 °

1 b+t

<Z \ Sr(a,T)da < cot\ﬁ+1+e+o()

as T — oo, with £ > Ly(e) for the upper bound and £ = ly(b,e) for the lower bound.

5.1.6.3 The real and imaginary parts of the Riemann zeta function

Our third application concerns the pair correlation of zeros of Re ¢ and Im ¢ and their
generalizations. Following Gonek—Ki [64] and the works of Garaev [56] and Ki [80],
for 0 < a < 3 and 6 € [0,27), consider

fa(w, ) := C(a+w) + e?C(a — w).



5.1. Introduction 113

The zeros of f,(w,0) and f,(w, ) coincide with those of Re ((a 4+ w) and Im ¢(a + w)
on the line Re(w) = 0, respectively. Under RH, Ki [80] showed that all but finitely
many non-real zeros of f,(w,0) lie on Re(w) = 0 for any 0 < a < 3,
bound for the exceptional height that can be taken uniform in a € (0, 3] for fixed 6.

with a lower

Assuming RH, Gonek and Ki [64] proved that the zeros of f,(w,#) are simple
after a sufficiently large height for fixed 0 < a < % and 6 € [0,27). We focus on the
case a = 3 — g7 With ¢ > 0 fixed (and 6 fixed), letting I'(T') denote the sequence of
ordinates (v,) for T' > Ty. We work with elements ~,~" € I'(T') from [T, 2T] to match
the setup of [64]; this change has no effect on the arguments. Garaev [56] and Ki [80]
established that

T
Na(T) = #{pa T < v < 2T} = ; logT + O(T)a

so I'(T") satisfies (H1) with A = 2.

For the associated form factor, Gonek and Ki [64, Theorem 3] proved the following:

let 0 <6 < %; then, under RH, for T' > Ty and § < a < %,

2|a

TWe=2lel - ag T — oo,
(a+3)(3—2a)

Fr(a,T) ~ 214l 10g T +

uniformly for 0 < |o| < & —8. As T — oo with a = & — %=, the second term satisfies

2 2 log T
Ta=2)la] — p—dclal/logT _y g—dclal g T'(T') satisfies (H2) with limiting measure v in

[—%, %] given by

dv(a) = 8(a) + |ale~*lda.

This is a measure of the form (5.9) with A = %, c1 =1, co =1, and cg = 4c. Applying
Corollary 5.7 gives the following result.

Corollary 5.10. Assume RH. Let § € [0,27), a = 5 — oeT With ¢ 20, and let I(T)
consist of the zeros of fu(w,0) along Re(w) =0. For alle >0 and b > 1,
1 (bt

—e+o(l) < - Sr(a, T)da <
b

1
+So< 7

+e+o0(1),

1 . 1
K,(0,0) ) K,(0,0)

as T — oo, with ¢ > ly(e) for the upper bound and £ > ly(b,e) for the lower bound,
where K,(0,0) is given by Theorem 5.5 and Theorem 5.6 with A = %, c1=1,c=1,

and c3 = 4c.

In particular, if I' is either the sequence of zeros of Re( or that of Im { along the

critical line Re(s) = & (corresponding to ¢ =0), then for all e >0 and b > 1,

b+£

1
0.7467--- — e+ o(1) < 7 Sr(a, T)da < 2.1659 - - - + & 4+ o(1),
b

as T — oo, with £ = ly(e) for the upper bound and ¢ > Ly(b,e) for the lower bound.
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Upper bound

1+SF
[ Lower bound
05+

. . . . .
2 4 6 8 10

FIGURE 5.1: Upper and lower bounds for %fbb—% Sr(e, T)da as a

function of ¢, where ¢; =1, co = 1, ¢3 = 4¢, and A = 0.5.
Figure 5.1 illustrates the upper and lower bounds given in Corollary 5.10.

One implication of Corollary 5.10 concerns Conjecture 2 of Gonek and Ki [64],

which we now recall.

Conjecture 5.11 (Gonek—Ki). Suppose 0 € [0,27) is fized, a = %— logT with
0<c=o0(logT), and A > 0 is arbitrarily large but fized. Then, if T'(T) consists of
the zeros of fq(w,0) along Re(w) =0,

min(2|«al, 1)

TUa-2lal | (1
(a—l—%)(3—2a) +o(1),

Fr(a,T) = (2+o(1)T 4 log T +

as T — oo, uniformly for 0 < |a| < A.

If Conjecture 5.11 were true, then for ¢ > 0 fixed and any b > %, £ > 0, integrating
and passing to the limit T' — oo would give
1 ot e—4cb(1 _ e—4c€)

fing [, el e =

As either b — 0o or £ — oo, this right-hand side tends to 0, so the conjecture would
predict that for sufficiently large b or ¢ the averages of Fr(«,T') converge to 0. The

lower bounds of Corollary 5.10 show this is impossible, giving the following result.
Corollary 5.12. Conjecture 5.11 cannot hold when ¢ > 0 is any fired number.

It remains an interesting open question whether Conjecture 5.11 holds when
c=o(1).

5.2 Fourier optimization bounds

5.2.1 Proof of Theorem 5.1

Fix g € Ax with ¢(0) > 0 and let ¢ be a Schwartz function satisfying ¢, $ >0 and
|6l = 1 with supp(¢) C [—1,1]. Define ¢(z) = L¢(x/c) and set g. = g * ¢°. We

e

~

find that ¢g. occurs in AEL, the collection of functions f € Aa such that supp (f) is
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compact, and lim._,q (I;Z((?)ﬁ) = q;"((()s)’). Thus, given a § > 0, there is a g € Ax and a
suitably small e for which q;”e((%s)) <C, +0.

Consequently, for a given € > 0 there is a function h € AgL C Ap, that satisfies
the inequality

O, (h) <C, + %
Without loss of generality, we normalize h to have h(0) = 1. Now, pick g € AgL_ A

defined on the Fourier transform side by g(a) = 1%53 (ﬁa) fora 0 < § < 3 small

enough such that

(1-8)A
[ 3@ dva) < ou(n) +
—(1-6)A

Wl M

and supp (g) C [-M, M|, with M a parameter uniform in d.

The core of the proof is an inequality regarding a convenient approximation of the
characteristic functions of intervals (established by Carneiro, Milinovich, and Ramos
in [32, eq: (2.6)] and reproduced here as (5.14)). For L > M, define the function

x+L
Gu(a) = G+ 1)) = [ g(o)at
5.2.1.1 Upper bound
Setting L = M + g, it follows that
/ N
Ir\z=b=5 ) 2 Lpprg(@) = llhll - Ly gy, (2), (5.14)

where I, = [-L — M,—L+ M|U[L — M, L + M]. The above inequality implies that

b+¢ 00 Y N
sp(a,T)dag/ QL<a—b—2) Sp(a,T)da—i—HhHl/ Sr(a, T) da

P b+i41y

(5.15)

By the definition of A and assumption (H2), we also get

o0 (1-6)A
[t nda < [ G0) el ) do
(1-8)A - (5.16)
= [ Gle)dua) +o(1) < By(h) + 5 +o(1),

—(1-8)A
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as T'— oo. So that, by Fourier inversion,

/_OOQL<a—b—>3F(a T)da

Re ¥ T“(”g)”‘”(ﬁ1[1[—L,L]]-g)<(’7 v)MogT) (v=")

. 0<y,y'<T
”2\—2 log T’
T -1 Alog T
< 2L<log T) > g((’y—’)") )w(v—v’)
2 2
0<y,y'<T
= 2L/ (a,T)dc

<2L {(I)V(h) +gt 0(1)} ,

which is almost enough to establish the upper bound. It remains to show that the
second integral in the right-hand side of (5.15) is bounded. But this follows since
|Ir| = 4M, which is a finite length, and hence, fb+§+IL Sr(a, T)da < 4M, by the
argument of Goldston [57, eq: (2.6)]. Thus, for ¢ > {y(e), we get

b+¢ 2L, €
§r(a,T)da < 22 {cpym) +E4 0(1)} <Cy +e+to(l).

Zb Sy 3

5.2.1.2 Lower bound

For the lower bound set L = M + 3 and observe that by appropriately shifting in
(5.14)

1 g5 () + Rl - 17, (2) > G (@),

whence we get the inequality

/ 3r(a, T)da + |\hy|1/ Sr(a, T)d /gL )§r (o, T) da

Now, letting m~ be the multiplicity of the element « of the sequence (that is, m, =
#{n : v, =~}), we deduce that

/_OO Gr(a)§r(a, T)da

27 s Alog T (2L sin (L(y—+")\log T') ,
2 ((7_7) )( L(y=+")Alog T )w(v—v)

T MllogT 0 27
21 { . sinz Alog T ,
o0 2 LS mrmin ™ S (-0 et
A'logT 0o z€R @ 0T 2m
v#EY
2T Alog T
- 1_ A A }
{150 ¥ omrs X o= Jut—)

0<y<T 0<y,Y'<T
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2
> QL{/\TIZ)TgT Z 1+ 80/ g(a)Fr(a,T) da}.

0<y<T

Thus, recalling sg is negative, we apply (5.16) and assumption (H1) to get

/OO Gr(a)3r(a, T)da > 2L [1 — 50 + so®,(h) + soE

3 —i—o(l)}

€
> 20 {1 — 5o+ soPy,(h) + S0 + 0(1)} ,
as T — oco. So that we have

hmlnf—/ Sr(a,T)d
Too0 25 (5.17)

1
> [1 5o+ 5@, (h) + 0" +o<1>} - 5 timsup ] / Sr(enT)d

3

Note that |I1| = 4M, a finite length, and thus the integral on the right-hand side
of the inequality above is bounded. Therefore, by (5.17) and our choice of h, for

B = Bo(e) we have

hmmfz—/ Sr(a, T)da > 1 — sp + so(Cy + €).

Also, when = b+ ¢, the evenness of Fr(«) yields

1 (bt 26 1

7 ), SF(Q,T)da:ﬂ%

7 /_ZSFaTda—/ Sr(a,T)d

1 B8
_ QB/BSF(@,T) da (5.18)

b/ 1 B
+€<25/_BSFaTda—/ SpaT)da)

Note that | I 58r(a,T)da < 8, which makes the averages appearing in the equation
above uniformly bounded. Hence, by using (5.17) and (5.18), we have that for any
e > 0 and given b > 1 there exists £y(b, ) such that for all £ > ¢y(b, )

b+¢
Z/ SF(OQT)da}1_80+SOCV_€+0(1>,
b
as T — oo, finishing the proof.

5.2.2 Proof of Theorem 5.2

For any non-negative function g € L'(R) such that g € L'(R), we can write by the

Fourier inversion formula

© 27 nAlog T /
[ s nda = s ¥ g(0-) 5 Jul-)
0<vy,y'<T
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Alog T p
0) > my+ > g((vv’) )w(vv)-
)\TlogT 0ot )\TlogT0<%W,<T 27
v#Y

Since the sum of off-diagonal terms is non-negative, we have by (H1) that, as T — oo,

/OO () §r(a, T) da > g(0) + o(1).

—00

Now if g is such that g(a) < 1|_g g(a), we have

/_Z Sr(a,T)da > /_OO 9(@) Fr(a, T)da = ¢g(0) + o(1),

as T'— o0, leading naturally to the extremal problem (EP5.2) defined in Section 5.1.3.

We have thus just proven a lower bound depending on the Fourier optimization

constant Dg.

Lemma 5.13. Let T’ be a sequence of real numbers satisfying (H1). The following
bound holds as T' — oo:

B
/Bsrw,T) da > D + o(L).

We know how to solve problem (EP5.2) exactly. This is the next step towards
the lower bound independent of A in Theorem 5.2.

Proposition 5.14. For all 8 > 0, we have the equality Dg = 3.

Proof. With no loss of generality, we can assume g = 1. This is because for any
g € Rp, one can rescale g to get an h € Ry by setting h(x) = g(Bx). This goes in
both directions, plainly yielding Dg = 8 D;.

. 2
If we pick go(z) = (%) we have go(a) = (1 — |a|), it is clear that go € R,
so that D; > 1. Now we prove that we can do no better than that. Let g € Ry and ¢
be a non-negative smooth function of compact support such that gZ) >0and [¢=1.1f
¢°(x) = %gb(%), the function g. = g*¢° is integrable by Young’s convolution inequality,
it is non-negative and, since g:(a) = g(a) ¢(ea), it also satisfies g:(a) < 11—y qj(a).
Note that g. has bounded variation, which can be seen through another application
of Young’s convolution inequality. We can therefore apply the Poisson summation

formula to obtain

> g:(n) = Ge(k)

nez keZ

but since g. > 0 and g: < 0 outside of [—1, 1], we get

0) < Y ge(n) = G (k) < G=(0) = §(0) $(0) = §(0).

neL kEZ
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Since g is a continuous function, we have that g.(x) — g(z) converges uniformly in

~

compact sets as € — 0, so that ¢g(0) < g(0) < 1, implying D; < 1 because g was
arbitrary. We thus have D1 = 1, concluding the proof. O

Putting together Lemma 5.13, Proposition 5.14 and the identity (5.18), we get
Theorem 5.2.

5.3 The reproducing kernel Hilbert space H,

5.3.1 Proof of Theorem 5.3

Taking the Fourier transform of the measure v which is compactly supported in
[—A, A}, we obtain

—c3A

A 2 2,2
e )

—2(c3 — 4n%2® + A + degma?A) cos(2rAz)  (5.19)

+ 471x(2c3 + AA + 47?22 A) sin(27rA:p)}.

If we prove that this function is bounded above and below away from zero, i.e.,
that there exists a,b > 0 such that a? < 7(z) < b?, we are done, because then ¥(z) dz

is a positive measure equivalent to Lebesgue, and we have the inequalities
a2/ g(z)dr < / g(z)v(x)dx < b2/ g(z)dx
R R R

for all Lebesgue measurable g > 0, whence we also have (5.10) by taking g = |f|? for
f € L?(R). In particular, this means H,, is a normed linear space, and its completeness
follows from the completeness of PW (wA). This likewise applies to the reproducing
kernel property.

Now, we can trivially estimate it from above

A
()| <1+ 02/ || e~slolda < e + co A,
A

and to find a lower bound, set ¢t := 27rAz and o := c3A and write

C1

v(z) = ey A? {A202 — G(o, t)} ,

where

6—0'

G(o,t) = —m

{26"(02 — %) = 2(0? — t* + 0% + t?0) cos(t)

+2t(20 + 0% + t?) Sin(t)}.
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We will now show that G(o,t) cannot be too large.

Observe first that this is a harmonic function. In fact, it is the real part of a

holomorphic function of the variable z = —o + it. Explicitly,
ef(l—2) 1
G(o,t) =Re{———— = ;.
(0,6) =Re{ =72 - 51

Hence, if we let Qg be the region {—o + it : 0 > 0,t > 0,|z| < R} , we have by the

maximum principle that

(1 — 1
max G(o,t) < max Re{e(2z) - },
z€EQR ZE@QR VA

but, when |z| = R, we have that

e“(1—2) 1 e ’(1+R)+1
e Ry

which becomes very small when R — oo. Moreover, when ¢t = 0, we have

Y 9
G(0,0) = —64{260(02) (0?4 03)} — 2 1t e (140} <0
o o
by the elementary inequality 1 4+ o < e? for ¢ > 0. So that to bound G in the first
quadrant, it is enough to consider it on the half-line ¢ = 0, t > 0. That is,

2—-2 t) — 2t sin(t
sup G(o,t) =sup cos(?) sin(t)

=0.586....
020,20 >0 t2

Thus, choosing AC;CQ > % > 0.586..., we obtain that U is bounded below uniformly

away from zero, concluding the proof.

REMARK. By a standard procedure involving a Fourier uncertainty principle (as used

in [28, proof of Lemma 12]), we can extend the range of admissible values of ¢y, ca,

and A all the way up to %AQ < 0‘551;6.“ to guarantee that (H,, || - [|») is a reproducing

kernel Hilbert space.

5.3.2 Proof of Lemma 5.4

It is immediate from the inequalities in (5.10) that #, is a reproducing kernel Hilbert

space which is equal to PW(wA) as a set.

Returning to (EP5.1), we recall that, to find C,, we want to minimize

®(9) 1 (o) du(a
9(0) ~ 9(0) /<A,A)9< ) dv(a),

over g in the class Ax. We restrict ourselves to a subclass of bandlimited functions to

obtain an upper bound for C,. This is an adaptation of the proof of [28, Corollary 14]

to our setting.
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Denote by Ba == {g € Aa : supp(g) C [-A,A]} and let g € BA C Aa. Since
supp(g) C [—-A, A], we know that g has a unique extension to an entire function
of exponential type at most 27A, which we also denote by g. Since g(x) > 0 and
g € LY(R) by Krein’s decomposition theorem [1, p. 154] there exists an entire function
f € PW(mA) such that

9(2) = f(2)f(2)

for all z € C. By (5.10), f is also a member of H,. Applying Plancherel’s formula,
| a@dve) = [ g@)o@)de= [ |7@) o) da.
(=A,A) R R

On the other hand, by the reproducing kernel property and the Cauchy—Schwarz

inequality,

9(0) = [F(0)]* = [, Ku(0,-))[* < K,(0,0) /R |f(2)* D() da,

so that
1 1

o) /( o @ W) > e

Now, equality can be attained in the above inequality if and only if ¢ is a multiple
of K,(0,2)K,(0,z), which occurs in Ba since K,(0,-) € L>(R) by (5.10). This is the
best bound we can obtain for C,, working within the class Ba, and it gives us what we

had set out to prove.

5.4 Computing reproducing kernels

In this section, we will study the reproducing kernel K, : C> — C of the space H,,
providing proofs for Theorems 5.5 and 5.6. The starting point for both proofs is the
same. For all f € H, and w € C, we must have by the reproducing kernel property

and Plancherel’s formula that

A2

fw) = [ f@E )@ d = [ o7 [Kw o] ©d.

“AJ2

But by Fourier inversion

A2 .
sw) = [ feemmeas

~A/2

as well. Since F(H,) = F(PW(rA)) = L*([-5,5]) by the Paley-Wiener theorem,

we must therefore have

/ml//\(l‘)e%ﬁfx dox = j‘_l [m’y\} (é-) _ e27rz'w§
R
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for almost all £ € [-2, £]. Denoting by u,, = .7 {Kl,(w, )}, we will thus seek to solve

272
for wu,, in the L2([—%, %]) equation given by
(uy x 1) (&) = / Uy (€ — a) dv(a) = e 2miws (5.20)
R
A A
for almost all £ € [-5, 5.

5.4.1 Proof of Theorem 5.5

We obtain the expression for the reproducing kernel K, (w, z) of the space H, with

weight given by (5.19), which in this case simplifies to

in 2rA inTAz\ 2
ﬁ(x):quQAsm T xiCQ <SlH7T :U) .

T

To state our result, we define the functions

—2¢5 (cos (mAw) + mAw sin (TAw))

a(w) = ;
c1(2c1m2w? — ¢9) (2 cos( %A) + %A sin( %A))
2 ' A
b(w) = 2co imw cos (TAw) ;
€1 (2c1m2w? — ¢g) cos ( %A)
2 2,,2
e(w) Tiw

T 2em2w? — ¢y’

and
V2c1cg8in ( %A) cos(mAz) — 2mey z cos ( %A) sin(rAz)
a(2) = co — 2017222 ;
iv/2c1¢9 cos ( %A) sin(rAz) + i2mcy 2 sin ( %A) cos(TAz)

co — 201222

r(z) =
We will show a stronger result than Theorem 5.5 in the following theorem.

Theorem 5.15. Under the hypotheses of Theorem 5.5 we have

Ky (w, 2) = a(@)g(z) + b(@)r(z) + qmw

i

where the above expression is understood in the limit sense when either z or w equal

1 Jca
:t7r 2c1°

In particular,

5 sin( Q%A)
K,,(O,O)—CL(O)Q(O)—\/;COS( %A)Jr %Asin( %A)'

Thus, Theorem 5.5 follows as a consequence of this result.
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The proof of Theorem 5.15 is obtained by solving the functional equation (5.20).

We collect the results about this equation in the following lemma.

Lemma 5.16. Let c1,co > 0, w € C, A > 0. When %AZ < 2, the following

statements hold.

(i) There exists a unique function u, € L*(R) with supp u, C [f%, %] such that
A .
c1uy (§) + 02/ Uy (€ — @)|a] da = e~ 278w
—-A

for almost all £ € [—%, %]

(ii) When w # i% 2%, the function u,, is given by the expression

Uy (&) = a(w) cos <\/§§> + b(w) sin ( 2;;5) + c(w)e2mwe (5.21)

in the interval [—%, 5] and is identically zero outside it.

(iii) If we define the entire function

A2

ky(z) = /A/z Uy () e?™ 1 da,

then ky, € PW(wA) and
f@v)==/Lfo)kw(w)ﬁ(x)dw

for all f € PW(mA).

Proof. Henceforth, we will use the abbreviation I = [—%, %] In the first part, we are

asserting the existence and uniqueness of solutions to the functional equation

1 .
u+Tu = ae—QW5 (5.22)

in L?(I), where T : L?>(I) — L?(I) is the operator given by

co [D/
@w@w=2/’2m@g_amw

c1J-n)2

Now, T is a Hilbert-Schmidt operator, since the kernel S(z,y) = |x —y| is in L2(I x I).
The operator T is therefore compact so, by Fredholm’s alternative, there exists a

unique solution to (5.22) if and only if the equation

u+Tu=0
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only admits the trivial solution. Suppose u € L?(I) is a solution to the above equation,

i.e.,
ey [D/2
u(§) = ——= u(a)|§ — af da
€1 J-A/2

for a.e. £ € I. Tt follows that u € L°°(I) by, say, the Cauchy—Schwarz inequality, and
that

cy [D2
W@ < lull e [ 16~ alda
—A/2

C1

for a.e. &, yielding

A/2 A2
Cc2 C2
w||poo ) < ||ul| oo —su/ —oa|da = —=—||ul|Le(D),
llull (I) [Jullz (I) o geII) A2 1€ \ ) llull (I)

which, for the admissible values of ¢, ¢y, and A, is only possible when u is trivial,
proving (i).

Now, formally differentiating equation (5.20), we get
A .
' (€) + 02/ U (€ — a)|a] da = —2miwe 2™, (5.23)
—A
Doing it once more yields the ordinary differential equation
cru” (&) + 2cou(€) = —dnwle2mWE, (5.24)

In turn, a solution to the above ODE for ¢ € I, subject to the boundary conditions
(obtained by plugging in £ = 0 in the expressions (5.20) and (5.23))

{clu(()) + e fi/%u{a)lal da =1 (5.25)

au/(0) — c2 f—AA/iz u(a) sgn (o) da = —2miw,

is a solution to the functional equation and, therefore, its only solution. Indeed,
integrating the ODE (5.24) from 0 to a £ € (0, %),

3 )
cru' (&) + 262/ u(a) da = —2miwe 2™ 4 27iw + c1u(0)
0
and, integrating again,

cu(€) + 2co /0E /Oa u(p) dfda = e 2mWE _ ] 4 9miwé + c1u(0) + cru’(0)€

which, by Fubini’s theorem, is

cu(€) + 2co /Og(f — B)u(p)dp = e 2mWE _ 1 4 9miwé + c1u(0) + c1u’ (0)E.
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Applying the boundary conditions, we get

3 . A/2
(€) + 2 [ (€~ Au(B) 48 = e~y [ (ool da

A/2
+ 02/ Eu(ar) sgn (a)day,
~AJ2
which, after rearranging, is exactly
A/2 omive
(@) +er [ u(e)lé -~ alda = e,
~A/2

and the same can be done for negative &, proving the assertion that the solution of

the ODE is a solution to the functional equation.

Now it remains to be shown that the expression in (5.21) solves the ODE with
the boundary conditions (5.25) to conclude the proof of (ii). But a solution to (5.24)

must be of the form

2 2 2 2,,2 )
w(€) = Acos (| 22¢) + Bsin (| 22¢) 4+ 2 & —amiu
C1 c1 2017T2U)2 — e

for all £ € I for some coefficients A and B. We use (5.25) to identify the coefficients,
whence it follows A = a(w) and B = b(w) exactly.

Now suppose f € PW(wA) and let k,, be defined as before. Since w,, is in L?(I),
it is clear that k,, € PW (wA). By applying Plancherel’s formula and Fourier inversion,

A2
f@ka(@) o@)de = [ F€) 7 by - 71(6) de
R ~A/2
AJ2 A
= [T {amto e [ ni-e- alalaal a
—A/2 -A
A2 ,
= (&) e dg
—A/2
= f(w),
proving item (iii) of the lemma. O

As per the lemma, Theorem 5.15 will now follow by taking the inverse Fourier
transform of (5.21) to obtain

sin tA(z — w)

bu(z) = a(w)a(2) +bluw)r(z) + efw) = E

Y

and taking K, (w,z) = ky(Z), which gives the desired expression whenever w #

+1 72 However, we know that K, (w,z) always exists when %AQ < 5/3 and that
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which means that, since K, is holomorphic in the first variable, it must be

anti-holomorphic in the second variable. In particular, the limit as w — j:% 2% of

a()q(2) + b)r(z) + C(M)W

must always exist, which yields the full theorem.

5.4.2 Proof of Theorem 5.6

It follows from the hypothesis of Theorem 5.6 that we can apply Theorem 5.3. Hence,

‘H, is a reproducing kernel Hilbert space.

Let 11 and 7y be the solutions of the equation
4 €2 92\ 2, 2(,2 2\ _
n* 42 L) +c3 20 +c5) =0, (5.26)
1 1

such that 11 +n2 # 0. Without loss of generality we assume Re(n;) > 0 and Re(n2) > 0.
Also, define
2
“3
L Y
c2 + c3c1

and the following auxiliary function

4mzsin (mAz) cosh % + 2ncos (mAz) sinh %

0(777 Z) = 471'222 + n?

Note that, for any fixed 7, the values C(7,+igL) are understood as the limits
lim C(n,z).

z—Figh
s

Theorem 5.17. Under the hypotheses of Theorem 5.6 we have the reproducing kernel

1 O, 2)B(m2) — Clnp. 2)By)
K0,2) = (= A0 ) S e o
3 C(n1,2)A(n2) — C(n2, 2)A(n1) sin (mAz) '
" < ’ Bm)“) A Bl) — A Bn) "

of the space H,, where the expression is interpreted as a limit whenever n; = 1.

In particular, when z = 0 we have (5.13), concluding the proof of Theorem 5.6.
The proof of Theorem 5.17 is analogous to the proof of Theorem 5.15 and it follows

from the lemma below.

Lemma 5.18. Let ¢1,c0,¢c3 >0, w € C, and A > 0. When %A2 < 2 the following

statements hold.

(i) There exists a unique function u,, € L*(R) with supp u, C [—%, %] such that

A .
cluw(€) + 62/ Uy (€ — a)|a| e"®ldldq = e72mwe (5.28)
-A
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for almost all € € [-5, 5]

(ii) The function u,, is a solution of the ODE
ru™ (&) + 2(cy — 1)U (€) + (2c2¢2 + crcd)u(€) = (Amw? + 2)2e 2w,

subject to the conditions

c1u(0) 4 ¢2 f_AA/% u(a)|ale=sl*lda = 1;

A2
c1u’(0) — 62/

~AJ2

u(a) sgnae ol da

A2
+ 0203/ u(e)ae™ 1 da = —2miw;
N

c1u”(0) + (2co — e1¢3)u(0) — 2cacy f_AA/% u(a)e=ll da = —4r?w? — ¢;

c1u”(0) — (c1¢3 — 2¢2)u’(0)

— 9coc2 A2 703|a\d — (27 A2 2
c2C3 _A/Qu(a) sgnae a = (2miw)(4m*w* + ¢3),

A A
777]

in the interval [— and identically zero outside it.

(iii) If we define the entire function
A2 ,
ky(z) = / Uy () e?™ 1 da,
A2

then ky, € PW(wA) and

f@v)==jé11x)kw(x)ﬁ($)dx

for all f € PW(mA).

Proof. Throughout we will use the abbreviation I = [~%, £]. The proof of items (i)
and (iii) are analogous to that of Lemma 5.16. Now knowing that there is a solution

Uy to (5.28) in L2(I), we can quickly see u,, € C°°(I), since (5.28) is equivalent to

, A
cruy(§) = e 2miwE _ 02/ Uy (€ — a)|a| eeslolqq
YN

, A2
= g 2miwE _ cz/ Uy (a)|€ — a el ldq
~A/2

. 3
= e 2miwE _ 02/ Uy () (€ — a)e™ 3 dq
—A/2

(5.29)

A/2
tor [ m(@)E - a)e©da,
13

so that it is immediate that the integrability of wu,, implies that it is absolutely

continuous in I. But then if u,, is absolutely continuous, the same equation tells us it
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is C'! with an absolutely continuous derivative by the fundamental theorem of calculus.

Proceeding inductively, it follows that wu,, is smooth in the interval I.

To obtain the ODE, it is enough to take derivatives of the expression (5.29). By

differentiating and collecting the appropriate terms, we get

, A2
crul, (€) = —2miwe 2™ 62/ wy (@) sgn(€ — a)e™ 3l dq
—A/2
A2 (5.30)
+ 6203/ Uy () (€ — a)e~ 3l da.
—A/2
Doing it again,
crull (€) = (—4m?w? — c2)e 2 4 (e162 — 269) Uy (€)
A)2 (5.31)
+ 20203/ uw(a)e_%‘s_a'da,
—A/2
a third time,
crul(€) = (2miw) (4r’w? + c3)e ™ 4 (162 — 2¢0)ul, (€)
(5.32)

AJ2
- 20203/ U () sgn(€ — o) e~ dq,
N
and a last time
cruly) (€) = (4mw® + 3)%e > 4 2(e1 6] — ea)ul (€) — (e16] + 2¢2) B (€),

which is the desired equation. The boundary conditions are recovered by plugging
in £ = 0 in the integral equations (5.29), (5.30), (5.31), and (5.32), which u,, and its

derivatives must satisfy. O

Proof of Theorem 5.17. Applying item (ii) of Lemma 5.18 to the case w = 0, we
obtain that, in this case, the function u = ug is the solution to the ODE

c1u(€) +2(c2 — c1B)u"(€) + (2265 + crc5)u(€) = 5, (5.33)
subject to the conditions

c1u(0) + ¢ f_AA/% u(a)|ale=sl da = 1;

/ A/2 —c3|a| AJ2 —c3lal —0-
v’ (0) — co f_A/2 u(a) sgnae da + coc3 f_A/Q u(a)ae da = 0;
c1u”(0) + (2co — c1¢3)u(0) — 2cacs ffg% u(a)e~ sl da = —¢3;

c1u(0) — (clcg — 2¢9)u/(0) — 20203 ffg% u(a) sgnae_c‘*'o“ da=0

A A
23]

in the interval [— and identically zero outside it.
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Knowing that the kernel K, (0, z) must be even allows us to conclude that v must

likewise be even, which further simplifies the boundary conditions to

c1u(0) + c2 f_AA/% u(a)|aje=l*lda = 1;
u'(0) = 0;
" 2 Af2 —c3laf _ 2. (534)
a1t (0) + (2¢c2 — c1¢3)u(0) — 2cac3 LA/Q u(a)e” 3 da = —c3;
v (0) = 0.

To emphasize what are the crucial parameters for the solution to the ODE (5.33)
we denote by A = ¢a/¢q. By rewriting the equation, we get that u is a solution to the

following differential equation:

uM(€) +2( — " (&) + (2Ae3 + cHu(€) = 2.

Thus u(§) = v(§) + p, where v(§) is a solution to the homogeneous ODE with constant
coefficients. To obtain a representation of the function v(§) we have to solve the
corresponding characteristic equation (5.26). Since we are assuming A, cs > 0, all

solutions to (5.26) are different from 0, and it follows that

) - NtV -4k, if A >4,
’[’] =
A —NtivI /43— N, if A < 4c}

for the solutions 7. Since the expression on the right-hand side is never be non-negative,
we conclude that there are no real solutions to equation (5.26). Suppose the numbers
M1, M2, —11, —12 are all the solutions listed according to the multiplicity (i.e., 72 may
be equal to n;). We assume Renp, Reng > 0. The following situations may occur:
Case 1: g # m1 <= \ # 4c3.

Case 2: gy = n1 <= \ = 4c3.

Assuming 7o # 11 we can write the general solution to the ODE (5.33) by

w(€) = TreMs + The™S + Tye ™ ME + Tye ™8 +
for all £ € [—%, %] Otherwise, in the case 12 = 11, the solution can be written as
() = (T1 + To&)e™® + (Ts + Tuf)e ™ +

for all € € [—%, %] Note that the function K, (0, ) is a real entire’ and even function.

Thus its Fourier transform, u(&), is a real-valued, even function.

'We call a function f : C — C real entire if f is analytic in C and f(z) is real for all z real.
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Suppose we are in the case where \ # 4c%. The above-mentioned facts about u()

lead us to the following reduction:
u(§) = Ty coshmi & + T cosh € + 1

for all £ € [—%, %], where T7 and T, are appropriate complex numbers. We will

identify these coefficients using the conditions in (5.34), which become
1 A2
— =u(0)+ )\/ u(a)|a) e=l°lda, (5.35)
1 —-A/2

—=2 =u"(0) + (2A — c5)u(0) — 2Aes /_A/Q

A2
u(e)e~s da. (5.36)

Using the notation from (5.11) and (5.12) in the equations (5.35) and (5.36) we get

1
o A0)p = A(m )Ty + A(n2) T

2
—% — B(0)u = B(m)T1 + B(na)T>.

In order to have a unique solution to this system of equations, we need to check

whether the quantity

D(n1,m2) = A(m)B(n2) — B(m)A(n2)

is non-zero or not. Assuming AA? < 5 /3 we can ensure that the quantity is not zero.
The details for this can be found in the appendix of the article [A4].

It follows from these equations that

1 1 c3

B = 5o {(Cl - A(O)u) B(n2) + (Ci’ + B(O)u> A(nz)}

and
1 1 c3

T = ~ 5 { <c1 — A(O)u) B(m) + (Ci” + B(O)u> A(m)} :
Thus,

— ; i — é COS

) = s HBmQ) (5~ 4Ou) + Alm) ( + B@)M)} b

3 1
- {A(m) <C1 + B(O)u> + B(m) (C - A(O)M) } cosh 7725] + .

1
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In the second case, one can repeat this argument with a slight modification and get

the following expression

- {Bon) (L~ AOu) + A(m) (& + BO)) }coshme
A(m)B'(m) — A'(m)B(m)
LA (& + BOK) + Bm) (& — AQO)) } - ¢ - sinhpe
- A(m)B'(m) — A'(m)B(m) ’

1 dA '/ _ dB
where A" = dn and B’ = dn -

By taking the inverse Fourier transform of u, we get the expression for kg of item
(iii) in Lemma 5.18, which is real entire, and so it also yields the formula for K, (0, z)
in (5.27). O
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Chapter 6

Littlewood’s estimates for
L-functions in the hyperelliptic

ensemble

6.1 Introduction

This chapter is based on [A5]. An overview of the main results and their context was

presented in Section 1.3.2; here we develop the full details.

6.1.1 Background

Recall from Section 1.3.2 the classical argument function S(t) := L arg ((3 + it) and
its antiderivatives S, (t), defined by Sy(t) = S(t) and

t
Sp(t) == /0 Sp—1(7)d7 + 0y , n>=1,

where the constants d,, are the unique choices ensuring mean value zero; see [19, 54, 8§]
for explicit formulae. Under the Riemann hypothesis (RH), Littlewood proved in [88]

that
logt

(loglogt)nt+1~

logt
loglogt

log |C(% + it) | < and |Sn ()] <

The current best estimates are discussed in Section 1.3.2, see (1.8)— (1.10). For the

convenience of the reader we recall them here.

. log 2 logt
1 1 < 1)) ——— 1
Og’<(2 +Zt) | ( 2 + ol )> loglogt’ (6.1)
1 logt
< - 1 9 2
st < (5 + o) o (6.2)

and, more generally, for n > 1,

logt
(loglogt)nt+1’

logt

—(Cy +o(1)) (loglog )7 S

Sult) < (Cif +o(1)) (6.3)
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where, for n =4k + 1,

C(n+1 1-27")((n+1
C:LF = ﬂ_(' 2n+1) and C,,:Lt == < - ;n—El ) ) (64)
and, for n > 2 even,
Cr+ — O = 2(07’1»-"-1 + C’r;—l—l)c;bi»—lc?;—l V2
A Coi+ G 65)
_ V2 [a—2m)a -2 ) ¢n+2)]
2ntl 1—-2—n

The estimates (6.1)—(6.3) are what we wish to discuss in a function field setup.

6.1.2 Analogues over function fields

6.1.2.1 Setup

We briefly recall the setup from Section 1.3.2. Fix a finite field F, of odd cardinality;
a general reference for the background is [104]. For f € F,[z] its degree is denoted
by deg(f). If f is a non-zero polynomial in Fy[z] then the norm of f is defined as
|f] == qd8). If f =0, we set |f| = 0. A monic irreducible polynomial P, of degree
at least 1, is called a prime polynomial or simply a prime. If P is a prime polynomial,

the quadratic residue symbol (%) is defined by

0, if P|f;
(f> =41, if Pt f and f is a square modulo P;
—1, if Pt f and f is not a square modulo P.

If D € Fy[z] has prime factorization D = P/ --- P*, we set

(5)=11(7)"

The quadratic reciprocity law states that for A, B non-zero, coprime monic polynomials,

<A) - <B> (—1)"5 deg(A) dea(B),
B A

For d = 2g+1 odd, the hyperelliptic ensemble H, consists of all monic, square-free
polynomials in Fy[z] of degree d, and each D € H, gives rise to a quadratic Dirichlet

character xp(f) = (%) and to an L-function, written in terms of u = ¢~ as
-1 .
Lluxp) = 3 xo(f)u = [ 0 =xp(P)u® ")~ Jul <q™. (66)

f monic P prime
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By [104, Proposition 4.3], L(u, xp) is a polynomial of degree 2g. The classical work
of Weil [121] on the Riemann hypothesis for curves over finite fields (the curve here

being Cp : y? = D(z), which is non-singular of genus g) yields the functional equation

L(u, xp) = (qu*)? L, xp) (6.7)

—-1/2

and the Riemann hypothesis: all zeros of L(u, xp) lie on the circle |u| = ¢ . Setting

e(x) = 2™ we write the 2g zeros as u; = ¢~ /%e(;), so that

29
L(u,xp) =[] (1 - “> . (6.8)

j=1 Uj

From (6.7), the complex zeros come in conjugate pairs and L(u, xp) is real-valued
for u € R. The critical line s = % + it becomes the critical circle u = g ?e(9),
0 € T. Since the Riemann hypothesis holds unconditionally, all estimates below
are unconditional. We refer to [5, 15, 16, 45, 47, 105] for further background on

L-functions in this setting.

6.1.2.2 The modulus on the critical circle

Theorem 6.1. Ford=2g9g+1, D € Hyg, and 0 € T, as d — oo,

log| (g /%e(6). x0)| < (<5 +o(1)) (6.9)

2 log, d

This result is not new. It was independently obtained by Florea [47, Corollary 8.2]
and by Bucur, Costa, David, Guerreiro, and Lowry-Duda [14, Theorem 20], with
different proofs. We provide a short proof within the framework developed here, which
is similar in spirit to [14, Theorem 20]. A previous result of Altug and Tsimerman |2,
Theorem 3.4] gives a bound of the same type at the central point § = 0, with an
explicit error term, but with the constant 1 instead of (log2)/2.

6.1.2.8 The argument on the critical circle

Following the notation of [5, §4], when ¢~'/2e(6) is not a zero of £(u, xp), define

1
S(0,xp) = —— Ar, arg £(u, Xp) (6.10)

where Ty is the path consisting of the positively oriented circular arc from ¢~2 to
q~%e(0) followed by the radial segment from ¢~2e(6) to g~/%e(6), and Ar, arg denotes
the variation of the argument along this path. If ¢~1/2¢(f) is a zero of L(u,xp), set
S(0,xp) = %limg_ﬂ)(S(Q —&,xXp)+ S(0+¢,xp)). By the argument principle, this is

a 1-periodic function on 6.
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The bound S(6, xp) < d/log, d was established in [5, Theorem 9], and a careful
reading of their proof yields S(0, xp) < (3 + o(1))d/ log, d. We refine this to obtain
the analogue of (6.2).

Theorem 6.2. Ford=2g+1, D € Hy, and 8 €T, as d — oo,

1 d
6 <= 1 .

6.1.2.4 The antiderivatives of the argument

The function 6 — S(0, xp) has mean value zero in T (see Lemma 6.5 below). We
define a sequence of antiderivatives by setting So(¢, xp) = S(0, xp) and, for n > 1
and 6 € T,

0
(6, x) ::/0 S 1, xp) da + cn | (6.11)

where the constant ¢, = ¢,(xp) is chosen so that [;S,(0,xp)df = 0. The function
So has jump discontinuities at the 6;, but all S, with n > 1 are continuous, and the

mean-value zero property of S,_1 ensures that each S, is 1-periodic.

Before stating the bounds on S, (0, xp), we recall the Bernoulli polynomials By, (),
defined by the generating function

tert > Bu(2)
et—lzz:o = ", lt| < 27,
n—=

and the associated Bernoulli periodic functions
B (z) = By(z — |z]), n=>0 n#l,

where || denotes the largest integer not exceeding x. For n = 1 we make a minor
adjustment Bi(z) := x — |z] — § for x ¢ Z and By(z) := 0 for z € Z. Throughout this

chapter we set

M,, == max B,(zx) and my = min B,(z). (6.12)
z€[0,1] z€[0,1]

Theorem 6.3. Ford=2g+1, D€ Hg,n>1,and 0 €T, as d — oo,

- -
—<(;r")n —1—0(1)) (log;cll)"ﬂ < Sn(0,xp) < <(;rn)n +0(1)> (logil)nﬂ7 (6.13)

where "y N
A, = T el and A;‘; = _T . Ml )
2 (n+1) 2 (n+1)!

(6.14)

REMARK. (i) The factor (2m)" dividing AF in (6.13) is a normalization due to

working with 1-periodic functions rather than 2m-periodic ones. If instead
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one sets §0(7', XD) = So(%,XD) for 7 € R/27Z, its antiderivatives satisfy

Sn(t,xp) = (27)" Sy (5=, xp), and the factor (27)" disappears from (6.13).

An explicit formula for the constants ¢, follows from Lemma 6.5 and the identity
B, 1= (n+1)B, forn>1:

1 X

=Y Bun(6).

(n+ 1)1 &

For even n, one has ¢, = 0, since By, +1(—0) = (=1)""!8,,41(#) and in particular

B,+1(0) = Bn+1(%) = 0 when n is even.

In each of Theorems 6.1, 6.2 and 6.3 the term o(1) is in fact O (logq log,d/ log, d),

with the implicit constant depending on n in Theorem 6.3.

One can also treat even degrees d = 2g + 2 in the definition of H4. In this case
L(u, xp) is a polynomial of degree 2¢g + 1 with one trivial zero at u = 1 and
the remaining 2g zeros on |u| = ¢~'/2. The results of Theorems 6.1, 6.2 and 6.3
continue to hold with minor modifications to accommodate the O(1) contribution
from the trivial zero. We restrict to odd d throughout, as is standard in this

model; see, e.g., [5, 15, 16, 47].

6.1.3 Lessons from the function field setup

6.1.3.1 Matching constants

We elaborate on the comparison between Theorem 6.3 and the classical bound (6.3).
It is well known (see [83, Theorem 1]) that for n = 4k + 1:

2(n+1)!1¢(n+1)
(27T)”+1 ?

Mp+1 = Bpt1 (%) __2 (n+1)! ((12;)3;”) C(n+ 1)7

Mn+1 - Bn+1(0) —

and for n = 4k — 1 the roles of 0 and % are reversed and the values are given by

2(n+ 1)1 (1—2")C(n+1)
(27T)n+1 ’
2(n+ D!¢(n+1)
(27T)n+1

My 1= Bpi1 (%) =

Mp4+1 = Bn+1(0) = —

This plainly implies that, for n odd, we have the exact match

A =C and A,J{ = Cf{

n n

with the constants in (6.4). The constant (log2)/2 in (6.9) likewise matches the
classical bound (6.1).
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For n > 2 even, Lehmer [83, Egs. (15)—(19)] showed that M, +; = —my4+1 and

2(n+ 1)1 (1-=3"") 2(n+1)!
< M, < —
(2t n+l1 (2m)ntl
which implies
1-3" _ n 1

Inequality (6.15) in turn implies that, for n > 2 even,
Af < CF,

with CF defined in (6.5). In particular A ~ ﬁ while C;F ~ T‘/,?H as n — 00, SO
the function field bounds are strictly sharper by a factor of v/2 asymptotically.

6.1.3.2 Strategy and mysterious connections

A classical problem in approximation theory is that of finding trigonometric
polynomials of a given degree that majorize or minorize a given periodic function
while minimizing the L!(T) error; see, e.g., [17, 24, 95, 118]. This can be seen as
the periodic analogue of the classical Beurling—Selberg extremal problem of finding
one-sided bandlimited approximations to a given function on R while minimizing the
LY(R) error; see, e.g., [20, 24, 26, 118]. These two worlds meet in this chapter in a

somewhat mysterious way.

The proofs of Theorems 6.1, 6.2 and 6.3 share a unified strategy: (i) represent the
quantity of interest as a sum of translates of a special periodic function over the angles
6;; (ii) majorize or minorize that function by a trigonometric polynomial of degree N,
using the extremal constructions of [17, 24]; (iii) bound the sum over zeros via the
prime polynomial theorem and choose N optimally. The periodic function arising for
Theorem 6.1 is p(#) = log(2| sin(x#)|), while that for S, (0, xp) in Theorems 6.2 and 6.3
is the Bernoulli periodic function B,,4+1(6). The extremal trigonometric polynomials

for these functions were characterized in [17, 24].

The proofs of the classical estimates (6.1)—(6.3) for odd n follow a parallel strategy
via the Guinand—Weil explicit formula, using Beurling—Selberg extremal majorants

and minorants of certain special real-valued functions; see [19, 25, 35]. The functions
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appearing in the two settings are paired in the following table.

periodic setting

real line setting

4 2
modulus | log(2|sin(76)|) 10g< Zf )
1
So B1(6) arctan(br) 1 fxg
SQk+1 BQk‘-ﬁ-Q(G)

k k—¢
1
(-1 p2k—20

_|_
ZZ:;) 20+1

|

For each of the functions in the right column, the Beurling—Selberg extremal
problem has been solved [20, 24, 26]. Although the functions in the two columns bear
no obvious relation to each other, when the solutions of both extremal problems are
placed in their respective explicit formulas, the matching constants Aff = Cni emerge
for n =0 and n odd (and the factor (log2)/2 for the modulus).

For even n = 2k, k > 1, the natural real-line function associated to bounding
Sgk<t) is

(_1)]@‘7@4’1
20+ 1

2k—20—1 x
(2k +1)(1 +22) "

far(@) = (=1)Fa? arctan(i:)

=0

The Beurling—Selberg extremal problem for fs;, remains open; these are odd, continuous
functions, a class known to be particularly difficult. The authors of [19] develop an
alternative (non-optimal) approach to arrive at (6.3)—(6.5) in this case. We expect
that solving the Beurling—Selberg problem for for and running the complete strategy

would yield the constants matching the ones we obtain in Theorem 6.3.

6.2 Auxiliary results

6.2.1 The prime polynomial theorem

The zeta function over A = F,[z] is defined by

>

f monic

1 =
|FI°

T a-1p7",

P prime

Cals) = Re(s) > 1.
With the usual change of variables © = ¢~*, and observing that there are ¢* monic

polynomials of degree k, one arrives at

Za(u) = Z wdes(f) — H <1 _ udeg(P))71 _ 1

f monic P prime

. 6.16
— (6.16)
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Logarithmic differentiation of (6.16) then yields the prime polynomial theorem

Yo A =4, (6.17)
f monic
deg(f)=k
where, for a monic polynomial f, we write A(f) := deg(P) if f = P* for some prime

polynomial P and positive integer k, and A(f) := 0 otherwise.

In a similar way, logarithmic differentiation of (6.6) and (6.8) yields

00 / o (2
Do 22 xo(HAY) uk_lz%(U,XD)Z— (Zuj_k) uFTh(6.18)

k=1 f monic k=1
deg(f)=k

Recalling that u; = ¢~ /%e(6;), expression (6.18) leads to the following identity, for
each k > 1,

2g 1
—2 ek = g 2L xn(HAU): (6.19)
L,

This is the standard explicit formula for the L-functions in our study. It has been

previously used, for instance, in [5, 16, 105].

By combining (6.17) and (6.19) we get, for each k # 0,

29

1 1 kl/2
>oelkt))| = X xoNAWD)| < o X AN = (6.20)
j=1 f monic f monic
deg(f)=Ik| deg(f)=Ik|

Estimate (6.20) will be later used in the proofs of Theorems 6.1, 6.2 and 6.3.

6.2.2 Representation formulas
We start here with a simple observation.
Lemma 6.4. For each 6 € T, we have

29

log |£(q~Y/%e(8), xp)| = > log (2| sinm(6 — 6;)]).
=1

Proof. This plainly follows from (6.8). O

Recall that, for n > 1, the Bernoulli periodic functions have the Fourier series

expansion
| e

B.(0) = @i k;@ Vi e(k0) (6.21)
k0
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(for n = 1 the equality above is understood as the limit of the symmetric partial sums).

In particular, for n > 1, note that each B,, has mean value zero in T, i.e., B’;(O) =0.

We proceed with a formula that connects the functions S, (6, xp), for n > 0, to
the Bernoulli periodic functions. The case n = 0 of the following lemma already
appears in [5, Theorem 4], and we include a brief proof for the convenience of the

reader.
Lemma 6.5. Let n be a non-negative integer. For each 6 € T, we have

1 &

! > Buii(0—0;). (6.22)

Sn(0,xp) = NCES
j=1

Proof. We first prove the case n = 0. Assume first that 6§ # 6;. Considering the
principal branch of the logarithm, from (6.8) and definition (6.10) we get

29
1 1 U
S(0.X0) = ~% Ar, arg £(u.xp) =~ 3 Ar,ars <1 - w)
j=1 J

2g
_ _% 3 Im (1og (1—e(0—05)) —log (1 - q—3/2e(_0j))) '

Jj=1

Since the zeros u; = q_1/2e(9j) appear in conjugate pairs, we have

2g
Zlm log (1 - q_3/2e(—9j)> =0.
j=1

Noting that
Imlog (1 —e(0)) = 7 B1(0)

for any 6 € R/Z\ {0}, we arrive at the desired identity (6.22) in the case n = 0.
The identity continues to hold when 6 = 6; since both sides of (6.22) are normalized

functions (i.e., the value at a discontinuity point is the average of the side limits).

The general case plainly follows by induction from the way we defined S, (0, xp)
in (6.11), using the fact that the right-hand side of (6.22) has mean value zero in

T, and B;,,,(z) = (n + 1)B,(x) for n > 1 (for n = 1 it suffices that this holds on

T\ {0}). O

6.2.3 Extremal trigonometric polynomials

We collect here a few results on one-sided approximations of periodic functions by
trigonometric polynomials that will be suitable for our purposes. The first one is a

result from Carneiro and Vaaler [24, Theorem 1.5].

Lemma 6.6. Let ¢ : R/Z — R be given by ©(0) = log (2| sin(w6)|), and let N be a

non-negative integer. Then there exists a unique real-valued trigonometric polynomial
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Uv@®) =N & ﬁ;(k) e(k0) such that p(8) < Un(0) for each 6 € T and such that

log 2
0)do = .
/TUN() N+1

Moreover, for each integer k with 1 < |k| < N, one has

The next lemma is a result from [17, Theorem 1], characterizing the extremal
approximations to the Bernoulli periodic functions. It is worth mentioning that these,
in turn, rely on the solution of the Beurling—Selberg extremal problem for the functions
zF sgn(x), for k > 1, due to Littmann [89] (the case k = 0 is originally due to Beurling,
as remarked in Vaaler’s classical survey [118]). For n > 0, recall the definition of M,
and m,, in (6.12).

Lemma 6.7. Let n and N be non-negative integers. There exist unique trigonometric
polynomials P11i+1,N( =N & nHN(k)e(k‘O) such that

Pran(0) < Buyi(0) < Py n(0)

for each 6 € R/Z and

. Mnp+1 o Mn+1
/n+1N dH—W and /nHN de_m‘

Moreover, for each integer k with 1 < |k| < N, one has

1
+
P N(k)‘ <n gt (6.23)

Proof of (6.23). The estimate (6.23) is not explicitly mentioned in [17, Theorem 1]
and we give a brief proof. We deal with the case of P 1N and the estimate for

P\ y is analogous. Let Dn+1,N(9) = P;H N(0) —Bpii1(8). Since D:H’N(H) >0,
we have
Df o n(R)| < Dy n(0) = By (0) = e (6.24)

By the triangle inequality,

PT:rLN(k)’ S D:—H,N(k)‘ + ’Bn+1(k)

and estimate (6.23) plainly follows from (6.24) and (6.21), since B/nrl(k:) = —%
O
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6.3 Proofs of Theorems 6.1, 6.2 and 6.3

We give a unified proof of Theorems 6.1, 6.2 and 6.3. In each situation we want to

bound a certain periodic function F(-, xp) : T — R that can be written as

29

F(0,xp) =) _G(0—0)),

j=1

with G : T — R being a suitable periodic function of mean value zero (these are
Lemma 6.4 and Lemma 6.5). Suppose we can solve the problem of majorizing G
by a trigonometric polynomial of a fixed degree, optimizing the L!(T)-error. In our
framework (Lemma 6.6 and Lemma 6.7), this means that, for each non-negative N,

there exists a trigonometric polynomial Vi (f) = YN Vi (k) e(kf) such that:
(i) G(0) < Vn(0) for all 0 € T.

(ii) For some constants x and n (independent of N), we have

K
/VN N+1)n+1

(iii) H//;(kﬂ < 1 for integers k with 1 < |k| < N, with the implicit constant
independent of V.

Under such conditions, we have

F(H,XD>—Zg: ZVN& (9 Z Z VN 9 9))

j=1k=—N

=29 Vn(0 +ZZVN k(0 —6,))

j=1lk=—

k;éo
2g
< 29 Vn(0) + Z [V (k ‘Ze(kG)
k;;Zo =t
2
< 29 V(0 +k_z ‘VN ‘ |k|/2:W+O<NqN/2>7
k0

where we have used (6.20). Choosing N ~ 2log,d — (2n + 6) log, log, d, we get

K d
F(0 < | = 1)) —m—.
0.x0) < (g + o)) o g

The term o(1) above is O(log, log, d /log, d) (the implicit constant might depend on
n here).
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The proof of the lower bound is analogous, using the trigonometric polynomials

that minorize G.
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