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Abstract

In this paper we show how generalized functions can be used to study the asymptotic behavior of moments of integrals and
series in the real and complex domain. We explain how an asymptotic expansion can be obtained in the case of distributions,
but show that no such results are possible for analytic functionals.
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1. Introduction

The aim of this article is to show how one can study the asymptotic behavior of moments of the type

M, (f) = /X (f (2)" de., )

as n — oo, where f is a bounded measurable function defined in a measurable space (X, ) with values in R or C, by
assigning to f a generalized function F in such a way that the moments M, (f) coincide with the moments* of F,

pin (F) = (F (u) ,u") 2

for n large. In particular, if X = N with the counting measure, we may consider the behavior of moment series, M,, (f) =
My, ({&4}) = 220 &8, where {5(1};‘;0 is a bounded sequence of complex numbers.

Depending on the problem, the generalized function F' could be a distribution, an analytic functional, or a hyperfunction.
Interestingly, the results are quite different for each type of generalized function.

The study of the behavior of the moments M, (f) for n large is very important in many areas. We mention the recent
work of Schlage-Puchta [30], who motivated by problems in signal analysis [4] obtained the asymptotic expansion

/OO sin x ndx |3 1_i_ 13 .
0 x 2n 20n  1120n2 ’

This formula illustrates a basic but important point about the moments M, (f). Namely, if a function with real values
can be both positive and negative, then there is no simple or useful way to define powers of the type (f (x))/\ if X is not an
integer, and thus integrals of the type [, (f (;v))’\ dz do not make sense unless A is an integer. Actually, when f (z) > 0 for
all 2, one can obtain the asymptotic expansion of the now well defined integral [ (f (m))’\ dx as the real number \ — oo by
using a change of variables in the Laplace asymptotic formula [10, (3.133)], so that in particular

> A AF1/2 —2m
| @ o@adn ~ f e s ). ®)
as A\ — oo if the positive function f has a single maximum at the interior point zy where f” (z¢) < 0. However, (3) cannot
be applied if f changes signs as in the case when f (z) = sinx/x.

The study of the moments for functions with complex values has also attracted a lot of attention. We mention the work
of Duistermaat and van der Kallen [6] who considered the moments of rational functions over the unit disc and employing
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this were able to solve a conjecture of Mathieu [5,23]. Recently Muger and Tuset [25] considered the behavior of the
moments of a non constant complex polynomial f, showing that

lim sup |M,, (f)|1/n >0,
n— oo

or, equivalently, that the power series Y.~/ M, (f) 2" does not define an entire function. Other properties of the moments
of complex polynomials were given by Markowsky and Phung [22]. Corresponding results for non periodic real analytic
functions were given in [9]. The case of moment series was studied by Boudabra and Markowsky [3]. Notice that while
the method of steepest descent [10, Section 3.6] allows one to obtain the asymptotic behavior of several path integrals of
the form fr (f (z)))‘ dz as the complex number A\ — co when f is analytic and zero free, these results do not apply in the
mentioned works.

Another place where moments are important is in the study of the Cauchy transform. Indeed, it is interesting to observe
that if F' is an analytic functional with compact support, that is T € 9’ (C), where O (C) is the space of entire functions,
with its canonical Fréchet topology, then its Cauchy representation

PO =CUT @)} = 5 (T 25 )

211 w—z

z € C\ K, where K is a carrier [2,24] of T, has the Laurent expansion

C{T (w)i2) =~ 5 m

lz| > p, 4)

in terms of the moments y,, (T) = (T (w) ,w") . Here p = max {|z| : z € K} .}

The plan of this article is the following. In Section 2 we give a general method for the construction of distributions
associated to probably divergent integrals of the type [, ¢ (f (x)) du (x), where ¢ is a test function in R? and where f is
a bounded measurable function defined in a measurable space (X, 1) and with values in R?. We then discuss the Stirling
numbers and the asymptotic expansion of quotients of gamma functions in Section 3 in order to give the expansion of the
moments of distributions of one variable with compact support in Section 4. We then consider moments of the type (1)
of real valued functions in Section 5. Finally we study expansions of complex valued series in Section 6; we concentrate
on series since the study of moments of integrals by employing analytic functionals and hyperfunctions has been already
presented in [9].

2. Distributions: a general construction

In this article we will need to employ a method of construction of distributions as regularizations of integrals of the type

/¢Umwmm, 5)
X

where ¢ is a test function in R? and where f is a bounded measurable function defined in a measurable space (X, 1) with
values in R?. In general the integrals in (5) are divergent; notice, in particular that if $ = 1 and X has infinite measure
the integral is divergent.

Similar considerations [9] allow us to construct analytic functionals from complex valued functions f.

2.1. Preliminaries

We refer to the textbooks [1,17,31,34] for basic ideas about distributions. The spaces of test functions D, £, and S and the
corresponding spaces of distributions are well known. In general [35], we call a topological vector space A a space of test
functions if D C A C £, where the inclusions are continuous, and if % is a continuous operator of A.

The various methods for the regularization of integrals and series can also be found in these textbooks; see also [26]
and [10].

Basic ideas about analytic functionals can be found in the textbooks [2,24]. We will denote by O (C) the Fréchet space
of entire functions and by O’ (C) its dual, the space of analytic functionals with compact support.

We shall also employ results from functional analysis freely and refer the reader to the textbooks [15,32].

8Observe that C {T (w) ; z} is defined if z € C \ K, but the series in (4) is divergent if |z| < p. It will be exterior Euler summable [11] if z ¢ K, where
K is the minimal convex carrier of T'.
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2.2. One variable

We now will consider a general construction of distributions from divergent integrals of the type of (5); it is convenient
to start in the case of real valued functions. Let .4 be a space of test functions on R or on [0,0), such as A =D, S, or €.
Following Grafakos and Teschl [13] and Estrada [8], we shall denote as R,, = R,, (A) the subspace

Rn:{qseA;(z)(j)(O):o,ogjgn—l},

forn=1,2,..., or for n = co. Since R, is a closed subspace of A for any n, it follows from the Hahn-Banach theorem that
any distribution f,, € R/, has extensions f € A’. If f, is an extension, then the general form of all extensions is

n—1
f@)=fo(@)+> ;09 (), (6)
j=0

where the c; are arbitrary constants. For R, it would be (6) but for an arbitrary n.

Notice, however, that the extension from R, can be done in two steps. Let us work in R, (£) to fix the ideas; the
analysis in other spaces of test functions being similar. First, because of the way the topology of the space of test functions
€ (R) is defined, in terms of the seminorms of the type

6l = max_ |69 ()

lz|<a, j<n ’

it follows that if f.. € R/ then there exists n € N such that f,, admits a continuous extension to R/, that is, f. is
continuous with respect to this seminorm:

[(foo (), 0 (2))] < M|l

whenever ¢ € R, has support included in [—a,a]. Hence f,, can be extended (in a unique way) to this R,. Another
extension where one actually uses the Hahn-Banach theorem gives extensions to A’; this second extension contains n
arbitrary constants.

We may employ these ideas for distributions defined by integrals. Indeed, we immediately obtain the following result.Y

Lemma 2.1. Suppose that f is a measurable function defined in R such that fxg\(—q,q) is a regular distribution of A’ for all
a > 0, and such that the integral

/jo f(2) 6 () da, %

exists (as a (3) integral) for each ¢ € R.. Then there exists n € N such that the integral will exist in the same sense for all
¢ € R,, and there exist distributions (not unique, depending on n arbitrary constants) f € A’ such that

(f(;v),(b(x»:/_oo f(z)p(z)dz, ¢ER,.

The (3) sense could be absolute convergence at 0, that is Lebesgue integrals, or conditionally convergent at 0, that is,
improper Riemann integrals at the origin, or others such as Denjoy integrals, etc. In general one needs to use the same
integration sense when extending to R,,, as the next example shows.

Example 2.1. Consider the function f (x) = e'/*’z=2 cos (/%) . In this case the integrals (7) exist whenever ¢ € R, (D)
and are conditionally convergent, in general, but they might not be absolutely convergent, even if ¢ € Roo.

Our aim is to use these ideas to define distributions not from integrals of the form (7) but from integrals of the type
Jx @ (f (x)) dpu(x) , where (X, ;1) is a measure space and f € L™ (X) is real-valued. In the next result we can take A = £.

Lemma 2.2. Suppose ¢ o f € L' (X) whenever ¢ € R (€). Then there exists n € N such that ¢o f € L' (X)if o € R, (£).
If k > nthen f € L* (X), that is,

/ F @) du () < oo ®
X

There exist distributions I' € £ such that

<F<u>,¢<u>>=/x¢<f<x>> du(e), ¢ €Ru(E).

91n the following lemma we use the notation f for the measurable function and f for the probably not uniquely determined distribution. We will employ
such notation only if there is a danger of confusion.
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Proof. The proof follows from our analysis, but there is a little detail when establishing that f € L* (X) if & > n. Indeed,
if k is even, k > n, then z* belongs to R,, (£) and thus (8) follows. Thus f € L" (X) or f € L"*! (X), and since if f € L9 (X)
then f € LF (X) for k > ¢, we obtain (8) whenever k > n. O

In the case X is R or [0, c0) we may also obtain a stronger result. Actually, for a general space X the Lemma 2.2 applies
to Lebesgue integrals, which for R or [0, 00) means absolutely convergent integrals. However, in this case we may also
consider conditionally convergent integrals.

Lemma 2.3. Let f € L™ ([0,00)) and g measurable and non-negative in [0, cc0) such that the integrals

AM¢U@DM@d% ©

are (maybe conditionally) convergent at the origin for any ¢ € R (£). Then for some n € N the integrals are all absolutely
convergent if ¢ € R, (£) . Also

Amf@ngﬁm<m,

if k > n. There exist distributions F' € &' such that

<FW%¢W»=AM¢U@%d%

for o e R, (€).

Proof. Indeed, if we define the functional F, € R’ (£) by the formula (9) then it will have a uniquely defined extension to
R,,, (€) for some ng. As the proof of the Lemma 2.2 shows, this implies that f € L* ([0, 00); g (z) dz) if k > ng. Consequently,
if n = ng + 1, then the integrals (9) will be absolutely convergent if ¢ € R,, (£). O

Example 2.1 shows that a corresponding result on absolute convergence does not hold for integrals of the type (7), in
general.
The next lemma complements these results.

Lemma 2.4. Let f € L™ ([0,00)) and g measurable and non-negative in [0,00). Then [;° ¢ (f () g (x) dz admits regular-
izations in £, that is, there exist distributions F € &' such that (F (u),¢ (u)) = fooo ¢ (f (x)) dx for ¢ € R (€) if and only if
there exists k such that [ |f (2)|" g (z) dz < .

We can also consider the extension of distributions defined by series, that is, if X = N and p is a positive multiple of
the counting measure. The proof of the ensuing result is identical to that of the Lemma 2.3.

Lemma 2.5. Let {a,},", be a sequence of real numbers with limy, aqy = 0 and {4}, another sequence with i, > 0 for
all q. Suppose that the series

S 6 (ag) pg. (10)
q=0

are (maybe conditionally) convergent if ¢ € Ro. (£). Then for some n € N the series are absolutely convergent if ¢ € R,, (£).
If k > n then

o0

Z|aq|kuq < 00. (11)
q=0
There are distributions I € £ such that
(Fu),6w) = o¢lag)py, ¢€Rn(E). (12)
q=0

Observe that a distribution F' that satisfies (12) is a regularization of the series of delta functions
oo
Zuqé (u—aq) , (13)
q=0

that is probably divergent in £’. Notice also that the support of any such distribution F is the set supp F' = {a, : ¢ > 0}U{0}.
In case p, = 1 for all ¢, then the convergence of the series (10) for all ¢ € R, (£) implies that lim,_,,, a;, = 0. The series
(13) admits a regularization in £ if and only if (11) is satisfied for some k.
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2.3. Several variables

Most of the ideas of the one variable case also apply to the multidimensional situation. In this article we would be interested
mainly in the situation of functions into C, that we shall identify with R? in this analysis.
Indeed, if A is a space of test functions in R? denote by R,, = R, (A) the subspace

Ro={0€A:Vip(0)=0,0<j|<n-1},

forn = 1,2,..., or for n = co. Here V is the gradient vector operator, j = (ji,...,74) is a multi-index and |j| = Z(qizl Jqg-
Since R, is a closed subspace of A for any n, it follows from the Hahn-Banach theorem that any distribution f,, € R/, has
extensions f € A'. If f, is an extension, then the general form of all extensions is

fl@)=f@+ Y Vi), (14)

lil<n—1

where the ¢; are arbitrary constants. (For R, it would be (14) for an arbitrary n).
The extension from R, can be done in two steps. First, because of the way the topology of spaces of test functions is
defined, in terms of the seminorms of the type

9]l = _max [Vig(x)[,

Ix|<a, [jl<n—1

(plus some other condition at infinity that is not important presently), it follows that if f,, € R/ then there exists n € N
such that f., admits a continuous extension to R,,, that is, f.. is continuous with respect to this seminorm:

[(foo (), @ (2))| < M |[6]]1,

whenever ¢ € R, has support included in the ball B, = {x : |x| < a}. Hence f,, can be extended (in a unique way) to this
R..; another extension where one actually uses the Hahn-Banach theorem gives extensions to A’, that contain arbitrary
constants ¢; for |j| < n.

Repeating the arguments of the previous section, we obtain the following result for functions from a measure space
(X, 1) to RY.

Lemma 2.6. Let f : X — R? be a bounded measurable function. Suppose ¢ o f € L' (X) whenever ¢ € R, (£). Then there
exists n € N such that pof € L' (X) if ¢ € R, (€).If k > n then

[ @I dn@) < oe.
X
There exist distributions F' € £' such that
(Flw). o) = [ 0(f@) du(e) . 6 €Ru(E).
X

This lemma covers the case of Lebesgue integrals. When X = [0,00) or R we may consider conditionally convergent
integrals.

Lemma 2.7. Let f : [0,00) — R? be a bounded measurable function and g measurable and non-negative in [0, c0) such that
the integrals

/0”¢(f<x))g<x) dz .,

are (maybe conditionally) convergent at the origin for any ¢ € Roo (£). Then for some n € N the integrals are all absolutely
convergent if ¢ € R,, (£) . Also

| 1@ @) do < o, 1)
0
if k > n. There are distributions F € &' such that
(F@).o@) = [ 6E@)g@) de, 6eRa(E).
0
The existence of such regularizations F is equivalent to the existence of k for which (15) holds.

For conditionally convergent series we obtain the next result.
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Lemma 2.8. Let {aq}gio be a sequence in R? with lim,_, ., a, = 0 and {,uq}zo:o a sequence with 11, > 0 for all q. Suppose that
the series

Z¢(aq)ﬂq7

q=0
are (maybe conditionally) convergent if ¢ € R (£). Then for some n € N the series are all absolutely convergent whenever
¢ € R, (E). If k> nthen

> lagl* g < 0. (16)
q=0

There are distributions F € &' such that

oo

(F(u),¢ () =Y 6é(ag)pg, ¢€Rn(E).

q=0

The existence of such regularizations F is equivalent to the existence of k for which (16) holds.

3. The expansion of quotients of gamma functions

A key component in the study of the asymptotic behavior of moments is the expansion of quotients of gamma functions

I'(z+a)
L)

as z — oo. This problem has been studied for many years [12,33], and it admits a rather simple and elegant asymptotic
formula in terms of the Stirling numbers.
The form of the expansion can be obtained from Stirling’s formula [10, (3.88)]

1 1 > Biyo
InT ~ ——)lnz— —In2
nl (z) (z 2) nz Z+2n77+kz=%(k+l)(k+2)zk“’

where the Bj are the Bernoulli numbers. Indeed, with a little work one obtains the expansion of In (I' (z + «) /T'(2)) =
InT(z+a) —InT'(2) as

Peta)) o o Sar)
ln(r(z)>~lnz +3 (an

where the a;, (o) are some polynomial expressions of «. With a little more work one can find a formula for the first few ay;

for instance [20]
ala—1)

ar (@) = 5

If we take exponentials in (17) we obtain that

Pta) o f S Aa)

where the A, are polynomials in «. In fact, Tricomi and Erdélyi [33] give formulas for the first polynomials A; by using

A (@) = (;) Ay (a) = 3“4‘ ! (3) . Az(a) = (g) (‘Z) . (19)

While the form of the expansion (18) is simple, it looks as if a formula for the A, would be very complicated; surprisingly,

binomial coefficients, namely,

they can be written rather easily in terms of the Stirling numbers of the first kind, as we now explain.
The idea is the following: since the A, are polynomials, it is enough to find their expression for some values of «, in
particular, it is enough to find the formula when « is a positive integer. But if & = m, a positive integer, we obtain

I'(z+m)

T () =z(z+1)---(z+m—-1).

The polynomial z (z + 1) --- (2 +m — 1) has degree m and no constant term, and thus it admits a development in terms of
z, 22, ..., z™. The coefficients of this development are exactly the (signless) Stirling numbers of the first kind [16], that is

(241 (z4m—1) = [T]H [7;:|2’2+ {?]z3+---+ [Z]z (20)
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where we use the notation [''] [19] for the Stirling numbers. We remark that Jordan notation is S¥,, for the signed version,

] = s

We can rewrite (20) as
I (z + m) m Z { }

if we set [}'] = 0 for k < 0. We now observe that Jordan [16, p. 149] establishes that [ ™, ] is a polynomial of degree 2k in
m. Actually,

RS

m

and more generally
k—1
m m
{m— k] - ZO’“’j<2k—j> '
7=0
A table for the Cj ; is given in [16, p. 152]. Therefore we define [a‘f k] for o € C as this polynomial of degree 2k evaluated
at «. Since Ay (m) = [mT k] when m is a positive integer we immediately obtain the formulal

«
A () = L_k], aeC.
Summarizing, we have the following expansion.
Proposition 3.1. If o € C then
I'(z+ «) > ! k
~ 2 21
T Z’;)L—k}z , (21)

as z — oo in any sector that does not contain o — n for n € N large.

We remark that the series (21) is always asymptotic, but sometimes it converges. Indeed, as we saw, if & € N then the

series is actually a polynomial. On the other hand, if « = —1, —2, -3, ..., i.e, « = —¢ then
I'(z—gq) 1 7q°o [ —q } K
= =z 27", (22)
I'(z) (z=1)--(z—0q) 2 —q—k

k=0

is a series that converges for |z| > ¢; it reduces to the geometric series if ¢ = 1. In fact, if the signless Stirling numbers of
the second kind {:fL} are defined as [19]
k1l [-m
o =[]

1“(;7—61 _qz{qﬂc} k.

Interestingly, when « ¢ Z then the series (21) is a divergent asymptotic series. Indeed, if (21) converges for some z; then
it would converge for |z| > |zo| and thus F (z) = 377, [,*,]2~" would be an analytic function in the region |z| > |zo| and
thus z7°T (2 + «) /T (z) would likewise be analytic in that exterior disc, and this is never true if o ¢ Z.

A similar analysis yields the expansion

e R Y I (Ca

Nz—ﬂi{ﬂ;k}(—nkz-k 23)

IThat this coincides with the Tricomi-Erdélyi formulas (19) is easy to see.

then (22) can be rewritten as




R. Estrada and K. Kellinsky-Gonzalez / Electron. J. Math. 1 (2021) 69-84 76

as z — oo inside sectors that do not contain the negative integers. Notice in particular the finite development

z(z—l)-'-(z—m—i—l):m: mZ{m k} kz_k,

that Jordan [16, p. 142] employs to define the Stirling numbers of the first kind S% .

4. Asymptotic behavior of the moments of distributions with compact support

Let F € £ (R) be a distribution of compact support in one variable, with supp F' = [a,b]. We will now show how the
asymptotic behavior of the moments

fin = pin (F) = (F (u) ,u")
can be obtained from the distributional behavior of F' at the endpoints. We start with a simple observation.
Lemma 4.1. If supp F = [a, b] then there exists k € N such that
=0 (nfec") | (24)
as n — oo where ¢ = max {|al, b} .

Proof. Indeed, there exists M > 0 and k € N such that

[(F () 6 ()] < M max {6V ()| :j <n} .

and this yields (24). 0

Notice, that the lemma gives that if ¢; > ¢ then p,, = 0 (c}') as n — oco.
In our analysis we will employ the following terminology. Let o be a real number that is not a negative integer and let
F € D' (R) be a distribution. We say that

F(z)=o0(Jx —al”), as x — a, distributionally ,
if Fa+ex)=o0(c*) ase — 0in D' (R), that is, if for all test functions ¢ € D (R) we have
(F(at+ex),p(z))=0(%), ase —0.

When supp F' C [a, 00) we just write F (z) = o ((x — a)®) as ¢ — a™, while if supp F' C (—o0, a] we write F (z) = o ((a — x)")
asr — a~. It is easy to see [10,27] that if ¢ is a smooth function with ¢ (a) = b and with ¢’ (a) # 0, then F (z) = o (|x — b|")
as z — b distributionally if and only if F' (¢ (z)) = o (|z — a|”) as * — a distributionally.

Lemma 4.2. Let a« € R\ {—1,-2,-3,...}. Suppose supp F' = [¢,b] where ¢ > 0 and
F(u)=o((b-u)),

distributionally as u — b~. Then
fn =0 (b"n"*") | as n— o0. (25)

Proof. Indeed, writing u = be™?, g(t) = f(be™") we see that g (t) = o(¢t*) as t — 0T distributionally. Therefore if z =
(n+1)t, we see that

= (f () "), = 0" (f (be") om0 = (;b:l) <9 ((nwltl) ””) > - <s++1> (<n+1 1)“) ’

and (25) follows. O

We will denote as A, a (fixed) function that has the asymptotic expansion

as n — oo. Clearly A, (n) ~n~*"! as n — oo. Employing the asymptotic formula (23) we obtain that a possible choice for
the function A, is the normalized moment function

F(a+1)Ay(n) = (H (u) H(1—u) (1—u)",u") = /0 u” (1 —u)* du,
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H being the Heaviside function, since

Bn+1,a+1)  T(n+1)
Ia+1)  T(n+a+2)’

Ay (n) =

where B (z,y) is the beta function [20].
Notice that the moments of the function H (u) H (b — u) (b — u)“ can then be written as

(H((u)H (1 —u) (1 —u)*,u™) ="M (a+1) A, (n) . (26)
We thus immediately obtain the following.

Lemma 4.3. Suppose o; /* co. Suppose supp F = [¢,b] where ¢ > 0 and that for some constants C;

u) ~ ZC’j (b—u)™ , (27)
distributionally as u — b~. Then
fi ~ D BT (0 4 1) Ao, (n) (28)

Jj=1
as n — oo.

Proof. The asymptotic expansion (27) means that as u — b~ for all m we have I (u) = 327, Cj (b—u)™ + o ((b—u)™™)
distributionally. Hence

w) =Y C;H (u)H(b—u) (b—u) + Ry, (u)
j=1
where the remainder R,, satisfies R,,, (u) = o ((b — u)®™) distributionally as v — b~. Hence (26) yields

o, = Z byt O (g 4 1) Au,; (n) +o (b n—om=t)

j=1
or,
tin ~ 3BT (a5 4 1) gy (1) + 0 (8 Ay (1)) |
j=1
since A,,, (n) ~n=%m=1, O

It should be pointed out that when o; = o and a1 = ap + 1, kK > 1. Then (28) becomes the expansion

0o k .
_ —(at1) o |ra—=(k=(—-1)) —h—(a+1
fin = T(a+1)Cyn +kzl(ckr(a+k+ Zl 1)/ CpjT(a+k+1—3) e (D) nk=(e+b)  (29)
= i=

It is also easy to obtain the development of distributions of compact support in the negative half line. If supp F' = [a, —¢]
where ¢ > 0 then we consider the distribution G (u) = F (—u) whose moments are related as p, (F) = (—1)" u, (G), and

consider the behavior of G at |a|.

Lemma 4.4. Suppose 3; / co. Suppose supp F' = [a, —¢| where ¢ > 0 and

Fw)~ Y DH(u=a)(w=a)

distributionally as u — a™. Then
oo

fi ~ Y (=1)" [a]" TP DT (8; + 1) Ag, (n) - (30)

Let us now consider the general case of a distribution F' with supp F' = [a,b] where a < 0 < b. We can decompose F' as
F, + F. + F, where supp F,, = [a, —¢], supp F. = [—¢,¢], and supp F, = [,b] . We know how to find the asymptotic expansion
of py, (F,) and u, (Fy), while u, (F.) = o(c"), where ¢ = max{|a|,b}. In case |a| # b then the expansion of y, (F') will be
equal to that of u, (F,) if |a| > b or of u, (Fp) if b > |a|. If a = —b then the expansion of y, (F') will be the sum of the
expansions of u,, (F,) and of u, (F,); in such a case some cancellation is possible.

Naturally one can consider other types of asymptotic behavior of F' at the endpoints, but our aim presently is to illustrate
the possible methods of analysis.
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5. Expansion of moments in the real case

In this section we will give the form of the expansion of moments sequences

(0= [ T (F @) de,

— 00

as n — oo where [ is a bounded smooth function such that for some ng € N
/OO If (@)|"dz <00, n>ng.
The results of Section 2 show that there are distributions of compact support F such that for some m € N
(F(w.o) = [ (/@) ds.
for any test function ¢ € R, (£ (R)) and such that
pin = (F (u),u") = My (f), n=m.

We already know how to find the asymptotic expansion of the moments p,, in terms of the behavior of the distribution F
at the endpoints of its compact support. Furthermore, we can actually relate the endpoint asymptotic behavior of F' to the
behavior of the smooth function f at its absolute maxima and minima.

The following lemma will be useful momentarily. A corresponding result for absolute minimum values also holds.

Lemma 5.1. Let f € C* (R). Suppose f (0) = b is the absolute maximum value of f and f" (0) < 0. Then there exists a
unique increasing smooth function v such that f (z) = b — ? (z) for all x in an interval I containing 0.

Suppose, to fix the ideas, that we have the situation in the previous lemma, but that the smooth function f achieves its
global maximum only once, say at z = 0. By the lemma, in a neighborhood of z = 0, we have f = b — 1. Furthermore, the
inverse function f~! exists in a possibly smaller neighborhood of = = 0. Actually, the inverse function f~! has two branches,
f~tand f;l, which are well-defined to the left and right of x = 0, respectively. These two branches can be expanded as

FEH ) ~ Y G — w2 u b, (31)
k=0
o) ~ > (DFCR (b= w) 2w — b, (32)
k=0

where the C; are the Taylor coefficients. It is important to observe that the coefficients of these two expansions are, except
for the change in signs, basically the same.
We are now ready to consider the integral

/Zda(f(x)) ar,

where ¢ is a test function that vanishes of enough order at the origin to assure convergence. If we make the change of
variables u = f (z), we obtain

so that for u near b,

F (u)

W) W)

Inversion of (31) and of (32) yields that as v — b~ the function f;l (u) has an expansion of the form
fit () ~ Bi(b—u)"? + Ba(b—u) + Ba(b—u)¥? + -,

and similarly
f:l (u) ~ _Bl(b—u)1/2 +B2(b_ ’LL) o Bg(b—u)3/2 G
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Notice, again, that the coefficients of the two expansions are obtained from the other by appropriate changes of sign. Next,
by composing with f’ (x), we obtain expansions with the form

F(f7 (@) ~ Dyjo(b—u)/? + Dy(b—u) +--- .

and
1
- E W) Y2 LB 4+ E Y2
W) _1/2(b—u) + Eo + Eyo(b—u)/* + (33)
Similarly
o w2 RSV S
f’ (f__l (u)) = E_1/2 (b u) Ey + El/g(b u) . (34)

Thus, if we add (33) and (34), we can see that all integral powers of (b — u) cancel. Therefore
F(u) ~2E_yjo(b—u) ™2 + 2By o (b — u)"/? + 2By o (b — u)*/* + - -, (35)

as u — b~. Naturally in any particular example one needs to find these coefficients £_;, /5, perhaps numerically.
We then obtain that the moments M, (f), that equal the moments p,, of F, will have a development of the type given
by (29), where we replace C; by 2E 5, ;. Clearly, the first term has the form

bn+1/2

\/ﬁ )

—27
¢= \ £ (0)

It should be clear how one can obtain the expansion of the moments M, (f) if|f| has a finite number of absolute maxima,

Mn(f)NC

where

by adding the expansions corresponding to (35) at each of the maxima of f and those of the type (30) at the absolute minima
of f.

Interestingly, if one considers integrals over a finite interval,

[ @y,

and the absolute maximum value b, or the absolute minimum value —b, is attained at one of the endpoints then the form of
the expansion of the M,, (f) would be different. Indeed, the reason that the distribution F' (u) has an expansion in terms of
powers of the form (b — u)71/2 , (b— u)l/2 , (b— u)3/2 , ..., 1s the cancellation in the expansions of functions of f;l and f~1.
In the endpoint case this cancellation would not occur since we would not need to consider the branch f='. Consequently,
the expansion of F' (u) will be given in terms of powers of the form (b — u)71/2 L (b—u), (b— u)1/2 ,(b—u), (b— u)3/2 e
This, in turn, means that the form of the expansion of M, will be given by (28) where the exponents are o; = —% + j%,
j=0,1,2,....

6. Expansions in the complex case

In this section we shall consider several questions on the behavior of moment series in the complex plane. We refer to [9]
for the use of generalized functions in the study of integrals with complex values.

We will show that the moment series of Z;O:O &P of a sequence of complex numbers {fq}f;io can be completely arbitrary,
that is, given any arbitrary sequence of complex numbers {pp};il there is a sequence {fq}f;io such that

Zé-qp::u’p7 p:132737""
q=0

In general the series Z;‘;O &P will be conditionally convergent but no series is absolutely convergent. Our main tool to show
this is a rearrangement result for vector series [18]. We also establish that the moments [ (f (z))” dz of smooth functions
with complex values can also be arbitrary.

We will also show that in case one of the moment series Zzio &P is absolutely convergent then the moments 1, satisfy
an asymptotic relation, generalizing the results of Boudabra and Markowsky [3] who showed that lim,_, |x,| > 0.
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6.1. Rearrangements

Let {fq}iio be a sequence of complex numbers such that the moments series

M, = M, ({&}) Zf

converge for all p € N with p > 1. Clearly, if the series is absolutely convergent for p, then it will also be absolutely
convergent for any p > pgo. We shall see that if no series is absolutely convergent, then for each arbitrary sequence of
complex numbers {up} , there is a rearrangement {pq} _, of the series {§q} _, such that

Mp ({pq}) = /Lp, p= 172737 e (36)

As there are series such that M, ({¢,}) is conditionally convergent for all p, it follows that given an arbitrary sequence
{up} _, of complex numbers, then (36) always has solutions {pq}

We will employ a rearrangement result of Katznelson and McGehee [18], a generalization of the Levy-Steinitz theorem
[29] to RY, according to which if {xq};’i0 is a sequence in RY such that the series

o0
DX

q=0

converges, then the set S = S ({x,}) of all the possible sums of convergent rearrangements of {xq}f;ozo is an affine manifold
of RN, that is,
S=z+N,

where N is a vector subspace of R and z is any element of S. In fact, as Halperin [14] shows, N is the polar set

oo

0
N = {y e RN Z xq converges absolutely} .

q=0

Here we identify R™) | the space of sequences with only a finite number of non-zero terms, with the dual space (RN)/ [32].
Therefore, we have that S = RN precisely when 2210 (y, xq> does not converge absolutely for any non zeroy € R,
We start with a simple result on complex series.

Lemma 6.1. Let {fq};io be a sequence of complex numbers such that 3 &, and Y &7 are convergent. If Y702 Re (&)
converges absolutely, then E;io §§ converges absolutely, too.

Proof. Write §; = x4 + iy, If 3° % |2,| converges, so will 3~ 2 ) 2. Hence
Syz=> x> Sm(
q=0 q=0 q=0
converges as well, that is {z,} and {y,} both belong to /. Consequently, {¢,} = {z,} + i {y,} belongs to . O

We also obtain that if Z;io &, and Z;io 53 are convergent and Z;io aRe (&) + BSIm (&) converges absolutely for some
(a, B) € R?\ {0}, then Z;O:o 53 converges absolutely. Our aim is to obtain an analog in higher dimension.

Observe that if all the moments series of {@}:io converge, and if P is a polynomial without constant term, then all the
moment series of {P (gq)}j;‘;o converge as well.

Lemma 6.2. Suppose all the moments series of {£,} -
that

=0 Converge. If there are real constants «o;, 5; € R for 1 < j < d such

U

iZ (ayRe (&) + B;Sm (6]))

q=0j=1
2d
converges absolutely, then 3~ 2 |¢,|™ converges.

Proof. Indeed, let P(z) = Z?Zl (aj +iB;) 27. Tt follows from the Lemma 6.1 that the series ) P (&,)? converges ab-
solutely. If r is the degree of the term with smallest order in the polynomial P? (z) then since |¢,| — 0 it follows that
limg o | P2 (&)] / 1€]" = C, with 0 < €' < oco. Thus Y 22 |¢,|" converges, and since » < 2d we obtain that } >° [

converges. O
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We can now prove our result.

Theorem 6.1. Let {fq}ZiO be a non-zero sequence of complex numbers such that the moment series for M, ({¢,}),

qu,p e

all converge but never absolutely. Then for each arbitrary sequence of complex numbers {,up};';l there is a rearrangement
{pq}ZiO of the series {fq}gio such that

S h=mp, p=123,...

q=0

Proof. Consider the sequence {w;},-, of RN where

Wy = (3?6 (&), Sm (&), Re (5,%) ,Sm ({g) , e (fi) ,Sm ({2) yee ) .

If there is a non zero y € R™, with y ={y,},~, and y, = 0 for ¢ > 2d, such that 3;7 (y, w,,) converges absolutely,
then we may use Lemma 6.2 to conclude that > >° g0 & converges absolutely for p > 2d, contrary to our hypotheses. Hence
> oieo (v, w;,) converges absolutely only if y = 0, and thus the results of Katznelson-McGehee and of Halperin yield that

the set of all possible sums of convergent rearrangements of the series >~ wy, is the whole RN. O
In particular, we may start with a sequence like the one constructed by Lenard [21], whose moments all vanish.

Corollary 6.1. Let {fq};io be a non-zero sequence of complex numbers such that

o0

Y &=0, p=1,23,.... (37)

q=0

Then for each arbitrary sequence of complex numbers { up};il there is a rearrangement { pq} o Of the series {Eq} o Such
that

T 39
q=0
orp=1,2,3,....1n particular, for any sequence of complex numaoers { (i _, the moment problem always has solutions
1,2,3 I icul l b pzcilh blem (38) al h luti

{Pq}Zi()'

Proof. Indeed, Boudabra and Markowsky [3] proved that when (37) holds for each p then no such series can be absolutely
convergent; this will also follow from the Proposition 6.1. O

It was proved by Priestley [28] that for the sequence {gq} _, constructed by Lenard [21] the series

oo

Z 26 (2 — &), (39)

q=0

converges as an analytic functional; it actually converges to zero in O’ (C), in other words, for all entire functions g,
g € O(C), we have

<Z§z—€q ol > > a6 -

On the other hand our results show that the series (39) is divergent in the space D’ (C) . In fact it follows from the Lemma
2.8 that a series of delta functions of the form Z “0 20 (2 — &) converges distributionally for some m if and only if {{,}
belongs to I? for some p.

A simple modification of the series (39) gives a series of delta functions Z;’io 20 (z — pg) with |p,| < M for all ¢, that
converges in the space O’ (C) of analytic functionals with compact support but whose moments do not satisfy u, = O (MP)
as p — oo. This means that the analytic functional F (z) = Z;io 20 (z — pq) does not have a carrier contained in the disc
|z| < M although all of its terms have carriers, {p,} C Dy = {2 : |z] < M}. The minimal convex carrier [11] of ' will not
be contained in D,;. Such series of delta functions cannot converge distributionally.
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6.2. Smooth complex functions
We also obtain that the moments of smooth complex valued functions f € C* (R, C) can be arbitrary.

Corollary 6.2. For each arbitrary sequence of complex numbers {1, };O:1 there are C* functions from [0,0) to C such that

/°°<f<x>>pdx=up, P=1.2.3,.... (40)
0

Proof. Let ¢ € D(R) be a non zero positive function with supp ¢ C (0,1) . Let

Apz/ol (6 ()" da.

Since A, > 0 for all p, we can find sequences {p,}_, such that

S 7
D=3 p=1.
q=0 p

We may then choose f as
f@)=> ped(x—q) .
q=0
Clearly f is well defined and smooth. O

It is known [7] that the moment problem

/ go(:z:)xpdx:,uzh p207
0

has solutions ¢ € S (R) for all sequences of complex numbers {pp};ozo . However, the problem (40) may not have solutions
of rapid decay at infinity, since, in general, the integrals constructed in the Corollary 6.2, fooo (f (x))? dz, are conditionally
convergent at infinity.

6.3. Asymptotic expansion of moment series

In the previous subsection we saw that the sequence { up};ozl of moment series y,, = Z;io &P of a series of complex numbers
that converges to zero is completely arbitrary. However, as we shall now see, when the series Zzio ¢ (aq) converges for all
test functions ¢ € R, (£ (C)), then the moments satisfy a rather simple asymptotic expansion. We start with the following
reformulation of the Lemma 2.8.

Lemma 6.3. Let {§q}210 be a sequence of complex numbers with {; — 0. Suppose that the series
Z 4 (Z - fq) ’
q=0

is convergent in R._ (€ (C)). Then for some n € N

Z |¢(€q)| < oo,
q=0
whenever ¢ € R,, (€ (C)).If k > n then
Z |§q|k <00
q=0

There are distributions F € £ (C) such that

(F(u),6(u)=Y 6(), ¢€R(£(C)).

q=0

A distribution F' € £’ (C) that satisfies (12) is a regularization of the series of delta functions Z;io 0 (z — &), which may
be divergent in £ (C) , but that converges in R,, (£ (C)) . Since {; — 0 we may suppose that {|{,|} is a decreasing sequence.
If |€o| = b then its support is contained in a disc of radius b and center at the origin,

supp F' C {z: |z| < b},
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and in fact

Sl e <d + o), p— oo,
q=0 q=0

where d is the number of terms of the sequence {¢,} with |¢,;| = b. The moment sums cannot be arbitrary in this case. In
fact, we have the following asymptotic expansion.

Proposition 6.1. Let {fq}zio be a sequence of complex numbers with |£,| \, 0. If the series Z;io d (2 —&,) converges in
R (€ (C)) then as p — o0

oo

> & =cb+0 (1), (41)

q=0

where b = max |¢,] is attained d times and by = max {|{,| : ¢ > d}. The sequence c, satisfies

0<le| <d, (42)
and
lim sup |cp|1/p =1. (43)
p—00

Proof. Let w, = ¢&,/b and
d-1
cp = wa]’.
q=0

If p is large enough for the series to be absolutely convergent, then we can write

D=l +) &,
q=0 q=d
and (41) follows since Y~ 2 ;& = O (bY) .
Notice that |ws| = 1 for 0 < ¢ < d — 1 and hence (42) holds. To show that (43) is true observe that the meromorphic

function
d—1

1
g9(z) = q;) pa—_
has all its poles in the unit circle. At infinity it has the Laurent series
oo
9()=3
p=0
and thus the radius of convergence of the power series Z;io cpCP is exactly 1. O

Observe that in the case when the series Y7 d (2 — ;) converges in R, (£ (C)) then

%) 1/p
limsup |} & = max &,
q=0 -

p—0o0

a result already given in [3].
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