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Abstract

For a given finitely generated shift invariant (FSI) subspace W C L?(R*) we obtain a simple
criterion for the existence of shift generated (SG) Bessel sequences E(F) induced by finite
sequences of vectors F = {fiti<i<n € W™ such that Il fill? = a; for 1 < i < n, where 0 <
ay < ... < a, are positive numbers, and a prescribed fine spectral structure i.e., such that the
spectra of S is prescribed in each fiber of Spec(W) C T*. Then, we characterize the finite
sequences F € W™ as above and such that the fine spectral structure of the shift generated Bessel
sequences E(F) has minimal spread (i.e. we show the existence of optimal SG Bessel sequences
with prescribed norms); in this context, the spread of the spectra is measured in terms of the
convex potential P;/V induced by W and an arbitrary convex function ¢ : Ry — R;. Indeed,
we show that there exist universal optimal SG Bessel sequences E(F) in the sense that they are
minimizers of ng for every convex function ¢ : Ry — Ry.

AMS subject classification: 42C15.

Keywords: frames of translates, shift invariant subspaces, Schur-Horn theorem, frame design prob-
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1 Introduction

Let W be a closed subspace of a separable complex Hilbert space H and let I be a finite or countable
infinite set. A sequence F = {f;}icr in W is a frame for W if vectors h € W can be represented
as infinite series h = Y, .; a; fi for some (not necessarily unique) sequence (;);cr € ¢2(I), in such
a way that the representation is continuous. Thus, a frame F for W allows for linear (typically
redundant) and stable encoding-decoding schemes of vectors (signals) in W. Indeed, if V is a closed
subspace of H such that V @ W+ = H (e.g. V = W) then it is possible to find frames G = {g; }ic1
for V such that

h=> (hg) fi, forheWw. (1)

i€l

The representation above lies within the theory of oblique duality (see [21, 23, 24, 25]). In applied
situations, it is usually desired to develop encoding-decoding schemes as above, with some additional
features related to the stability of the scheme. In some cases, we search for schemes such that the
sequence of norms {||fi||?}ier as well as the spectral properties of the family F are given in advance,
leading to what is known in the literature as the frame design problem (see [3, 9, 17, 19, 31, 36]
and the papers [26, 33, 34, 35] for the more general frame completions problem with prescribed
norms). It is well known that both the spread of the sequences of norms as well as the spread of
the spectra of the frame F are linked with numerical properties of 7. Once we have constructed
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a frame F for W with the desired properties, we turn our attention to the construction of frames
G for V satisfying Eq.(1) and having some prescribed features related to their numerical stability
(see [4, 6, 23, 33, 35]).

It is well known that the frame design problem has an equivalent formulation in terms of the
relation between the main diagonal of a positive semi-definite operator and its spectra; in the
finite-dimensional setting, this relation is characterized in the Schur-Horn theorem from matrix
analysis. There have been recent important advances in both the frame design problems as well as
the Schur-Horn theorems in infinite dimensions, mainly due to the interactions of these problems
(see [3, 12, 13, 14, 15, 28, 29]). There are also complete parametrizations of all finite frames with
prescribed norms and eigenvalues (of their frame operators) in terms of the so-called eigen-steps
sequences [17]. On the other hand, the spectral structure of oblique duals (that include classical
duals) of a fixed frame can be described in terms of the relations between the spectra of a positive
semi-definite operator and the spectra of its compressions to subspaces. In the finite-dimensional
context (see [4, 33]), these relations are known as the Fan-Pall inequalities (that include the so-called
interlacing inequalities as a particular case). Yet, in general, the corresponding results in frame
theory do not take into consideration any additional structure of the frame. For example, regarding
the frame design problem, it seems natural to wonder whether we can construct a structured frame
(e.g., wavelet, Gabor or a shift-generated frame) with prescribed structure; similarly, in case we
fix a structured frame F for W it seems natural to wonder whether we can construct structured
oblique dual frames with further prescribed properties.

In [6], as a first step towards a detailed study of the spectral properties of structured oblique
duals of shift generated systems induced by finite families of vectors in L?(R¥), we extended the
Fan-Pall theory to the context of measurable fields of positive semi-definite matrices and their
compressions by measurable selections of subspaces; this allowed us to give an explicit description
of what we called fine spectral structure of the shift generated duals of a fixed shift generated (SG)
frame for a finitely generated shift invariant (FSI) subspace W of L?(R¥). Given a convex function
¢ : Ry — Ry we also introduced the convex potential associated to the pair (¢, W), that is a
functional on SG Bessel sequences that measures the spread of the fine spectral structure of the
sequence; there we showed that these convex potentials detect tight frames as their minimizers
(under some normalization conditions).

Our initial motivation for the study of duality theory for shift-generated sequences was [21]. At
that time, we learned about the general theory of shift-generated sequences from the seminal papers
[11, 22, 37]. Nevertheless, it was not until we learned about [1, 2] that we understood much of
how the general theory worked; furthermore, we understood that (measurable versions of) matrix
analysis methods could be used to tackle some relevant problems in the theory of finitely generated
shift-invariant systems. That was the leit motiv for the works [6, 5].

Indeed, in [5] building on an extension of the Schur-Horn theorem for measurable fields of positive
semi-definite matrices, we characterized the possible fine structures of SG Bessel sequences in FSI
subspaces (see Section 2.2 for preliminaries on SG Bessel sequences, Remark 3.2 and Theorem
3.5); in turn, we solved a frame design problem, where the prescribed features of the SG Bessel
sequences are described in terms of some local internal (or fine) structure, relative to a finitely
generated shift invariant subspace W. At the end of that work, we posed a natural extension
of a optimal frame design problem involving some global norm restrictions (as opposed to local
restrictions in terms of the fine structure) and arbitrary convex potentials for finitely generated
shift-invariant systems; nevertheless, we only obtained partial results toward the solution of this
problem. These partial results showed that such optimal shift-generated systems as above had a
discrete fine structure. This feature of the optimal shift-generated systems was our motivation for
introducing the multi-designs in [7] (see also [8]); we also posed a discrete version of the optimal
multi-design problem with prescribed weights that was a natural analogue in that setting of the



frame design problem with prescribed norms for shift generated sequences. In the study of optimal
multi-designs, we introduced some new results and tools and obtained the complete description of
such optimal constructions.

In this paper, we revisit the construction of shift-generated systems from a finite number of
initial vectors that satisfy some norm restrictions and that minimize convex potentials in this
context, since we are trying to find the “tightest” shift-generated Bessel sequences. We make
use of natural extensions of the ideas that lead to the construction of optimal multi-designs with
prescribed weights in [7] and obtain a complete description of such optimal shift-generated systems.
Furthermore, we show that there exist minimizers that are universal, in the sense that they minimize
every convex potential. These results recover some well-known facts from finite frame theory (see
[18, 26, 31, 32], originating from the landmark paper [9]).

The paper is organized as follows. In Section 2 we recall some general facts about frames for
subspaces in separable complex Hilbert spaces and several aspects of the theory of frames of integer
translates in finitely generated shift invariant subspaces (FSI subspaces). We conclude this section
with a description of the convex potentials associated with frames of translates in FSI subspaces.
In Section 3 we introduce the main problem under consideration and our main contributions.
Indeed, in Section 3.1 we obtain a simple criterion for the existence of families F = {f;}ic1, € W™,
where W is a FSI subpace, such that the squared norms (||f;||*)ic1, are prescribed by some fixed
positive weights («;);er, and such that the fine spectral structure of the shift generated sequence
E(F) = {Tk fi}(k,i)ezxt, is also prescribed. In Section 3.2 we construct families 7°P with a specified
spectral structure and show that these families are minimizers of every convex potential on the set
of families F = {fi}ic1, € W™ with prescribed norms, which is our main result. The paper also
contains an appendix section in which we recall some basic facts about majorization theory in finite
measure spaces.

2 Preliminaries

In this section, we recall some basic facts related to frames for subspaces and shift-generated frames
for shift-invariant (SI) subspaces of L2(R¥). We also recall the notion of convex potentials of finitely
generated shift-invariant systems.

General Notations

Throughout this work, we shall use the following notation: the space of complex d x d matrices is
denoted by M4(C), the real subspace of self-adjoint matrices is denoted H(d) and M4(C)* denotes
the set of positive semi-definite matrices; GI(d) is the group of invertible elements of M4(C), U(d)
is the subgroup of unitary matrices and Gi(d)* = M4(C)" N Gi(d). If T € My(C), we denote by
|T| its spectral norm, by rk T' = dim R(T’) the rank of T, and by tr T the trace of T. If W C C? is
a subspace we denote by Py € My(C)™ the orthogonal projection onto W.

Given d € N, we denote by Iy = {1,...,d} C N and we set Iy = (). For a vector v € R?, we denote by
v* € R? the rearrangement of v in non-increasing order. We denote by (R4)¥ = {v € R?: v = v} the
set of downwards ordered vectors. Given S € H(d), we write A(S) = M (S) = (A1(S), ..., \(9)) €
(R4 for the vector of eigenvalues of S - counting multiplicities - arranged in decreasing order.
Finally, given n € N, we let 1,, = (1,...,1) € R™.

2.1 Frames for subspaces

In what follows H denotes a separable complex Hilbert space and I denotes a finite or countably
infinite set. Let W be a closed subspace of H: recall that a sequence F = {f;}icr in W is a frame



for W if there exist constants 0 < a < b such that

allfIP <Y KL P <bIfIP forevery  few. (2)

1€l

In general, if F satisfies the inequality to the right in Eq. (2) we say that F is a b-Bessel sequence
for WW. Moreover, we shall say that a sequence G = {g;}ic1 in H is a Bessel sequence - without
explicit reference to a closed subspace - whenever G is a Bessel sequence for its closed linear span;
notice that this is equivalent to the fact that G is a Bessel sequence for H.

Given a Bessel sequence F = {f;}ic1 we consider its synthesis operator Tr € L(¢£*(I),H) given by
Tr((ai)ie) = X_jcra:; fi which, by hypothesis on F, is a bounded linear transformation. We also
consider T € L(H,¢*(I)) called the analysis operator of F, given by T5(f) = ({f, fi))ic1 and the
frame operator of F defined by Sy = Tx T7. It is straightforward to check that

(Srf, f) = Z] fof)? forevery feH.

i€l

Hence, Sr is a positive semi-definite bounded operator; moreover, a Bessel sequence F in W is a
frame for VW if and only if Sr is an invertible operator when restricted to W or equivalently, if the
range of T'r coincides with W.

If V is a closed subspace of H such that V @ W+ = H (e.g. V = W), then it is possible to find
frames G = {g; }ier for V such that

f=>alfig) fi, for feW.

The above representation lies within the theory of oblique duality (see [21, 23, 24, 25]). In this
note, we shall not be concerned with oblique duals; nevertheless, notice that the numerical stability
of the encoding-decoding scheme above depends both on the numerical stability corresponding to
F and G as above. One way to measure the stability of the encoding or decoding algorithms is to
measure the spread of the spectra of the frame operators corresponding to F and G. Therefore,
both the task of constructing optimally stable F together with obtaining optimally stable duals G
of F are of fundamental interest in frame theory.

2.2 SI subspaces, frames of translates and their convex potentials

In what follows, we consider L?(IR*) (with respect to Lebesgue measure) as a separable and complex
Hilbert space. Recall that a closed subspace V C L?(R¥) is shift-invariant (SI) if f € V implies
Tyf €V for any £ € ZF, where T, f(z) = f(x — y) is the translation by y € R*. For example, take
a subset A C L2(R*) and set

S(A) =span{T;f: fe A, LeZ:}.

Then, S(A) is a shift-invariant subspace called the SI subspace generated by A; indeed, S(A) is the
smallest closed and SI subspace that contains A. We say that a SI subspace V is finitely generated
(FSI) if there exists a finite set A C L?(R¥) such that V = S(A). We further say that W is a
principal SI subspace if there exists f € L?(R¥) such that W = S(f).

To describe the fine structure of a SI subspace, we consider the following representation of L?(RF)
(see [22, 11, 37] and [16] for extensions of these notions to the more general context of actions of
locally compact abelian groups). Let T = [—1/2,1/2) endowed with the Lebesgue measure and let
L?(T*, ¢2(Z*)) be the Hilbert space of square integrable £?(Z¥)-valued functions that consists of all
vector valued measurable functions ¢ : TF — ¢%(Z*) with the norm

16112 = fpu 16(@) s, do < oo.



Then, T : L2(R¥) — L2(T*, ¢2(Z¥)) defined for f € L'(R*) N L2(R¥) by
Df:TF = (2%, Tf() = (f(@ +6)ezs, (3)
extends uniquely to an isometric isomorphism between L?(RF) and L?(T*, £2(ZF)), where

f@) = for fly) e @2 dy  for  z €RF,

denotes the Fourier transform of f € L'(R¥) N L2(R¥).

Let V C L?(R¥) be a SI subspace. Then, there exists a function Jy, : T¥ — { closed subspaces of
(2(Z*)} such that: if Py, (z) denotes the orthogonal projection onto Jy(x) for x € T*, then for every
¢, n € £2(ZF) the function x (Pr,() &, m) is measurable and

V={feL*RF:Tf(z) € Jy(x) for ae. x € T"}. (4)

The function Jy is the so-called measurable range function associated with V. By [11, Prop.1.5],
Eq. (4) establishes a bijection between SI subspaces of L?(R¥) and measurable range functions.
In this context, we define Spec(V) as the essential support of the measurable function d(z) =
dim Jy(z) € [0,00], for z € T*. In case V = S(A) C L?(R¥) is the SI subspace generated by
A= {h; :i €1} C L?>(R¥), where I is a finite or countable infinite set, then for a.e. z € T* we have
that
Jv(x) = W{th(x) D1 E ]I} . (5)

Recall that a bounded linear operator S € L(L?(R¥)) is shift preserving (SP) if T, S = STy for
every £ € ZF. In this case (see [11, Thm 4.5]), there exists a (weakly) measurable field of operators
[S]() : T — L(€2(Z*)) (i.e. such that for every &, n € £3(Z) the function T* 5 z — ([S]. €, ) is
measurable) and essentially bounded (i.e. the function T* 3> x + || [S], | is essentially bounded)
such that

[Sle(Tf(z)) =T(Sf)(x) forae xeTh, feL*R"). (6)
Moreover, ||S|| = esssup ek || [S]x || Conversely, if s : T8 — L(¢2(Z*)) is a weakly measurable and
essentially bounded field of operators, then there exists a unique bounded operator S € L(L?(R*))
that is SP and such that [S] = s. For example, let V be a SI subspace and consider P, € L(L*(R*)),
the orthogonal projection onto V; then, P, is SP so that [Py] : TF — L(¢?(ZF)) is given by
[Pv]z = Py, (s) i.e., the orthogonal projection onto Jy(z), for a.e. x € T*.
The previous notions associated with SI subspaces and SP operators allow for developing a detailed

study of frames of translates. Indeed, let F = {f;}ic1 be a (possibly finite) sequence in L?(RF). In
what follows, we consider the sequence of integer translates of F, denoted E(F) and given by

E(F) ={Tu fit @, iyezrx1-

For z € T*, let I F(z) = {T'fi(x)}ie1, which is a (possibly finite) sequence in ¢2(Z¥). Then F(F)
is a b-Bessel sequence if and only if TF(z) is a b-Bessel sequence for a.e. x € T (see [11, 37]). In
this case, we consider the synthesis operator Trr(,) : ?%(1) — ¢?(ZF) and frame operator SrF(z)
2(ZF) — (2(ZF) of TF(x), for x € T*. Tt is straightforward to check that Sg(F) is a SP operator.

If F = {fi}ier and G = {g; }ier are such that E(F) and E(G) are Bessel sequences then (see [27, 37])
the following fundamental relation holds:

These equalities have several consequences. For example, if W is a SI subspace of LZ(]R{]“) and we
assume that F, € W" then, for every f, g € L*(R¥),

<SE(]'—) f; g) = ka <SF.7-—($) Ff(:(}), Fg(x)>g2(zk) dx .

5



This last fact implies that [Sg(r)le = Srr() for ae. x € T*. Moreover, E(F) is a frame for W with
frame bounds 0 < a < b if and only if ' F(z) is a frame for Jyy(z) with frame bounds 0 < a < b for
a.e. x € T* (see [11]).

We end this section with the notion of convex potentials in FSI introduced in [6] ; to describe these
potentials, we consider the sets

Conv(Ry) ={¢:Ry — Ry, ¢ is a convex function } (8)

and Convg(R4) = {p € Conv(Ry) , ¢ is strictly convex }.

Definition 2.1. Let W be a FSI subspace in L2(R¥), let F = {fi}ic1, € W" be such that E(F)
is a Bessel sequence and consider ¢ € Conv(R; ). The convex potential associated with (¢, W) on
E(F), denoted P}V (E(F)), is given by

PW fSpec SF]:( )) [PW]m) de (9)

where (Srr(;)) denotes the functional calculus of the positive and finite rank operator Str(,) €
L(F2(ZF))* and tr(-) the usual semi-finite trace in L(¢2(ZF)). A

Example 2.2. Let W be a FSI subspace of L2(R*) and let F = {f;}ic1, € W™ If we set p(z) = 22
for x € Ry then, the corresponding potential on E(F), that we shall denote FP (E(F)), is given by

FP (E(.F f']l'k tI‘ 1—\]_- f'ﬂ'k 1 ]e]ln Ffl(x)v Ff]($)>‘2 dx ?
where we have used the fact that ¢(0) = 0 in this case. Hence, FP (E(F)) is a natural extension of
the Benedetto-Fickus frame potential (see [9]). A

With the notation of Definition 2.1, it is shown in [6] that PJD/V (E(F)) is a well-defined functional
on the class of Bessel sequences E(F) induced by a finite sequence F = {fi}ic1, € W" as above.
The main motivation for considering convex potentials is that, under some natural normalization
hypothesis, they detect tight frames as their minimizers (see [6, Theorem 3.9.]); that is, convex
potentials provide simple scalar measures of stability that can be used to compare shift-generated
frames. Therefore, the convex potentials for FSI are natural extensions of the convex potentials in
finite dimensions introduced in [32].

3 Main results

To describe the main problem and main contribution of this manuscript, we consider the following:

Definition 3.1. Let W be a FSI subspace of L?(R¥) and let o = (c;)ier, € (RZ)+. We let
Bo(W) = {F = {fi}icr, € W": E(F) is Bessel, ||fi||> =y, i €1,}, (10)

the set of SG Bessel sequences in VW with norms prescribed by a. A

The restrictions on the families 7 = {f;}ic1, € Bo(W) (namely | f;]|> = a; for i € I,) are of a
global nature, as opposed to the local nature of restrictions coming from the decomposition map
I : L2(RF) — L2(T*, 2(ZF)) (see Eq. (3)). Our problem is to describe those F € B,(W) such
that the encoding schemes associated to their corresponding Bessel sequences E(F) are as stable
as possible. Ideally, we would search for sequences F such that E(F) are tight frames for W; yet,
there are obstructions for the existence of such sequences (see Remark 3.9 below).

By [6, Theorem 3.9.] (and a simple re-scaling argument), we know that if there exists Fy € B, (W)
such that E(Fp) is a tight frame for W, then E(Fp) is a minimizer in B,(W) of every convex



potential P;,/V for any convex function ¢ € Conv(R,) and moreover, in case ¢ € Convg(R,) is a
strictly convex function, then every such F € B,(W) for which P(ZV (E(F)) = Pg‘} (E(Fp)) is a
tight frame for V. This suggests that in the general case, to search for F € B,(W) such that
the encoding schemes associated with their corresponding Bessel sequences E(F) are as stable as
possible, we could study the minimizers in B, (W) of the convex potential PJ,/V corresponding to a
strictly convex function ¢ € Convg(Ry ). Therefore, in what follows we show the existence of finite
sequences F°P € B, (W) such that

P;,/V(E(}'Op)) = min{P:D/V(E(}")) : FeB,(W)} for every ¢ € Conv(R,) .

We also describe the fine spectral structure of the frame operator of E(F°P) (Theorem 3.22). If
¢(z) = 2%, our results extend some results from [9, 18, 32] for the frame potential to the context of
SG Bessel sequences lying in a FSI subspace W.

3.1 Existence of shift generated frames with prescribed struture

In this section, we characterize the existence of finite families F = {fi}ier, € Ba(W), for W is a
FSI subspace and a positive sequence o = (&;);er,, such that the shift generated sequence E(F)
has a prescribed fine spectral structure (see Theorem 3.7 below). As we shall see, the possible fine
structure of F(F) can be characterized in terms of majorization relations. Our approach is based
on previous results from [5]. Next, we introduce several notions that we need to state and prove
the results.

Remark 3.2. Let W be a FSI subspace with d(z) = dim Jyy(z) for z € T*, and let F = {f; }ic1, €
W™ be a finite sequence in L?(R¥) such that E(F) is a Bessel sequence. In what follows, we
consider:

1. the fine spectral structure of E(F), i.e. the weakly measurable function
T" 5 = (\([Se@)e) )jen € £4(ZF)

with \;j([Sgr)lz) = Nj(z), for j € Iygy, and Nj([Sgr)le) = 0 for j > d(z) + 1 and z €
Tk. Thus, the fine spectral structure of F describes the eigenvalues of the positive finite
rank operator [Sg(r)le = Srr(z) € L(¢%(ZF)), counting multiplicities and arranged in non-
increasing order.

2. The fine structure of E(F) given by the fine spectral structure together with the measurable
vector valued function T 5 z +— (||Tfi(z)|?)ier, € RT . A

Remark 3.3. To state the next result, we shall need the notion of vector majorization from matrix
analysis. First some notation: Given = = (z;)icr, € R? we denote by z+ = (l'%)ielld the vector
obtained by rearranging the entries of z in non-increasing order. We denote by (R)¥ = {z+: x €
R}, (RE)Y = {zt: z e Ry}

In what follows, we use the notion of majorization between vectors of non-negative entries, and
possibly different sizes: given a = (a;)ic1, € RYy and b = (b;)ic1,, € RZ, we say that a is majorized
by b, denoted a < b, if

ZafSbe, 1 <k <min{n,m} and > a;= > b;. A

i€ly, = i€l i€l
Notation 3.4. Let us consider the following objects:
1. A FSI subspace W in L?(R*¥) with d(z) = dim Jyy(z), for = € T*.

2. Measurable functions a; : Tk — Ry, for j € I,,, and Aj: T¢ — R, for j € N. A



The next result solves the problem of the existence of shift-generated sequences with prescribed
fine structure.

Theorem 3.5 ([5]). Consider Notation 3.4. Then the following conditions are equivalent:
1. There exists F = {f;}jer, € W" such that E(F) is a Bessel sequence and:
(a) |Tfj(z)|> = aj(z) for j €1, and a.e. z € TF;
(b) Xi([SeF)lz) = Aj(z) for j €N and a.e. x € T*.
2. The following admissibility conditions hold:
(a) \j(z) =0 for a.e. z € {y € TF:j>min{d(y),n} +1}, j € N;
(b) (ej(@))jer, < (Nj(@))jel,,, for a.e. x € TF. O

It is worth emphasizing that the preceding result does not fully meet possible prescribed struc-
tural requirements for the sequence E(F). In particular, the conditions imposed on the norms and
on the spectrum are formulated in a local manner, which does not allow for deriving directly global
characterizations involving the norms of the vectors in F. To obtain such global characterizations,
we introduce Theorem 3.7 below, which is based on ideas developed in [7].

Remark 3.6. We will need the following well-known properties of the majorization preorder (see
[10] for a detailed exposition of majorization theory).

1. If a(i) € RY and b(i) € RY, are such that a(i) < b(i), for i € Ig then 3,0y a(i) < X e, b(i)".
From this fact, we conclude that: if a : T — RY, and b: TF — RY, are measurable functions,
such that a(x) < b(z), for a.e. x € T* then

Jpe a(z) dz < [, b(x)* do € (RZ)*.
2. If a(i) € RY, and b(i) € RYy are such that a(i) < b(i), for i = 1,2, then (a(1),a(2)) <
(b(1), b(2)) € R ™.

3. Let a € RY, and b € RY, with m < n. Then, a < b if and only if there exists a doubly
stochastic matrix D of size n such that D(b,0,,—,,,) = a (recall that D has non-negative entries
and is such that D1, = D'1,, = 1,,). A

Theorem 3.7. Consider Notation 3.4. Let a = (a)jer, € (R%)* be a fized vector of weights.
Assume that n > d(z) a.e. Then the following conditions are equivalent:

1. There exists F = { fj}jer, € Bo(W) such that
Ni([Ser)lz) = Nj(x) ,  for jEN andae x€ T* .

2. The following admissibility conditions hold:

(a) N\j(z) =0 forae. z€{yeTr:j>d(y) +1},jeN;

(b) The following majorization relation holds:

())jer, < JpeAL(@), ..., An(®)) dz € (Rgo)i.



Proof. In both cases, we have that the maps Aj(z) = 0 for j > n. We shall denote by

Az) E (@), (@) = (M), Ay (2),0,....,0) € (RZ%)
n—d(x)

for a.e. € T*. Assume that condition 1. holds. We now set a;(z) = ||Ffj(3:)||2 for j € I, and
z € TF; set a(z) = (aj(r))jer, € RY,, and notice that in general a(z) # a(z)t, for z € TF. By
Theorem 3.5 we see that (aj(fl}'))je]ln_'< (Aj(@))jery,, for ae. € T*. Since A(z) € (Rgoﬂ for a.e.
x € T*, then (see item 1. in Remark 3.6)

o= ka a(x) dr < ka ) dx € (R’;O) ,

and condition 2. holds. Conversely, if condition 2. holds there exists a doubly stochastic matrix D

of size n, such that
=D (fpr M) dz) = [1n DN (z) dz.

We now set () = (aj())jer, = D A(z), for z € T*. Then, by construction we get that a(z) < A(z)
for a.e. z € T* (see item 3. in Remark 3.6). Thus, by Theorem 3.5, there exists F = (fj)jer, € W"
such that E(F) is a Bessel sequence, |I'f;(z)||> = aj(z), for j € I, and A;([Spzr)le) = Aj(z), for

J € Ly, for ace. z € T*. In particular, we get that

£ = Jpu T ()] da = [ (D M) do = ([ DA(2) dz), = ay,
and condition 1. holds in this case. O

Corollary 3.8. With the notation of Theorem 3.7, there exists F € Bao(W) such that E(F) is a
c-tight frame for W if and only if

a=<c-hy where hy = ka Lg(z) ® Op—a(z) dz € RY,.

In this case, c = % is uniquely determined (by o and WV ).

Proof. Notice that F € B, (W) is such that E(F) is a c-tight frame for W if and only if A([Sg(7)]z) =
clyy), for z € T*. Hence, the result is a direct consequence of Theorem 3.7. O

Remark 3.9. Corollary 3.8 shows that there are restrictions for the existence of F € B, (W) such
that E(F) is a tight frame for W. Indeed, consider the particular case where W is such that
d(x) = dy =n > 2, for z € T*. Hence, in this case hyy = 1,, and then, a < ¢ 14, which implies that
c:yandthata:%]ln. A

3.2 Optimal frames with prescribed norms for FSI subspaces

In this section we state and prove our main result on the existence of universal optimal sequences
FP € Bo(W) (see Theorem 3.22). We first recall some previous results from [5] related to the
discrete structure of minimizers of convex potentials in B, (W).

Let us fix some general notions and notation for future reference:
Notation 3.10. In what follows, we consider:

1. A FSI subspace W in L?(R¥);

2. d(x) = dim Jyy(z) = tr([Pw],), for = € T*;

3. The Lebesgue measure on T*; denoted | - |;



4. dy = ||d||oo the essential supremum of the measurable function d(-);
5. Z; = dil(z) C T* and pi = |Zz’7 i € Ly

6. The spectrum of W, denoted Spec(W) = |J Zi={x e TF:dz)>1};

iEHdl
7. a = (ay)icr, € (R%)Y, such that d; < n; A

Theorem 3.11 ([5]). Consider the Notations 3.10 and fiz ¢ € Conv(Ry). Then, there exists
FoP € B, (W) such that:

1. N([SpForylz) = ¢f5 € Ry is a.e. constant forx € Z;, j €l and i € 1y, ;

2. For every F € B,(W) we have that
Siety, Pi (Sgen, #(50)) = PY(B(F)) < PY(E(F)) .

If we further assume that ¢ € Convg(Ry) then:
a) If F € B (W) is such that P;/V(E(}')) = P;/V(E(}'Op)) then Sg(r) has the same fine spectral

structure as Sp(Fov).

b) If ¢ is differentiable in Ry then E(F) is a frame for W. O

We point out that in the result above, we first fix a convex function ¢ and then consider minimizers
of the induced convex potential on B, (V). We will not make use of the discrete structure that was
derived from the previous result. Nevertheless, we will make use of the uniqueness result in item

a).
Next, we will consider several results that will allow us to construct the optimal families F°P &

Bo,(W) (see Remark 3.14). Building on Theorem 3.7, we will first construct an admissible fine
spectral structure for these optimal families F°P.

Remark 3.12. Consider Notation 3.10 and set
Hj:={xecTF: d(x)>j} and h;=|Hj|, for icly.
We also introduce h := (hj)jer,, € (Rilo)i; notice that in this case,

h = [k La@) © 04, —d(z) d . (11)

Consider further o = (o) jern, € (R’;O)i, for some n > d;. For 1 < s <t <dj, denote by P;; and
Q) the ratios

t n

> pIRes

Poy=""— and Q='"—. (12)

> hi > h
1=s i=t

Proposition 3.13. Consider Notation 3.10 and the vector h = (hi)ien,, as in Eq. (11). Then,
there exists

pely and g1,...,p0 €N with O=go<g1 <---<gp=di
such that, if we define v; = Py,_,11,g,, fori € I,_1 and v, = Qg,_,y1 according to Eq. (12), then

1. 'yl>...>7p>0;
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2. They satisfy the following “block” majorizations:

(7@' hk)zi:gi_l_H - (ai)zi:gi_l—i-l for 1€ I[p—l and

(13)
(i Py, 1 > ()i 41 -
In particular, by Remark 3.6,
M Igi—gos 2 Lgogrs - s Yp ]lgp_gp_l) oh»a, (14)
where o denotes the entry-wise (or Hadamard) product.
Proof. First note that d; clearly satisfies Qq, > Py, ,4,- Then we can define the index
s*=min{j €y, : Q; > Pj  forevery j<k<di} (15)

We denote ¢ = Q- . Therefore, by Eq. (12), ¢ X% . hy = 3" . o, and
c Z'I;:s* h; > Zf:s* a; forevery s*<k<d;.

Since a = ot and h = ht we get that (ay)?_.. < (hg c)k o - 1f s =1 then we set p =1, go = 0,
g1 = dj and v = ¢ > 0. Then items 1. and 2. of the statement are satisfied in this case.

Otherwise, s* > 1 and we proceed to find the step g;. First, we define ~;:
yi=max{P : 1 <k<s" —1},

and then we define g1 as:
g1 = max{j c Hs*—l : Pl,j = ’}/1} .

By construction, we obtain that
(Mha)fLy = ()L,
Now, if g1 = s* — 1 then we set p =2, go =0, go = d; and v = ¢ > 0.
Otherwise, g1 < s* — 1 (and having the index s* fixed), we define g2 in a similar way:

Yo =max{Py 1k : 1 <k <s —1}

and then,
g2 =max{g1 +1<j<s" —1:PFy41;="}.

Again, by construction, we have that
(’72hi)§]ig1+1 ~ (ai)gigl—i-l'

We claim that y; > 72. Indeed, suppose that Py 11,4, =72 > 71 = P14,. Then,

Zgl i+ 202 g1+1 DY
h + Zz g1+1 zgil h;
( zgi1 hi) ( 2141 O‘i) - ( 2111 hi) (X2 o)
?;1 hi( 1 hi + Zz =g1+1 )
(01 1) (B8 g1 i) (2 = 1)
_ 1 g1+1 >0,

zgilhi (Zz 1h +Zz =g1+1 ) -

P1192 - Pl:!]l -

11



Hence, Py 4, = P14, = 71 which contradicts the definition of g1, so the claim is proved.

We can continue inductively with this process, that is, once we find gp_1 < s* — 1 we compute first
Y as the maximum among P, |41, with gx—1 +1 <1 < s* — 1 and then define g, < s — 1 as
the maximum index gy +1 <1 < s* — 1 such that P, | 11; = 7. As before, this construction
guarantees the corresponding block majorization.

Notice that in the last step, corresponding to the p — 1 iteration of the process, we necessarily have
gp—1 = 8" — 1. Define v, = Qg,_,+1 =c >0 and g, = dy.

By construction, and the previous remarks we have that v > v > ... > 4,1 and Eq. 13 is
satisfied. It remains to prove that v,—1 > v, .

Suppose, on the contrary, that v, > v,-1. Consider ¢ = Qg,_,+1. Then ¢ is a convex combination
of 7, and 7y,—1. Indeed, let A = ng ! bat1his B = Zézgp_ﬁrl h; and C = Z?;H_l h;; if we let
t= ﬁ then ¢ =ty,—1 + (1 —1t)7,. In particular, v,—1 < ¢ < v, . Therefore, we have that

ng,g—i-l,l < Tp—1 <e, for Ip—2 + 1<1<L 9p—1 (16)

Let gp1 +1 <1 <d;. Since y,-1 < vp,

A .. B A . BYC
A+rB P ' T A B P=AsBrCc " T AL B+

Hence, since by definition of ~, we have Py 11 <1, , we obtain

B+C

B
P _— Y1+ 17
Arp " T ayp et ISy gy o T A gy o (17)
Using that MiB Yp—1 + AJFLB Py 11,1="P; _,41,1 and ﬁ Yp—1 + % Yp = ¢, we deduce
ng72_|_17l <c, for gp,1+1§l§d1 (18)

Therefore, Eqs. (16) and (18) imply that, for j =g, 2o +1 < s* =gp—1 + 1,
Pj,lSQ_ja for l:j,...,dl

which contradicts the construction of s*. So we can conclude that v,_1 > 7, and the theorem is
proved. O

Remark 3.14 (Construction of the optimal families F°P € B,(W)). Consider Notation 3.10. Let
0=go<---<gp=djyandy >--->, >0 be as in Proposition 3.13. Then, we set:

L X = OP)jet, = (hlg—gir )iy € (R
2. (AP(@)jersn) = APl € RIGHY, for o € T,
We further construct
AP = (ADP)jery, = Jpu AP (2) @ 0p_q(a) da € (RLo)F.
Given 1 < j < dj, then we have that
AP = [ AP (@) © 0y _g(a))j da = [ AP da =y X7

Thus, A? = (vglg,—g, ,)i—; © h = a. By Theorem 3.7 there exist F°P € B, (W) such that
/\([SE Fop) ] ) )\Op(a:), for x € Tk JAN
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In Theorem 3.22 (main result) we will show that the families F°P € B, (V) constructed as in the
previous remark are universal minimizers of convex potentials in B, (V). To show this, we need
some further tools wich we will introduce below.

Definition 3.15. Let (X, X, u), (Y,Y,v) be two measure spaces; we consider their direct sum,
denoted X @Y, given by the three-tuple (X ® Y, X P Y, u ® v), where

d
1. X®Y =X UY (the disjoint union of the sets); we further consider the canonical inclusions
nx X > X®Y andny : Y - XBY of X and Y into their disjoint union; hence nx and
ny are injective functions such that nx (X)Nny(Y) =0 and nx(X)Uny (Y)=X @Y.

2. XPY={AdB=nx(A)Uny(B): Ac X, Be)Y};
3. u@ v is the measure given by p @ v(A® B) = u(A) +v(B);

4. If f € LN X, X, 1) and g € LY(Y,Y,v) then we can set f&g: XY — C given by f©g(w) =
fw) ifwe X or f@g(w) =g(w) ifweY. In this case, f g€ LN XY, X DY, u®v)
and

Jxey f@gdudv= [ fdu+t [y gdv.
Notice that using the maps nx and ny we can consider (as we sometimes do) X, Y C X ®dY . A

Remark 3.16. Let (X, X, u), (Y,V,v) and (Z, Z,w) be measure spaces. Then, the measure spaces
(XPY)PZ and X P(Y @ Z) are the same, in the sense that there exists a bijective function
f between the underlying sets, such that f and f~' are both measurable and measure-preserving.
Hence, we will simply write X Y P Z.

Definition 3.17. Consider Notation 3.10. We define

1. Zy = @ieldl Z; x I; endowed with the measure pyy that corresponds to the direct sum (see

Definition 3.15) of the product measure p; = |- | X #(-) of Lebesgue measure on Z; and the
counting measure #(-) on I;, fori € 1y,.

2. If F € Bo(W) then we let Mz € L>®(Zyy) be the non-negative function given by

M]:(l‘,j) = )\]([SE(}')]z) fOT’ x€Z;, jeL,, i€ ]Idl . A

Remark 3.18. In the next result, we will make use of the notion of majorization between functions
in finite measure spaces, which we now describe. Indeed, given a finite measure space (X, X, u) and
an essentially bounded non-negative function f € L>(X, )™ we consider its decreasing rearrange-
ment (see [30]), denoted f* : [0, u(X)) — Ry, that is given by

f5s) € sup{teRy: pleeX: f(z) >t} >s} for sel0,u(X)). (19)
If g € L°(X, p)" then we say that f majorizes g (in (X, X, p)), denoted g < f, if
0 g*(t) dt <[5 f*(t) dt  for every 0<s < p(X)

and [ g*(t) dt = [ f*(1) dt. A

The next result shows the importance of majorization relations between the functions Mz €
L>®(Zyy, py) T associated to F € By (W).

13



Proposition 3.19. Consider Notation 3.10, let F € Bo(W) and let Mx : ®ieﬂd Z; x I; = Rsgq
) >
be as in Definition 3.17. Then, for every ¢ € Conv(R) we have that

PY(E(F)) = [, ¢ 0 Mz(x) duw - (20)
Then, if F' € Bo(W) is such that Mz < Mg then PW(E(]:’)) < PW(E(}")).
Proof. Let ¢ € Conv(Ry); by item 4. in Definition 3.15, we have that
fZW o Mx(x) duw = Zie]ldl fZix]Ii o Mg(z, j)dp; -

Notice that ¢ o Mxz(z,j) = ¢(\;([SgF)lz)), for © € Z; and j € I;. Using the previous identity
and iterated integrals and the identity ;. (A ([SpF)lz)) = tr(e([SprF)le)[Pw]e)) for z € Z;,
we get that

Jz:x1, 9 © MF(, )dpi = [, tr(o([Sp)la) [Bwlz)) du
The previous facts prove Eq. (20). The last claim of the statement is a straightforward consequence
of the properties of majorization (see item 3. in Theorem 4.2). O

The previous proposition shows that the functions Mz play an important role in the computation
of PJD/V (E(F)). Furthermore, if Mz < Mz, then a comparison between the convex potentials of
E(F) and E(F") follows, valid for all convex functions ¢ € Conv(R,). In turn, to get a majorization
relation between these functions, we need to understand the decreasing re-arrangements M7 (see
Remark 3.18). Next, we focus on M?%,,, where F°P is constructed as in Remark 3.14.

Remark 3.20. Consider the Notation from Remark 3.14. Let 0 = go < --- < g, = d; and
v1 > -+ > 7, > 0 be as in Proposition 3.13. Let F°P be constructed as in Remark 3.14 and let
M pop € L*®(Zyy) be constructed as in Definition 3.17. Then

M]:Op(x)j) =N for z€Z;, j€ Hmin{i,gl} , LE ]Idl .
Similarly, if 2 < ¢ < p we have that
M]—"OP(SU,j) = for S Zl y ge—1+ 1 < j < min{ia gé} , Ge—1+ 1<:< dl .

The previous facts imply that if we set tg = 0 and inductively, for 1 < ¢ <p

te =tey+ >0, o (min{i, g} — gi1) |Zi] (21)
then, we get that
M]_‘op( ) for t e [t[_l,tg] for le ]Ip .
Finally, notice that puw(Zw) =t, Zeeﬂd i|Z;|. A

Remark 3.21. Consider the Notation from Remark 3.20 and let F € B,(W). In order to check
that M zop < M x we only need to show that

WMo () dt < [P M) dE, for  LET,. (22)
Indeed, assume that Eq. (22) and let s € [0,1,] be such that
Jo Mirop(t) dt > [ M5(t) dt. (23)

Then, there exists j € I, such that t;_1 < s < t;; in this case, using Eqgs. (22) for £ = j — 1 and
(23), we have that

(s —ti—1) v = [  Mpe(t) dt > [} ME(t) dt
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which implies that M*(s) < 7;; again, since M*(t) is non-increasing we get that
(t; — = Y Moy (t) dt > [ M(t) dt

= fotj Msop(t) dt > [17 M5(t) dt

using Eq. (23). Notice that the last inequality above contradicts Eq. (22) for ¢ = j. We finally
notice that for £ = p we always get an equality in Eq. (22), since

o M(t) dt = [, Mrw) duw = [ 1([Spr)e) do =3, i A
Theorem 3.22. With the notation from Remark 3.14 and Definition 3.17, if
FeB,(W) = Mgop < Mg
in (Zw, 2w, pw). In particular, for every ¢ € Conv(Ry) then
w ) w
PY(E(F) < PY(E(F).

Furthermore, if there exists 1 € Convg(Ry) such that PQZV(E(]:OP)) = PQL/V(E(]:)) then E(F) has
the same fine spectral structure as E(F°P).

Proof. By Theorem 3.5, if we let aj(x) = ||T'f;(2)||?, for € T and j € I,, and \j(z) = A;([Skm)2)
for x € TF and j € Lg(z), then we have that (a;(z))jer, < (Aj(z))jen,,, - Hence, for x € TF we
conclude that
S @) < SEEI N@) for s e, (24)
By Remark 3.21 we just need to check Eq. (22) for every 1 < ¢ < p—1. Hence, let £ € I,_; and let
ng{(a:,j) :xEZi s 1§j§min{gg, i}, iE]Idl}.

It follows that
pw(Se) = i, mindge, i} [Zi] =t

Hence, using that d(x) =i for z € Z; we get that
o M) dhow) = Seny [ SN 0) e 2 S, [ S 5(0)

= ka 10@ )df’f—zj 1945

By Proposition 3.13, for m € I, we see that
m m d
g gm—1+1 aj = Tm Z] =gm-1+1 h = Im Z?:gm—l‘f'l Z'Li] |ZZ|

d L.
= Tm Zi;gm_ﬁ-l (mln{l7 gm} - gmfl) ’21| .
Hence, using the previous fact and Eq. (21) for the definition of ¢, for m € I,

?mgm 1% = Tm (tm —tm—1) for mel,.

Putting everything together, we get that (see item 2. in Remark 4.1)

LM () de > Js, Mz(w) duw(w) > 329, aj = S T 1
(25)

= Efn:l Ym (tm — tm—1) = g[ Moy () dx.

The last claim of the statement is a consequence of item a) in Theorem 3.11. O
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4 Appendix: Majorization in finite measure spaces

Majorization between vectors (see [10, 30]) has played a key role in frame theory. On the one
hand, majorization allows us to characterize the existence of frames with prescribed properties (see
[3, 17, 19]). On the other hand, majorization is a preorder relation that implies a family of tracial
inequalities; this last fact can be used to explain the structure of minimizers of general convex
potentials, which include the Benedetto-Fickus’ frame potential (see [9, 18, 31, 32, 33, 34, 35]). We
will be dealing with convex potentials in the context of Bessel families of integer translates of finite
sequences; accordingly, we will need the following general notion of majorization between functions
in probability spaces.

Throughout this section the triple (X, X, u) denotes a finite measure space i.e. X is a o-algebra
of sets in X and p is a finite measure defined on X. We shall denote by L>®(X,u)"™ = {f €
L>®(X,p) : f > 0}. For f € L®(X,u)", recall that the decreasing rearrangement of f, denoted
f* 00, u(X)) = Ry, is given by

def

f5(s) = sup{teRy: p{re X: f(z) >t} >s} for sel0,ulX)).

Remark 4.1. We mention some facts related to the decreasing rearrangement of functions. Let
feL>®(X,u)", then:

1. f* is a right-continuous and non-increasing function.

2. f and f* are equimeasurable i.e. for every Borel set A C R then p(f~1(A)) = |[(f*)~1(A)|,
where | B| denotes the Lebesgue measure of the Borel set B C R. In turn, this implies that

Jofdu< [ f*(t) dt forevery SeX, u(S)<s. (26)

3. Using that f and f* are equimeasurable we can deduce that for every continuous ¢ : R, — R
then: po f e L>®(X,p) iff po f* € L*°([0,1]) and in this case

Jxeofdu= [ o du. (27)

4. If g € L*™°(X, p) is such that f < g then 0 < f* < g*; moreover, in case f* = ¢g* then f = g.
AN

Recall that given f,g € L(X,u)* we say that f majorizes g (in (X, X, p)), denoted g < f, if
o gr(t) dt <[5 f*(t) dt  forevery 0<s < p(X)

and fédx) g (t) dt = fOM(X) f*(t) dt. To check that majorization holds between functions in prob-
ability spaces, we can consider the so-called doubly stochastic maps. Recall that a linear operator

D acting on L (X, u) is a doubly-stochastic map if D is unital, positive and trace preserving i.e.
D(1x) = 1x, D(L>®(X,p)*") € L™(X, )" and

[y D()(@) dul) = [y f(z) du(x)  for every f € L¥(X,p) .
It is worth pointing out that D is necessarily a contractive map in the || - ||oo-norm.

Our interest in majorization lies in its relation to integral inequalities involving convex functions.
The following result summarizes this relation as well as the role of the doubly stochastic maps (see
[20, 38]). Recall that Conv(Ry) and Convs(R4) (see Eq. (8)) denote the sets of convex and strictly
convex functions ¢ : Ry — R, respectively.

Theorem 4.2. Let f, g € L>°(X,u)*. Then the following conditions are equivalent:
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Log=f;
2. There is a doubly stochastic map D acting on L>°(X, ) such that D(f) = g;

3. For every ¢ € Conv(Ry) we have that

Jx elg(2)) du(z) < [x o(f(2)) du(z) . (28)

Similarly, g <., f < Eq. (28) holds for every non-decreasing convex function ¢. O
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