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1. Introduction

This review paper provides information on recent applications of convexity to con-
strained extension of linear operators, Markov moment problems, Markov operators, ap-
proximation, and elements of convex optimization. These topics have further applications
in analysis, functional analysis, and other research domains.

For notions, results, and further references related to this paper, see the monographs or
books [1-11]. A very powerful tool in solving the existence problem for solutions of many
classical moment problems is pointed out in [12]. Results on Hahn-Banach theorem and its
applications, some of them in the operator setting, have been published [13-26]. On the
other hand, knowing the explicit form of non-negative polynomials on multidimensional
closed unbounded subsets is a very difficult task. It was solved in [27] for non-negative
polynomials on a strip. Old results on characterizations of the existence of a linear extension
with two constraints [16-18] found recent applications and completions in [19], where they
appear among other interesting results.

In [28], new checkable sufficient conditions for the moment determinacy of measures
on R and on R are proven. References [29-31] emphasize various aspects of the moment
problem, some of them being related to optimization theory. Other results on optimization
and related subjects are discussed in articles [32-34], while approximation on weighted
spaces or on unbounded subsets can be found in articles/papers [35,36].

In the sequel, we review the classical moment problem and Markov moment problem,
and their relationship or applications to other areas of research. The classical full moment
problem is formulated as follows: given a sequence (v, ), of real numbers, and a non-
empty closed subset F C R”, find a positive regular Borel measure v on F such that the
interpolation moment conditions hold:
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/thdv —y, jeN.
Here we use the notations
N={0,1,2...}, gj(t) =t/ =) -t} j = (ju,...,ju) €N,
t = (tl,...,tn) cFCR,,P= R[tl,...,tn},n eN,n>1.

The moment problem is an inverse problem: we are looking for an unknown positive
measure v on F, starting from its moments |; Hdv = yj, j € N". Finding the measure v
means studying its existence and uniqueness and eventually constructing it. If n = 1,
the corresponding moment problem is called one-dimensional. If # > 2, we have a
multidimensional moment problem. In a Markov moment problem, an upper constraint on
the solution v is required. This constraint might be:

/F#Jdv < P(y), forally € X4,

where X is an ordered Banach space (see below) of functions defined on F, containing the
polynomials and all real-valued continuous compactly supported functions on F. With
X+ we denote the positive cone of X, which is the convex cone of functions which take
non-negative values at any point of F or for almost all t € F, with respect to the measure
v. The vector-valued Markov moment problem variant is: being given an order-complete
Banach lattice Y and a sequence (v, ),,cn» Of elements in Y, find a positive linear operator
T : X — Y such that the interpolation moment conditions

T(¢j) =y, jeN

are satisfied and T < P on X, where P: X — Y is a given continuous convex operator. If P
is sublinear (and continuous), then this last upper bondedness condition on T controls the
continuity and sometimes the norm of the solution T. A variant of the full Markov moment
problem is the following one: find T with the interpolation moment conditions, such that

Ti(y) < T(p) < To(y), P € Xy,

where T1, T are given bounded linear operators applying X into Y. In the case of a truncated
(reduced) moment problem, the interpolation moment conditions T(q)j) = yj should hold
only for jy <d, k =1,...,n, where d is a positive integer, j = (j1,...,jn). H K C R"isa
compact subset, then any bounded linear solution of the full moment problem is unique
due to the Weierstrass approximation theorem; any continuous real function f € C(K) is
the limit of a sequence of polynomials, the convergence being uniform on K. Unlike the this
case, the solution of a truncated classical moment problem cannot be unique (its values on
the entire space C(K) cannot be decided by its values on a finite dimensional subspace of
C(K)). An interesting problem is that of solving moment problems on closed unbounded
subsets F of R"”, n > 2 in terms of quadratic forms. This problem is not easy since, unlike
the one-dimensional case [1,4], the non-negative polynomials on unbounded subsets (such
as R", R") are not expressible in terms of sums of squares [4]. In case of the Markov
moment problem, the problem was discussed and solved by means of approximation of
any continuous nonnegative compactly supported real-valued function defined on R”,
or on R, by a sequence of special nonnegative polynomials, which are expressible in
terms of sums of squares ([21,36] and the references therein). The approximation holds
in spaces L},(R"), or respectively, in L}, (R ), where v = 14 X - - X vy, v}, being a positive
regular Borel moment determinate measure on Ror Ry, j = 1,...,n, respectively, with
finite moments of all orders. We recall that a measure y on the closed subset F C R" is
called moment-determinate (M-determinate) if it is uniquely determined by its moments
Jr tidu, j € N" (all the involved measures appearing in this work are assumed to be
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regular Borel measures, with finite moments of all orders. Although the approximations
on unbounded subsets were motivated first by solving Markov moment problems in
terms of quadratic forms, such results found an application to characterizing the positivity
of some bounded linear operators defined on L} (R") only in terms of quadratic forms,
where v is as above. A similar result works for bounded linear operators defined on
Li(R%), (v =111 X -+ X vy, each vj being M-determinate on R, j = 1,...,n). Another
application of the solution of an abstract moment problem was recently reviewed in [37],
where the existence of at least one feasible solution for an optimization problem with
infinitely many constraints is characterized ([37], Theorem 4). The existence of at least one
optimal feasible solution is proven as well. The idea of solving such problems comes from
the PhD thesis [38], in which a similar problem involving a finite number of moments, in an
L* space, is solved. Unlike the case of infinitely many moments interpolation conditions, if
only a finite number of moments are involved, construction of the solutions comes under
attention. This is also the case for references [39,40], in which construction of a solution
for a truncated Markov moment problem is studied, and related algorithms are provided
using deep results in matrix theory, measure theory, and other areas of analysis and algebra.
Other optimization problems related to reduced moment problems are discussed in [30,31].
In [21], among other theorems, the positivity of some bounded linear operators on spaces
of functions of several real variables is characterized only in terms of quadratic forms.
In [41], an unusual sandwich-type result on finite simplicial sets is proven for the first time.
The point is the fact that a finite simplicial set may be unbounded in any locally convex
topology on the domain space. Finally, the article [42] provides a characterization of the
finite dimensional bounded convex subsets in an arbitrary vector space in terms of the
lower boundedness of convex operators defined on them. The codomain is assumed to be
order-complete to make the Hahn—-Banach theorem and its application to the existence of
subgradients of convex operators effective. Other old results from [16,17] on constrained
extension and decomposition as a difference of two positive linear operators found recent
applications in [19]. Namely, in [19], among other results, the isotonicity (the property of
being monotone increasing) for a continuous convex operator defined on the positive cone
of the domain space is characterized in terms of its subgradients. Notably, we recall that
Krein-Milman theorem plays an important role in the representation theory [2,8,21]. Almost
all the abovementioned results have interesting geometric meaning, which is supported
by clear rigorous proofs. For example, the sandwich-type result proven in reference [41]
is relevant since it proves the existence of an affine function 1, f < h < gon F, in which
the two functions f and —g are given convex functions on a finite simplicial convex set F.
This is an unusual sandwich result since it is a converse variant of sandwich results based
on the separation of convex sets. Moreover, generally, a finite simplicial convex set may
be unbounded. The proof of the first such result is essentially based on the solution of an
abstract Markov moment problem.

The notion of a Markov operator is emphasized in [19,20]. These special bounded
linear operators have interesting properties and appear naturally as subgradients of contin-
uous sublinear operators, or as solutions of Markov moment problems or Mazur—Orlicz
type problems. We hope this work will be useful for readers interested in analysis and its
applications because it joins various directions of applications under the general thematic
of convexity. In the sequel, we recall some basic definitions. If X, Y are ordered vector
spaces with positive cones X and Y, respectively, then a linear operator T: X — Y is
called positive if

X € X+ = T(X) S Y+.

In other words, x > 0in X = T(x) > 0 in Y. From the linearity of T, we infer that
T is positive if and only if x; < x, € X = T(x1) < T(x2), which means that T is isotone
(increasingly monotone) on X. An ordered vector space X which is also a Banach space
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is called an ordered Banach space if the positive cone X is topologically closed and the
norm is increasingly monotone on X :

0<x <x= [l < [lxf.

Thus, in an ordered Banach space, the norm is compatible with the (linear) order
relation. Banach lattice X is a Banach space which is also a vector lattice such that

1] < |xz| = x| < |2l
We recall that in a vector lattice X, for any x € X, one defines
|x| == sup{x, —x} = xV (—x).

Thus, | x| is the least upper bound of the set {x, —x}; it exists according to the definition
of a vector lattice (see [6] or [7]). From these definitions, it follows that any Banach
lattice is an ordered Banach space, but the converse is not true. Most of the function
spaces (and sequence spaces) are Banach lattices. An example of an ordered Banach
space which is not a lattice is the space SM (n) of all symmetric # x n matrixes with real
entries. The order relation on this space is defined by: A < B <= (Ah,h) < (Bh,h) for
all h € R". The norm of a matrix A € SM(n) is defined by ||A|| = sup |(Ah, h)|, where

Ihll<1
|k]] = (h, h)l/ 2 is the Euclidean norm on R”. As is well known, the symmetric matrix
A naturally defines a symmetric linear operator (denoted also by A), acting on R". The
symmetry condition for this linear operator is written as follows: (Ax,y) = (x, Ay) for all
x,y € R". Conversely, being given a linear operator A which maps R" into itself for which

the above symmetry condition is verified, the associated matrix A = (a; ;) 1<ij<n’ where

a;j = <Aei, ej> , 1 <i,j <mn,issymmetric. Here, {e1,...,e,} is an orthonormal base of R".
Referencing the infinite dimensional Hilbert space case, let H be a real or complex infinite
dimensional Hilbert space. A self-adjoint operator A acting on H is a bounded linear
symmetric operator applying H into H. The symmetry condition is written as follows, from
the matrix setting mentioned above:

(Ax,y) = (x, Ay) forall x,y € H.

The order relation and the norm on the real vector space A(H) of all self-adjoint
operators acting on H can be written as above for symmetric matrixes. With these structures,
A(H) is an ordered real Banach space, which is not a lattice. Finally, we recall that any
positive linear operator acting on ordered Banach spaces is continuous [9,19]. This result is
relevant because it avoids the effort of the reader in proving the continuity of such operators.
For example, if X, Y are Banach lattices and T7, T, are two linear operators mapping X into
Y such that 0 < T} < T, on X4, then, according to the invoked result, the two operators
are continuous. Moreover, it is easy to prove that our conditions imply || Ty || < ||T2]|.

The rest of the paper is organized as follows. Section 2 summarizes the basic methods
applied along the proofs of the results. In Section 3, the results are stated, and some of them
are proven. Section 4 concludes the paper.

2. Methods
The basic methods applied in the sequel are:

1.  General notions and results on positive linear operators, convex operators and their
subdifferentials, ordered Banach spaces, Banach lattices.

2. General Hahn-Banach-type theorems and some of their applications.

3. The classical full and/or truncated moment problem. Markov operators as solutions
of moment problems in concrete spaces or as solutions of Mazur—Orlicz theorems.
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4.  Extending inequalities from a small set to an entire convex cone via approximation
provided by the Krein-Milman theorem. Elements of convex optimization theory are
also applied.

5. Results on polynomial approximation on unbounded subsets are applied in Section 3.3.
The role played by regular moment determinate positive Borel measures on closed
unbounded finite dimensional sets is a key point in this topic [21,36].

3. Results
3.1. Hahn—Banach Theorem, Markov Moment Problem, and Markov Operators

First variants of Hahn—Banach theorem on extension of linear operators dominated
by convex continuous operators have been applied to the subject of subdifferentiability of
convex continuous operators [13-15]. Another domain of applications of Hahn-Banach-
type results—and, conversely, a motivation for stating and proving such results—was that
of solving moment problems. The full classical moment problem in the operator setting
is an interpolation problem, with the positivity constraint on the linear solution T on the
positive cone of the domain function Banach space X, which must contain the polynomials
P and the space C.(F) of real-valued continuous compactly supported functions defined
on an arbitrary closed subset F of R". The values of the solution T on the basic polynomials

o) =t =ttt =(t,...,tn) €F, j= (j1,...,jn) € N',N={0,1,2,...},

are prescribed: we must have
T(¢j) =y j €N, ey
and the positivity condition
peXy=T(Y) €Yy (2)

Here, the elements y;, j € N" are contained in the order-complete Banach lattice Y.
The order completeness requirement on Y allows applying Hahn-Banach-type results to
the extension of linear operators having Y as their codomain. The existence, the uniqueness,
and the construction of the linear solution T are studied. The Markov moment problem
requires one more condition on the solution T. This requirement can be written as

T<PonXorT<PonX,, 3)

where P : X — Y is a continuous sublinear operator (or, more generally, P is a continuous
convex operator). Sometimes, P is defined only on X, with range contained in Y. The
above stated moment problem is the full moment problem since it involves the moments of
all orders. If condition (1) is required only for j; <m,l =1,...,n, for some fixed positive
integer m, then we have a truncated (reduced) moment problem.

Notably, the existence problem is an extension problem of the linear operator defined
on the space P of all polynomial functions to the entire Banach space X such that the
moment conditions (1) and the constraints (2) (and, for a Markov moment problem also (3))
are satisfied. Hence, we can apply a Hahn-Banach-type theorem. We start by recalling a
general result and its variant related to the Mazur-Orlicz theorem. Then, we apply these
theoretical results to concrete spaces, pointing out the notion of a Markov operator.

Theorem 1 ([18]). Let X be a preordered vector space, Y an order complete vector lattice,
P: X — Ya convex opemtor,{xj}].ej C X, {yf}je] C Y given families. The following state-
ments are equivalent:

(a) there exists a linear positive operator T : X — Y such that

T(xj) =yj, je], T(x) <P(x), x€ X;
(b)  for any finite subset Jo C ], and any {A;;j € Jo} C R, we have
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Y Axj<xeX =) Ay < P(x).
i€l j€lo

If we additionally we assume that P is isotone (u < v = P(u) < P(v)), the assertions (a)
and (b) are equivalent to (c), where:
(c)  for any finite subset Jo C ] and any {A; }].6]0 C R, the following inequality holds:

X Ay < P(Z )‘ij’)‘

j€lo j€Jo

Theorem 1 is the reformulation of the following extension result, in which the interpo-
lation moment conditions do not appear explicitly. Theorem 2 below was initially stated
in [16] and proven in [17], where it was deduced from a more general result (Theorem 1
of [16]).

Theorem 2. Let X be an ordered vector space, Y an order complete vector space, M C X a vector
subspace, Ty : M — Y a linear operator, P : X — Y a convex operator. The following statements
are equivalent:

(a) there exists a positive linear extension T : X — Y of Ty suchthat T < P on X;
(b) we have Ty (h) < P(x) forall (h,x) € M x X such that h < x.

One observes that in the very particular case X; = {0}, when the order relation on X
is the equality, from Theorem 2, one obtains the Hahn-Banach extension theorem for linear
operators dominated by convex operators.

Another version of the same result is found in [21].

Theorem 3. Let X be an ordered vector space, Y an order complete vector space, M C X a vector
subspace, Ty : M — Y a linear operator, P : X4 — Y a convex operator. The following statements
are equivalent:

(a)  there exists a positive linear extension T : X — Y of Ty such that T|x, < P;
(b) we have Ty(h) < P(x) forall (h,x) € M x X4 such that h < x.

Theorem 4 (Mazur-Orlicz [18]). Let X be a preordered vector space, Y an order complete vector
space, {xj}jej,{yj}jejfamilies of elements in X, respectivelyinY, P : X — Y a sublinear operator.
The following statements are equivalent:

(a) there exists a linear positive operator T : X — Y such that

T(xj) >y, je], T(x) <P(x), x€X;

(b) for any finite subset Jo C | and any {)L]‘}je]o C Ry = [0, ), the following implication
holds true

i€l j€lo
If we additionally assume that P is isotone, the assertions (a) and (b) are equivalent to the
following condition (c):
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(c)  for any finite subset Jo C ] and any {A; }].610 C Ry, the following inequality holds

Y Ay, < P(Z )tjx]').

j€lo j€Jo

The next results refer to the Markov moment problem on the space C(K) as the domain
space of the solution, where K is an arbitrary compact Hausdorff topological space.

A version of the abstract Markov moment problem has been already stated in Theorem
1 above. The classical moment problem and Markov moment problem have been reviewed
in the Introduction. In the next theorem, 1 € C(K) denotes the constant function which
equals the number 1 at any point of K and the class of the same function, regarded as an
element of L3 (K).

Theorem 5. Let K be a compact Hausdorff topological space, y a positive reqular Borel measure
on K, C(K) the Banach lattice of all real valued continuous functions on K, {qvj}], e f family
of linearly independent elements in C(K), {y]-}].e ; @ given family of elements in L7 (K). The
following two statements are equivalent

(a)  there exists a linear (positive) bounded operator T : C(K) — L7 (K) such that

T(¢;) =yj je], T(p) < <sup(p(t)>l, Vo € C(K)

teK

In particular, the following equalities hold
T =1(T} =1

(b) for any finite subset Jo C | and any {vcj,'j € Jo} C R, the following relation holds true

Yy < S“P(Z “jq)j(f)> 1. @)

j€Jlo teK \jejo

Proof. The implication (a) = (b) is obvious, thanks to the properties of T. To prove
(b) = (a), one applies Theorem 1, implying (c) = (a), for

X =C(K), Y =L7(K), P(p) = (suptﬁ(t))l,t/; €X. (5)

teK

Observe that P defined by (5) is a scalar-valued sublinear nondecreasing functional
multiplied by the class of the constant function 1 in L;f(K) and therefore is an isotone
sublinear operator. The inequality (4) is equivalent to the fact that the condition written at
point (c) of Theorem 1 is accomplished. Since L7 (K) is an order-complete vector lattice,
according to Theorem 1, there exists a positive linear operator T : X — L?(K) with the
properties mentioned at point (a) of the latter theorem. It results T(¢;) = To(¢j) = Y,
j € J. Moreover, the following implications hold:

tekK tekK

peX=T(p) < (Surﬂq)(t)>1, —T(g) < <sup - <p(t)>1

=- (inffp(t)>1 = (inf(P(t))l <T(p) < (supqv(t)>1-

teK teK teK
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For ¢ = 1, it results in T(1) = 1; we say that T is unital. Since any ¢ € X
with ||¢||x < 1 is situated in the order interval [—1,1], the positivity of T leads to
T(¢) € [T(-1), T(1)] = [-1,1] = ||T(¢)|ly < 1= |T|| < 1. However, we have already
seen that | T(1)[|y = ||1]|y = 1. Hence, ||T|| = 1 and the proof is complete. (]

In the next theorem, K will be a compact subset of R” (n > 1 is a natural number),
X = C(K), and Y is an order-complete Banach lattice with a strong order unit uy such that
the order interval [—uy, uy] is equal to the closed unit ball of Y. As usual, we denote:

j=(ieeerin) €N E= (t,.. b)) €K, |j| = Y0 i @j(t) =t = )

Theorem 6. Let {y;; |j| <m} C Y, for some fixed m € N, m > 1. The following statements
are equivalent:

(@) there exists a positive linear operator T : C(K) — Y such that

teK
T(1) = uy;

T(¢j) = yj ljl <m, T(g) < <supqv(t)> uy, Vo € C(K), ||T|| =1, ©)

(b) forany {B;; |j| < m} C R, the following relation holds

) Biyi < (sup( ) [Sjtj) ) Uy. )
jex tek \Jji<m

lj|<m

Proof. One repeats the proof of Theorem 5, in which we replace L7 (K) with Y to obtain

pi(t)=t,teK je]=N"|j|<m, P(p) = (Sul]zt,l?(t))uy,l/) € X = C(K).
te

Some of the notations have been defined before the statement. Clearly, from (6) with
positive and unital T, relation (7) follows. For the converse, repeating the arguments from
the proof of Theorem 5, the existence of a positive linear operator verifying (6) follows
(via Theorem 1, (c)=-(a)). Here, the subspace M = Sp{¢;;j € N, |j| < m} is the linear
subspace of all polynomial functions on K of degree < m. From (6), in particular, T(1) = uy
follows as well, and the proof is complete.[]

When applying the Mazur-Orlicz theorem (Theorem 4), one can work with the sub-
space of all polynomial functions on K C R", without any restriction on the degree
(one proves a full Mazur—Orlicz theorem). Such a result is not a direct consequence
of the density of polynomials in C(K), unlike the case of the full moment problem for
C(K), K C R". In Theorem 6, a solution for a truncated moment problem was proposed.
A linear operator T mapping C(K) into Y is called a Markov operator if T is positive
and T(1) = uy (the definition is valid for any Hausdorff compact topological space K).
It is easy to observe that a linear operator T € L(C(K),Y) is a Markov operator if and

only if T(¢) < (supgo(t)) uy V¢ € C(K). In particular, solutions T from Theorems 5,
tek

6, and 7 (the last one being proven below) are Markov operators. Let Y be and order

complete Banach lattice with a strong order unit uy, (y j)]. oy @ sequence in Y. We prove

the following theorem.
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Y Ay <

j€Jo

Theorem 7. Let K = Ky x --- x K;; C R be such that: K; C Ry is compact and denote

rp =supK, 1 =1,...,n, vl = rjlll---r{{’, j = (j1i,--.,jn) € N". The following statements
are equivalent:

(a)  there exists a (positive) linear operator T : C(K) — Y such that

T(¢;) >y, jEN", T(g) < (suliffp(t)) uy Vo € C(K), |T|| = 1;
te

(b) y; < rluy Vj € N,

Proof. The implication (a)=-(b) is obvious thanks to the properties of T. Namely, the
following relations hold true:

v < T(p)) < (Su;ﬂ%(t))uy - (sun(t’f ¥ df))uy = rluy, j €N
teK tek

To prove (b)=-(a), we use the implication (c)=-(a) of Theorem 4. The conditions
mentioned at (c) of Theorem 4 are satisfied, since for any finite subset Jy C N", the following
inequalities hold:

yi <tuy, Aj>0,Vj € Jo=

Y /\jrj> iy = <(Z /\jfj)|t(r1,...,rn)> Uy = sup(Z )\]»tf> uy = P<Z /\jq)j),

j€Jo

j€lo teK \jejo j€Jo

teK

P(y) = <SuP1P(t)>uy, ¥ € C(K).

According to Theorem 4, (c)=-(a), there exists a positive linear operator T : C(K) — Y
with the properties mentioned at point (a) of the present theorem. This ends the proof. O

We next recall an example of an order complete Banach lattice of self-adjoint operators
acting on an arbitrary Hilbert space, which is also a commutative real algebra [7]. This
example works for symmetric n x n matrices with real entries.

Example 1. Let H be a Hilbert space andA € A(H) be a self-adjoint operator acting on H.
We define:

Y = Yi(A) == {V € A(H); AV = VA}, Y = Y(A) == {U € A(H); UV = VUVV € Y;(A)}.

Then, Y(A) is an order complete Banach lattice with strong order unit for identity
operator I. By its definition, it is also a commutative real algebra.

3.2. On Some Applications of the Krein—-Milman Theorem

The next results follow via Krein-Milman Theorem. If B is a compact convex subset of
a locally convex space, we denote with Extr(B) the set of all extreme points of B.

Theorem 8. Let X be a reflexive Banach space endowed with a linear order relation defined by a
closed positive cone X, and B C X a convex bounded closed subset such that any x € X, \{0x}
can be represented uniquely as x = pb for some p € (0,00) and b € B (B is a base for X ). Assume
that Y is a topological vector space endowed with an order relation defined by a closed positive cone
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Yy, ®: X — Y is a bounded sublinear operator, and T € B(X,Y) is a bounded linear operator
such that
P(e) < T(e) Ve € Extr(B)

Then ®(x) < T(x) Vx € X;.

Proof. Clearly, B is weakly compact and convex, so B = cl(co(Extr(B))). The topological
closure of the convex set co(Extr(B)) in the weak topology equals its topological closure in
the topology defined by the norm of X. Let

n n .
Xp = Zj:l wjej € co(Extr(B)), aj € [0,00), Z].:l wj=1,e € Extr(B), j=1,...,n
Then, from the assumptions of the statement, we derive

D(x,) < iqu}(ej) < f:ajT(ej) = T(
j=

n
oc]-e]) =T(xy), neN, n>1
j=1 =1

]

For b € cl(co(Extr(B))) = B, b = limx,, x, € co(Extr(B)). For all n > 1, the

continuity of ®, T, as well as the hypothesis that the positive cone of Y is closed, leads to
P(b) = liignd)(xn) < lirrlnT(xn) =T(b).
Now let x € X;\{0x}, x = pb, p >0, b € B. Then,
(x) = B(pb) = pd(b) < pT(b) = T(pb) = T(x).
This ends the proof. [J

Corollary 1. Under the hypothesis of Theorem 8, additionally assume that X,Y are normed vector
lattices (their norms are solid), and ® is isotone. Then ||®|| < ||T]||.

Proof. According to Theorem 8, we have already seen that ®(w) < T(w) forallw € X.
Using this and the monotonicity of ®, we derive

(@(x) < @(|x[) < T([x]), =P(x) < P(=x) < P(|x]) < T(|x])) =
[@(x)[ < T(|x]) = I[P < |T[H|x[] vx € X = ||| < |[T].
This concludes the proof. O

The next results extend an inequality occurring on a small set to a much larger subset.

Theorem 9. Let X be a reflexive Banach lattice, Y an order complete Banach lattice in which
every topological bounded subset is order-bounded and y, 1y implies y, -y, ®: X1 — Y a
quasiconvex continuous positively homogeneous operator, and T € B, (X,Y) a positive linear
operator such that ®(e) < T(e) for all extreme points e of the set K := X4 N By x. Then

D(x) < ||x||- sup P(e) € Yy Vx € X
e€Ex(K)
Proof. Recall that operator ® from a convex subset C of vector space X to vector lattice Y is

called quasiconvex if

D((1—t)xy + tx) < sup{p(x1),¢(x2)}, Vt € [0,1], Vx1,x, € C.
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Following the proof (by induction) of Jensen’s inequality for real convex functions, for
any convex combination Z]’.‘:l ajXj, Xj € C, j=1,...,n,quasiconvex operator P verifies

CD(Z;; ajxj> <sup{®(x1),...,P(xn)}

See [8] for details, examples, and exercises related to this important notion. The set
K:= X, N By is convex, weakly compact, and

K = cl(co(Extr(K))) 8)

holds due to the Krein—-Milman theorem. Let

Xy = 27:1 wjej € co(Extr(K)), ej € Ex(K), aj € [0,00), j=1,...,n, ) _a;=1.

From the above remarks, and using the hypothesis, we infer that

D(x,) < sup{P(ey),..., Plen)} <sup{T(ey),...,T(en)} 9)

On the other side, any positive linear operator from X to Y is continuous, so that the
image of the bounded set K C X, through the positive (bounded) linear operator T is
topologically bounded. Therefore, it is 0— bounded in Y. Thus it results

T(K) C [0y, yo] for some yp € Y.
From this and using (9), we find that
D(xy) < yo, xn € co(Extr(K)), neN, n > 1.

If x = lim x, & cl(co(Extr(K))) = K where x,, € co(Extr(K)) for all n > 1, thanks to
the continuity of ®, we are leaded to

D(x) = J%@(xn) < Jiﬁrr;(sup{@(ej);j =1,...,n}) =

supP(e,) < sup Pe) < sup T(e) <yp, x € K.
n=1 ecExtr(K) ecExtr(K)

Since @ is positively homogeneous, application of this evaluation to x/||x|| € K, for
all x € X4, x # Oy, yields

B(x) < |l2]l- sup b(e) < [xlyo, ¥ € Xe.
ecEx(K)

This ends the proof. O

Theorem 10. Let X be an order complete normed vector lattice, K C X a finite dimensional compact
subset, and (®p), - a sequence of continuous sublinear operators from X into X such that for each

x € X, there exists ®(x) = nlim D, (x) € X. Assume that for each n € N, there exists an affine
operator T, from X to X, such that T,(x) < ®,(x) Vx € X and there exists

T(e) = 71li%rroloTn(e) = e Ve € Extr(K).
Then, x < ®(x) Vx € Cone(K), where Cone(K) is the convex cone generated by (co(K)) U{0x}.

Proof. It is known that for any finite dimensional compact K, its convex hull co(K) is
compact as well (the proof of this assertion is based on Carathéodory’s theorem, which leads
to a way of expressing co(K) as the image of a compact (finite dimensional) subset through
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a continuous mapping). Let m be the dimension of the linear variety generated by K (and
by co(K)) and x € co(K). Assume that m > 2. Due to Carathéodory’s theorem, there exist at
most m + 1 extreme points in the compact (convex) subset co(K)—for example, e, . .., €41
and {ay,...,ay41} C [0,00), Z}";f aj = 1, such that x = Z;.”:ng wjej. Additionally, it is
known that any extreme point of co(K) is an extreme point of K. From this hypothesis,
we derive

m+1 m+1 m+1
Tu(x) = Z a;Ty (ej) — Z tij(ej) = Z wjej =X, 1n — oo,
=1 =1 =1

Thus, there exists T(x) = x Vx € co(K). On the other side, the positive cone X, of the
space X is closed, and we have assumed that ®,(x) — T,(x) € X4 for all x € X and all
n € N. Passing to the limit, one obtains

O(x) - T(x) =P(x) —x € X\ Vx € co(K) = d(x) > x Vx € co(K). (10)

Since T is the pointwise limit of affine operators, it is affine on co(K); a Hahn-Banach
argument shows that it has an affine extension defined on the whole space X into X. We
denote this extension with T as well. Recall that if 0x is not an element of co(K), then
we denote

C = Cone(K) = {ax; a € [0,00), x € co(K)}. (11)

It is easy to see that in this case, CN (—C) = {0x}. Now (10) and (11) yield
O (ax) = ad(x) > ax Ya € [0,00), Vx € co(K) & ®(w) > w Yw € C.

If 0x € d(co(K))\ri(co(K)), then C could satisfy the condition CN (—C) = {0x}, or
C N (—C) might be a nonzero vector subspace (here ri(co(K)) is the relative interior of
co(K)). We denote with co(K) the convex hull of the set K. When 0x € ri(co(K)), C — C is
an m-dimensional vector subspace of X. In both of these last two cases, the conclusion of
the theorem still holds true, following the same proof as in the first case. This concludes
the proof. O

In the sequel, we recall a consequence of the Carathéodory’s theorem [8,21] and
give a possible formulation for the infinite dimensional convex compact subsets. Namely,
the following useful maximum principle for convex continuous real functions on finite
dimensional convex compact subsets holds. If f is a continuous convex real function on a
convex compact subset, K C R" (n € {1,2,...}), then f attains a global maximum at an
extreme point of K. For infinite dimensional convex compact subsets we derive from the
Krein-Milman theorem the next result.

Theorem 11. Let K be a compact convex subset in the locally convex space X, and f : K — R a

convex continuous function. Then supf(x) = sup f(e).
xeK eeExtr(K)

Proof. Let x € K. The continuity of f implies the compactness of f(K), so supf(x) < .
xeK
On the other hand, from Krein-Milman theorem, we know there exists a net (xs)5c,

with terms in the convex hull co(Extr(K)) of the set Extr(K) of all extreme points of K
such that
X = lignx(g.
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If x5 = Z{-‘Zl aje;, o € [0,00), i =1,...,k, Zé‘:l a;j =1,¢; € Extr(K), i =1,...,k, then
the convexity and the continuity of the function f yields

flxs) < Zﬁ;l aif(e;) < maxf(e;) < sup f(e) <supf(x) <oo, 6 €A,

- l<isk ecExtr(K) xeK
f(x) =limf(xs) < sup_f(e),
ecExtr(K)

forall x € K. This results in supf(x) < sup f(e). The inequality in the reversed sense is
xekK eeExtr(K)
obvious. This ends the proof. [J

Here follows a vector valued version of Theorem 11.

Corollary. 2 Let K be a compact convex subset in the locally convex space X, and let Y be an order
complete Banach lattice endowed with a strong order unit uy such that the closed unit ball in Y
equals the order interval [—uy,uy]. Let P: K — Y be a continuous convex operator. Then,

supP(x) = sup P(e) €Y.
xek eeExtr(K)

Proof. The subset P(K) is compact in Y thanks to the continuity of the operator P. In
particular, P(K) is bounded, so there exists R > 0 great enough such that the closed ball
Br(0y) centered in 0y of radius R contains P(K). We infer that:

x € K= P(x) € R[—uy,uy] = [-Ruy, Ruy] = P(x) < Ruy.

A first conclusion is that there exists supP(x) < Ruy because of the order completeness

xeK
of Y. The rest of the proof follows the method and the inequalities from the proof of
Theorem 11. This ends the proof. [

In what follows, we add related remarks. To do this, we require the following
lemma [11].

Lemma 1. Let X be a real normed linear space, L € X* a continuous linear functional on X, and
M = {x € X; L(x) = a} a closed hyperplane defined by L, xy € X. Then, the distance d(xy, M)
from xq to M is provided by the formula:

[L(x0) — &

40, M) ==

Remark 1. Assume now that 0x is not an element of co(K).Then, there exists a strictly positive
linear continuous form T on X endowed with the order relation defined by C such that | T|| = 1
and that there is a constant B > 0 with

in{K)T(x) = B = T(e) for some e € Extr(co(K)).
X€co

Indeed, denote by dy := d(0x,co(K)) >0, V := By, (0x) = {x € X;[|x|| <dp}. Then,
V is a convex open neighborhood of the origin which does not intersect co(K). Using the
geometric form of the Hahn—Banach theorem (namely a separation theorem), there exists a
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closed hyperplane separating V and co(K) and not intersecting V, i.e., there exists a linear
continuous functional T on X such that 0 < supT(V) < g < infT(co(K)). In particular,

T(x) > B >0 Vx € co(K) = T(w) > 0Vw € C\{0x}.

Hence T is strictly positive and for any v > 0, theset B = {x € C;T(x) =y} isa
compact base for C. Now, scaling T by a positive scalar, we obtain a new strictly continuous
positive form (which we also denote by T) with the special property

0 <supT(V)=dy=infT(co(K)), T(x) <dgVx € V.

This results in

T<d0|x”x+8> (do Ve)0, Vx € X = |T(x)| < ||x|, Vx € X = |T| < 1.

Let x, € co(K) N (dV) be such that T(x,) = do. Then, ||x,|| = dp and T(”’;—i”) =1

Thus, ||T|| = 1. Consider the hyperplane H := {x; T(x) = dp} and the base B = HN C.
Then, the distance

[T(0) — do|

40x H) ==

= do = d(OX, CO(K)),

as expected, (H and B are separating c/(V) and co(K), but they are “tangent” to both these
closed convex subsets). If X is a real Hilbert space and T possesses the properties from
above, then x, is the orthogonal (or metric) projection of 0x to co(K). Consequently,

|xx|| = d(0x,co(K)) =do, xxlH

Having in mind the idea of the proof of the Riesz representation theorem for linear
continuous forms on a Hilbert space, this results in T being represented by a vector which
is collinear to x,. Since ||T|| = 1, we must normalize x,. This gives

X /%
T(x)—<”x*|,x> = <d0,x> Vx € X.

3.3. Applying Polynomial Approximation on Unbounded Subsets

Applying polynomial approximation [21,36] on R := [0, o) of any nonnegative con-
tinuous compactly supported function by dominating polynomials on the entire semiaxes
R, as well as the explicit form of such a polynomial, namely

peP =R, p(t) >0Vt € R, « p(t) = ¢* + tr*(t)Vt € Ry

for some g, € P, one can prove the following result. As is well known, any nonnega-
tive polynomial p on the entire real axes is the sum of two squares [1]: p = ¢*> + 72, g,
re P =R[t.

Theorem 12. Let X = L} (R.), where v is a moment-determinate measure on R ;. Assume that Y
is an arbitrary order complete Banach lattice and that (y,),,~ is a given sequence with its terms in
Y. Let T1, T be two linear operators from X to Y , such that 0 < Ty < T, on X,.. As usual, we
denote @;(t) = t, j €N, t € Ry. The following statements are equivalent:

(a) There exists a unique bounded linear operator T from X into Y, Ty < T < T, on X4,
|Thll < |IT|| < || T2||, such that T(@u) = yu foralln € N;

(b) If Jo C Nisafinite subset, and {Aj;j € Jo} C R, then



Mathematics 2022, 10, 2775

15 of 17

References

) /\i)\jTl(GOi+j+k) < )Y Adyik < ) AT <§0i+j+k)/ ke {0,1}.

ij€Jo ij€lo ij€lo

Corollary 3. Let v be a moment-determinate measure on R.. Assume that hy, hy are two functions
in Ly? (R ) such that 0 < hy < hy almost everywhere. Let (yn),~q be a given sequence of real
numbers. The following statements are equivalent:

(a) thereexists h € Li°(Ry) suchthat hy < h < hy v— almost everywhere;f]R+ Hh(t)dv = yj
forallj e N;

(b) if Jo C Nisa finite subset and {A;;j € Jo} C R, then:

Z )\i)\j / i’i+j+kh1(t)d1/ < Z /\i)\jyi+j+k < Z )\i)\j / ti+j+kh2(t)dl/, ke {0,1}.
i,jE]O R+ i,jejo i,jG]o R+

4. Discussion

First, results reviewed in this paper refer to the Hahn-Banach- and Mazur—Orlicz-type
theorems involving linear operators as extensions, and convex or sublinear operators as
dominating constraint on the extension. The positivity of the solutions is also a result of
these general theorems. Next, applications to concrete spaces are discussed. Here, Markov
operators appear as linear solutions. Second, approximation via the Krein-Milman theorem
is applied to extending properties from a small set to the entire positive cone of the domain
space. Elements of optimization are deduced as well. Third, polynomial approximation on
closed unbounded subsets is applied to the characterization of existence and uniqueness
of the solution for a Markov moment problem in terms of quadratic forms. Here, the
Hahn-Banach theorem does not appear explicitly, but it is essentially used in proving
previous results on which Section 3.3 is based. The common point of these three subjects is
the notion of convexity (especially related to the Hahn-Banach theorem) completed by poly-
nomial approximation in L},(F ) spaces, where F C R", n > 1, n € Nis a closed unbounded
subset and v is a moment determinate positive regular Borel measure on F. The reader could
find other aspects of the subjects discussed here in the references below. As a direction for
continuing this work, one can study more deeply the multidimensional case for results
as those of Section 3.3. In the Introduction, a few applications of Hahn-Banach theorem
are briefly discussed by means of the reference citations. Connections or applications of
the moment problem and of the Hahn-Banach theorem to optimization theory, polyno-
mial approximation on unbounded subsets, characterizing positivity of some bounded
linear operators, nonstandard sandwich type results, and elements of representation the-
ory, are pointed out. A common point of all subsections of Section 3 is the fact that all
these results are directly or indirectly related to Hahn-Banach-type theorems and/or the
moment problem.
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