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1. Introduction

1.1. Notations. This note is an attempt to present a brief story of how a
question of Kolmogorov on Gaussian measures had led to a number of function-
theoretic results obtained mostly by Ostrovskii and some of his students. It is
intended to outline the general development, rather than give a full account of the
(large number of) results. The reference list is therefore far from being complete.
For a more detailed account of the results and a fuller list of references, see [18].
This story also illustrates the efficiency of complex-analytic methods in some
problems of probability theory.

Given a real-valued random variable &, its probability measure (distribution)
is defined by

v((—o0,t)) := Prob({{ < t}).

The Fourier—Stieltjes transform

D(z) = /R ety (dt)

is often called the characteristic function of &.

Denote by P the set of all probability measures on the real line and by Z the set
of all infinitely divisible probability measures. Recall that a probability measure
w is infinitely divisible if every n-th “convolution root” of u is again a probability
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measure. This means that for every natural number n > 2 there exists u, € P
such that g = p* (convolution of p, with itself n times). Infinitely divisible
measures play an important role in Probability Theory. The famous Gaussian
(or normal) measures ¢ are infinitely divisible. The corresponding characteristic
functions are given by

~

o(x) = e oFHeT 550, aeR.

1.2. Kolmogorov’s question. The following problem was raised by Kol-
mogorov in the 50-ies at a Moscow university seminar: Show that the normal
measure is uniquely determined in the class of all infinitely divisible measures by
its values (restriction) on a half-line.

In what follows we consider the “left” half-lines (—o00, a), a € R, though similar
results are true for the “right” half-lines (a, c0).

The fist proof was given by Rossberg [21] in 1974. He proved the implication:

pETL, pil(—0,a) = Pl(—o0,a) for some a € R = p = ¢. (1.1)
It was proved in [23] that condition p € Z in (1.1) can be replaced by the weaker

condition p = pt*,n > 2, where p; € P. Also, implication (1.1) remains true
under the weaker conditions p € Z and
lim p(—o0,z)/d(—00,z) =1,

T——00

see [20]. For different extensions of these results (including extensions to finite
complex-valued measures and extensions to LCA groups), see [1,2,10-12,26,27].
Note that these results have applications in the theory of addition of random
variables (see e.g. [22,25,30]). Some natural generalizations of Kolmogorov’s
problem were suggested by Zolotarev [30].

1.3. Ibragimov’s result. Denote by C the complex plane and by C, :=
{z € C: ¥z > 0} the upper half-plane.

A key development was due to Ibragimov [9] who proved a far reaching gen-
eralization of (1.1):

Theorem 1.1. Let p,v € Z. Assume that the characteristic function U ad-
mits analytic continuation to C,. If

Bl(=00,0) = V|(—o0,a) for some a € R,
then either v|(_oop) = 0 for some b € R, or p=v.

The analyticity of ¥ in C is essential in this result. Moreover, Ostrovskii
in [14] and [15] presented some conditions on a positive measure v defined in a
ball || < 7 in R™ (r > 0, n > 1), to have infinitely many infinitely divisible
extensions, i.e. there are infinitely many different measures p € Z such that p =
v outside the ball.

The proof of Theorem 1.1 used the value distribution theory of Nevanlinna.
Both Ibragimov’s theorem and the method of proof indicated that the phe-
nomenon may have purely analytic nature.
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2. A simple lemma

Denote by M the set of all finite complex-valued Borel measures on R. Given
v € M, we denote by () := inf(supp p) the left boundary of support of v.
In what follows we consider measures v € M satisfying one of the following
decay conditions at —oo:
1 _
lm 8D (2.1)

Z——00 ‘$|

1 —
i loglvl(=o0,2) (2.2)
z—co  |z[log|z]

Let us now “transfer” certain conditions on measures to conditions on ana-
lytical functions.

Lemma 2.1.

(i) If v € M satisfies (2.1) then its Fourier—Stieltjes transform v admits ana-
lytic extension to Co and satisfies

sup  |U(z+1y)| < oo, for every R > 0. (2.3)
zeR,0<y<R

If v is a non-negative finite measure, condition (2.1) is necessary and suffi-
cient for U to have the above property.

(il) Ifv € M satisfies (2.2) then v admits analytic extension to Cy and satisfies

i 08 logsupseg [V(z + y)|
Yy——+00 Yy

= 0. (2.4)

(iii) If v € T satisfies (2.1), then U does not vanish in C,.
(iv) Ifve M and v|(_op) = 0, for some b € R, then

[D(z +iy)| < Ce™,  for some C = C(v) >0 and all z € R,y > 0. (2.5)

3. Uniqueness property of n-fold convolutions

Using Lemma 2.1 one may check that Theorem 1.1 is an immediate conse-
quence of the following result on analytic functions: Assume that two functions
f,g are analytic in C4, do not vanish there and satisfy (2.3). If the difference
f — g satisfies (2.5) with some b, then either f = g or both f and g satisfy (2.5)
with some number b.

Ostrovskii proved in [13] that the condition f,g # 0 in C4 can be replaced
with a weaker condition f = f[',g = g7, where n > 3, f1, g1 are analytic in C
and satisfy (2.3). Therefore, Theorem 1.1 can be generalized in two directions:

(a) The condition of infinite divisibility of 1 and v can be weakened by replacing
it with the condition p = pj", v = v{", for some n > 3;
(b) The result remains true for complex-valued measures from M.
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Theorem 3.1. Given measures pn = pt'* and v = v"*, where n > 3, p1,v1 €
M and vy satisfies (2.1). If

#l(=o0,a) = Vl(=o0,a)y for some a € R,

then either [(v1) > —o0, or p = v. In the latter case we have py = eQWij/”l/l, for
some integer 7,0 < 3 <n —1.

Corollary 3.2 (Uniqueness property of n-th convolutions). Let n > 3 and
let vi € M satisfy (2.1) and l(v1) = —oo. Then every half-line (—oo,a) is
a uniqueness set for the n-th convolution V'™ in the sense that the implication

holds:
p € M, )u){n‘(—oo,a) = Vi(n|(—oo,a) Jor some a € R = /'LTn = an'

The property that 27 is analytic in C; cannot be replaced with the property
that 27 is only analytic in some strip {0 < ¥z < R}. However, a variant of
Theorem 3.1 for the strip is true provided ©; has "sufficiently fast” growth when
approaching the line z = z + iR, see [4].

Corollary 3.2 ceases to be true for n = 2.

Example 3.3. Define uq, 11 by

—aix —aiz —aix —aix
—e e —e

j1(z) :=e  +e , (z)=e —e (a > 0).
One may check that p1,v1 € M, satisfy (2.1), l(v1) = (1) = —co and p?* —
1/%* = 46y, so that /ﬁ*\(_wo) = V%*’(_OQO) =0.

However, it was proved in [5] that there cannot be more than two different
second convolutions which agree on a half-line:

Theorem 3.4. Assume p1 € M satisfies (2.1) and I(1) = —oo. If there
exist measures i, 13 € M such that
/’L%* (—o0,a) — N§*|(foo,a) = M§*|(foo,a) Jor some a € R,
then either u3* = p3*, or u3* = p3*.
It follows that for every measure pu; € M satisfying (2.1) there is a number
a € R such that the second convolution ;3* is uniquely determined by its values
on (—o0,a).

An analogue of Theorem 3.1 for n = 2 is true under a sharper condition on
the decay of u (see [17]):

Theorem 3.5. Assume v; € M satisfies (2.2). If a measure p; € M satisfies
M%*’(—oo,a) = 1/12*‘(700@) for some a € R,
*2

then either I(v1) > —oo or u3* = v}

Example 3.3 shows that condition (2.2) in Theorem 3.5 cannot be essentially
weakened.
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4. Extensions of Titchmarsh convolution theorem

Given measures pq, uz € M. Assume that
l(ug) > =00, j=1,2. (4.1)
Then the classical Titchmarsh convolution theorem states that

U(pr = p2) = 1(pa) + Up2). (4.2)

Let p1, 1 be measure defined in Example 3.3. Then
(" = v") = 1((p +w1) * (1 — 1)) = 0, while I(u1 £ 1) = —o0,

which proves that condition (4.1) in Titchmarsh’s theorem is essential. One may
ask if condition (4.1) can be weakened by replacing it with sufficiently rapid decay
of |p|((—o0,x)) as @ — —oo. A positive answer to this question was given by
Domar [7] for a somewhat wider class than M. More general results are mentioned
below.

The best condition on the decay of measures from M was found by Ostrovskii
in [17]:

Theorem 4.1. If ju1, pio € M satisfy (2.2) and I(p * o) > —oo then I(p;) >
—00, j = 1,2, so that (4.2) holds true.

Since p?* — v#* = (u1 + v1) * (11 — 1), one may check that Theorems 3.5
and 4.1 are in fact equivalent. Example 3.3 shows that restriction (2.2) cannot
be essentially improved.

When n > 3, we have

WY — 0P = (= 1) % (1 — @) %% (1 — €7 'w), € = exp(2mi/n).

Therefore, p}'* — v7'* is a convolution of linearly dependent measures. One may
ask if Theorem 3.1 can be deduced from an extension of Titchmarsh convolution
theorem for convolution of n > 3 linearly dependent measures. This was con-
firmed in [8]. We will state one result from [8] showing that condition (2.2) can
be relaxed:

Theorem 4.2. If the measures p1,. .., un—1 € M,n > 3, are linearly inde-
pendent over C, satisfy (2.1) and pn = p1 + -+ + ln, then

n

- ) = > 1)

Jj=1

5. Methods of proof

Some of the methods used in the proofs of Theorems 1-6 above are described
in the survey [18]. These include the theory of distribution of values, theory of
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divisibility of quasi-polynomials, factorization in Hardy classes, and results on
the connection between the growth and decrease of analytic functions.

For the convenience of the reader, we recall very briefly the main ideas of the
proof of Theorem 4.2 in [8].

Assume that n = 3. Then it suffices to verify the implication

Upa = pg * (1 + p2)) > —00 = l(pj) > —o0, j=1,2.

One may assume that gy * po * (1 + p2) = 0 on (—00,0). Then the product
of the Fourier—Stieltjes transforms fi1/i2(f11 + fi2) belongs to the Hardy space
H(C4). Hence, the product (and so each factor) has "few” zeros in the sense
that the zeros satisfy the Blaschke condition. Now one can use the following
argument: If functions f;,j = 1,...,n, n > 2, are analytic in the unit disk,
linearly independent and such that the zeros of each f; and the sum fi +---+ f,
satisfy the Blaschke condition in the disk, then each f; must have “slow” growth
in the disk. A sharp statement follows from Cartan’s second main theorem for
analytic curves. This argument proves that the growth of each fi; in the upper
half-plane satisfies a certain restriction. Next, we have additional information
(see condition (2.3) in Lemma 2.1 above) that each function fi; is bounded in
every horizontal strip in Cy. This allows one to improve the previous estimate
to show that numbers b; exist such that

fij(2) exp(ibjz) € Hoo(Cy).

This implies {(p;) > —o0,j =1, 2.

6. Extensions and related results

6.1. Zaidenberg’s results. The following result follows from Theorem 3.1
as a corollary for the measures concentrated on Z: Given an integer n > 3 and
polynomial p(z,y) := 2™ — y™. Assume functions f and g are analytic in D :=
{0 < |z] < 1} and f has an essential singularity at the origin. If the function
p(f,g) is meromorphic in {z : |z| < 1}, then p(f,g) =0, i.e. f™ = ¢g". One may
ask if and how this result can be extended to other polynomials p € Clz, y]. This
was one of the questions considered by Zaidenberg in [28]. In particular, it was
proved that that every “sufficiently general” polynomial p in C? has a somewhat
analogous property, see details in [28]. See also Theorem 3.4 in [29].

6.2. Borichev’s results. Observe that the convolution p; 2 is well defined
for unbounded complex-valued measures pu1, o having “fast” decay at —oo and
“moderate” growth at +00. One may wonder if Theorem 4.1 admits extension to
such measures. The paper [6] presents in quite general situations exact relations
(provided some regularity conditions are satisfied) between growth on (0, c0) and
decay on (—o0,0) which imply condition (4.2). Also, the problem is considered
under what conditions the relation pj * pue = 0 implies 1 = 0 or uo = 0.
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IIpo BiacTuBiCcTh €IMHOCTI Nn-1 3rOPTKU Ta IOCUJICHHS
Teopemu TiTumapina 1mpo 3ropTKy

Alexander Ulanovskii

Ila zamiTka € cmpobOI0 TPEACTAaBUTH KOPOTKY ICTOPif0 MpPO Te, gK
nutanias Kosmoroposa mpo wmipu ayca mpuBeno 10 HU3KH TEOPETHUKO-
BYHKIIOHAJIBHUX PE3YJIbTATIB, O/lepKaHuX mepeBaKHo OCTPOBCHKUM Ta Jie-
SKUMY 3 HOT0 y4HIB. 3aMiTKa Ma€ Ha METI OKPECIUTH 3arajbHUNA PO3BUTOK,
a He TOJATH ITOBHUMN 3BIT PO PE3YIbTATH.

KmrouoBi cioBa: iimoBipHicHAa Mipa, HECKIHYEHHO MOMiAbHA Mipa, Xa-
pakTepuctuaHa (BYHKIls, aHaJiTHIHA PYHKILS, TeopeMa TiTumaprira mpo
3ropTKYy, Teopis po3nojiry Hesamainuu
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