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BOCHNER AND SCHOENBERG THEOREMS ON
SYMMETRIC SPACES IN THE COMPLEX CASE
PAR

P1oTR GRACZYK and JEAN-JACQUES L(EB (*)

RESUME. — Dans cet article, nous trouvons une caractérisation de la transformée
de Fourier sphérique des mesures positives bornées K-invariantes sur les espaces
symétriques riemanniens de type non-compact dans le cas complexe.

Afin de démontrer ce théoréme de Bochner dans le cas symétrique, nous utilisons les
méthodes classiques de I’analyse harmonique sur les groupes de Lie semisimples ainsi
que quelques propriétés intéressantes indépendamment des fonctions holomorphes liées
aux fonctions de type positif et la transformée de Fourier complexe.

Nous caractérisons aussi la transformée de Fourier sphérique des mesures infini-
ment divisibles dans le cas symétrique complexe, ce qui correspond au théoréme de
Schoenberg dans le cas euclidien.

Dans la démonstration nous utilisons les formules de Lévy—Kchinchine dans le cas
euclidien et symétrique.

ABSTRACT. — We find a characterization of the spherical Fourier transform of K-
invariant probability measures on Riemannian symmetric spaces of noncompact type
in the complex case. To do this we use some interesting properties of holomorphic
functions on an n-dimensional complex linear space connected with functions of
positive type and complex Fourier transform. We also characterize the spherical Fourier
transform of infinitely divisible measures in the symmetric complex case.

1. Introduction

K-invariant probability measures on symmetric spaces of noncompact
type (for example on the space of positive definite symmetric or hermitian
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572 P. GRACZYK AND J.-J. LEB

matrices) have been studied from different points of view (cf. [7], [8], [9],
[13], [14]). The main analytic tool of their study is the spherical Fourier
transform.

In this paper, we characterize the spherical Fourier transform of
K-invariant probability measures on a noncompact symmetric space
X = G/K with G a complex semisimple Lie group, that is we formulate
and prove the Bochner theorem in the complex symmetric non-compact
case. In the case of G compact, a characterization of the spherical Fou-
rier transform of K-invariant bounded positive measures was proposed by
BEeRrG [1]. His characterization is also true for hyperbolic spaces, but it is
not quite satisfactory in this case — one considers the spherical Fourier
transform only for the positive definite spherical functions. In our paper,
we consider the spherical Fourier transform on its whole domain of defini-
tion and we characterize it in a different way, using a natural differential
operator on X and the classical notion of a positive definite function on
a Euclidean space.

To prove our Bochner theorem, we use the explicit form of the spherical
functions in the complex case. An important role is played by the holo-
morphy of the spherical Fourier transform on a tube. In the second part
of the paper, we give a characterization of the spherical Fourier transform
of infinitely divisible K-invariant measures on X which corresponds to the
Schoenberg theorem in the Euclidean case. Besides holomorphy, we use
the Lévy-Khinchine formule for Euclidean and symmetric spaces.

The paper is organized as follows. After the preliminaries in section 2,
we prove in section 3 some properties of holomorphic functions on tubes
related to the functions of positive type and the complex Fourier transform
(THEOREM 1). We need this in the sequel, but these results are interesting
independently. Section 4 contains the main result of the paper — the Boch-
ner theorem in the complex symmetric non-compact case (THEOREM 2). In
section 5, we deal with the example of the space SL(2,C)/SU(2), giving a
modified proof of the THEOREM 2 in this case and presenting some concrete
conclusions. In section 6, we study the spherical Fourier transform of in-
finitely divisible K-invariant measures on X. This section contains the
Schoenberg theorem in the case of X irreducible (THEOREM 3) and some
other properties of functions of negative type in the symmetric sense.

Acknowledgement. — We wish to thank Jacques FArAuT for helpful

discussions and comments on the subject of this paper. We are also
grateful to the referee for his remarks.
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2. Spherical functions on complex symmetric spaces

Let G be a semisimple noncompact Lie group with finite center and K
a maximal compact subgroup of G. A probability measure yon X = G/K
is called K-invariant if p is invariant with respect to the action of K on X.
Then we write 4 € M¥%(X). One may identify such measures with K-bi-
invariant measures on G.

A fundamental tool in investigating K-invariant bounded measures
on X is the spherical Fourier transform, using spherical functions. We
recall some basic facts concerning the spherical functions and transforms
on symmetric spaces (see e.g. [10], [11], [14]).

A K-invariant function ¢ on X is said to be spherical if ¢p(eK) = 1
and ¢ is an eigenfunction of all G-invariant differential operators on X.
On the level of the group G, all the spherical functions are given by the
Harish-Chandra formula :

(1) ox(g) = / (PO G ge @, e ab,
K

where g = kexpH(g)n is the Iwasawa decomposition of g € G, a is a
Cartan space of X and p = % ZQGEJ, mea where ©1 denotes the set of the
positive roots of multiplicity m, (cf. [11]). The spherical function ¢x(g)
is holomorphic in A for every g € G fixed; it is invariant with respect to
the Weyl group W acting on a :

¢)\E¢w)\7 weW.

By the Helgason—Johnson theorem, the spherical functions are bounded
if and only if A belongs to the tube T, = a* +iC(p), where C(p) is the
convex hull of the set {wp; we W}.

If the group G is complex, then the spherical functions may be
expressed explicitly. We have

_ m(p) Ewew e(w)e s
(2) or(a-20) = 7 Zwee e O€ A,

where zo = eK, m(A) = [[,ex+{a | A) with the scalar product ( , )
induced by the Killing form and e denotes the determinant of w : a — a.

In the case of the symmetric spaces SL(n,C)/SU(n), the formula (2)
has a more concrete form, expressing ¢, as the so-called Schur functions.
However, for our purposes (2) is more convenient.

BULLETIN DE LA SOCIETE MATHEMATIQUE DE FRANCE



574 P. GRACZYK AND J.-J. LEB

Recall that the sum in the denominator of (2) may be written in a
different way by using the following formula :

(3) Z e(w)evriosd) — H 2sh(a(loga)).

weWw aext

The spherical functions in the complex case may also be written by
another useful formula :

(4) éa(Exp H) = JY2(H) / eMAARH) g
K
where A € p* and H € p with the Cartan decomposition g =€+ p and J
is the jacobian of the diffeomorphism Exp : p — G/K. In the sequel we
denote J~Y/2(H) = j(H).
The spherical Fourier transform of u € M%(X) is defined by

ﬁw=Ammww

at least for A € T),. It is holomorphic in the interior of the tube, continuous
on the whole closed tube and W-invariant.

3. Holomorphic functions on tubes and positive type

As we have seen in section 2, the spherical Fourier transforms of K-
invariant bounded measures are holomorphic functions on the interior of
the tube T, = a* +iC(p) C ag. Remark that if A € a*, then fi()) is a
positive definite function on a* as the ordinary Fourier transform of the
Abel transform of u or directly by (1).

In this section, we study the relations between the (local) analyticity
on a tube containing the real space, the positive type of a function on the
real space and the complex Fourier transform.

THEOREM 1. — Let V' be a real vector space of finite dimension and
W =V @iV the corresponding complex vector space. Let Q2 be an open
connected subset of V and a € Q.

Let f be a function defined on a set of the form U U (V + ia) where U
is an open subset of W containing i€, satisfying the following conditions :

(i) f is holomorphic on U.

(il) f is of positive type on V + ia (i.e. the function t — f(t + ia)
is positive definite on V).

ToME 122 — 1994 — n° 4
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Then :
(i) f extends uniquely to a holomorphic function f on the tube
T=V+:iQ.

(ii) There exists a positive measure k on V' such that

(5) f(z) = /V =1 di(v)

for every z € T (in particular the integral converges).

(iii) The functions t — f(t + ib) are positive definite on V for every
b € Q fized.

Proof. — First suppose that € is a ball in V' centered at a and take U
the ball in W of the same radius and center. Then, for |z| <1,z € C:

(6) a+v€EQN = ia+z2vel.

By the classical Bochner theorem, there exists a bounded positive mea-
sure kg on V such that :

(7) g(t) = f(t +ia) = /v e“tV) gy (v), teV.

Let h € V be such that a + h € Q. By (6), we have ia + zh € U for
|z| <1+ € and € > 0 sufficiently small. For h fixed, define :

¥(z) = g(zh) = f(ia + zh), 2€C, |z|<1+e.

The function v is a holomorphic function which may be developed in a
power series

P(z) = chz", |z] <1+,
n=0

with the coefficients
1 d»

Cp = m@d’(z)iz:d
In particular :
o0
(8) Z len| < +oc.
n=0

BULLETIN DE LA SOCIETE MATHEMATIQUE DE FRANCE



576 P. GRACZYK AND J.-J. L(EB

In order to compute the coefficients c,,, we note that as gjy is C*° on a
neighbourhood of 0, the measure k¢ has moments of all orders (see [3]).
Then, by Schwarz inequality, for every n € N

/ I(h | v)[ndno(v) < 00,
v

so we may differentiate in (7) with ¢ = zh with respect to z under the
integral sign arbitrarily many times. We get :

on=1 [0 dnofo).

It follows from (8) that :

27% l./v<h l U>ndﬁ0(v)‘ < o0.

Hence -~
1 n
3 11 o) <

which implies
/ ch(h | v)dro(v) < o0 and / M) dgo(v) < 00
v %

for every h € © — a. This implies that the integral [, e/*I")drg(v)
converges for z +ia € T. Using Morera theorem, we see that this integral
defines a holomorphic function in z which is a unique analytic extension
of f(t +ia) to T — ia. Putting dr(v) = e‘®*? dkg(v), we get (5) which
implies directly (iii).

In the general case, let us consider the following subset E of € :

E = {x € Q | there exists a holomorphic function g on
an open tube V + iQ with Q C V open connected
containing a and z, such that g = f on V +ia
and g is positive definite on V +ib, b € 1}.

Remark that F is not empty because a € E taking for € a ball with center
at a contained in 2 and using the first part of the proof. The set FE is open

by definition. Let us prove that it is also closed.

TOME 122 — 1994 — n° 4
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Let (x,) be a sequence of elements of E convergent to x € ). There
exists m such that an open ball B(z,, r) is contained in €2 and contains z.
Using the first part of the proof for x,, in the place of a we take for Q the
union of the open connected set containing a and z,,, having the properties
given in the definition of F and the ball B(x,,r). This shows that z € E
and finally F = Q.

This implies the existence of a unique function f verifying (i) and (iii).

To complete the proof, we show (5) with the measure x defined as in
the first part of the proof. By the first part of the proof, for each ball
B C Q there exists a positive measure kg on V such that

f(z) = /V 1) 4o (1)

for z € V +iB. If for two such balls By N By # 0 take ¢ € B; N By. Then
the measures df; = e {clv) dkp, (v) and db, = e~ felv) dkp, are finite and

f(t+ic) = / et 49, = / et dg,,  teV.
14 \4

Hence 6; = 02 and finally kp, = kg, = k. []

REMARK 1. — We have also proved the following interesting fact : if ¢
is a positive definite function on R which is smooth on a neighbourhood
of 0 and if the power series

n!

$ 400,
n=0

converges for an x # 0, then its sum equals ().

REMARK 2. — THEOREM 1 implies that for any real finite dimensional
vector space V' the existence of some exponential moments of a probability
measure on V' is equivalent to the local analiticity of its Fourier transform
on W = VT (cf. [12] in the case V = R).
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4. Characterization of the spherical Fourier transform
of a probability measure

In this section we prove the main result of this paper, the Bochner
theorem on a symmetric space X = G/K with G complex (THEOREM 2).

An important part of its proof is based on exploring the relations
between the spherical Fourier transform of a K-invariant probability
measure g on X and the ordinary Fourier transform of the measure p
considered in the polar coordinates. We are going to present these relations
first.

There is a natural bijective correspondence between the measures in
M%(G/K) and the W-invariant probability measures on A (the abelian
group in the Cartan decomposition of G) denoted by MW (A).

If 4 € M*(G/K) is considered as a K-biinvariant measure on G, then ji
defined by

f(B) = u(KBK),  Be€Ba,

belongs to MW (A). Conversely, to get p from Jz one may use the Riesz
theorem.

As A = expa we may identify g with its image on a through the
mapping log = exp~! and consider its ordinary Fourier transform.

In what follows we use extensively the differential operator D on a*

defined by
0
?=(55)
where 7 is the polynomial defined in (2). It is characterized by the property
(9) D) = 7(y) eV,
ProPOSITION 1. — If i € M%(X), then
(10) Dr(NEWN)] = W|r(p)F(j(@)i)(}),  Aed,

where j(a) = [[qes+ #&ag)a) and F denotes the ordinary Fourier trans-
form on A = a.

Proof. — By (2), (9) and the antisymetry of = with respect to the Weyl
group we have :

1 —~ . iwA(log a dﬁ(a)
@D[ﬂ()\)u()\)] —[,w;v e(w)?r(w(loga))e Alloga) Z 6(w)ewp(loga)
weWw
_ iA(wloga dﬁ(a)
= w‘:—;v/A e (wlog )W(loga) Z E(w)ewp(loga).

weW
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To see that the differentiation under the integral sign is allowed, we regard
D[ni] as a distribution on a*, we use the Fubini theorem and we integrate
by parts. This is justified by the boundedness of ¢ (a), e *1°€9) and j(a)
for A € a* and a € A.
Using the W-invariance of i and j(a) we get
1
m(p)

which gives (10). []

DIr(NAN)] = W] /A 098 j(0) dfi(a),

REMARK 1. — In (10) the measure i is multiplied by j(a) which may
be understood as the jacobian of changing to polar coordinates.

REMARK 2. — Let us notice that using (4) we get for u € M*G/K)
and A € p*

A = / AU (YA,
p

where the Adg-invariant measure ﬁ on p is the image of p on p by
the mapping Exp~! (cf. [4]). This shows that in the complex case the
spherical Fourier transform of p may be interpreted as the ordinary
Fourier transform of the Adg-invariant measure v(dH) = j(H)p(dH)
on the vector space p. The problem of characterization of the spherical
Fourier transform of K-invariant bounded positive measures on X in the
complex case is also related to the characterization of the ordinary Fourier
transform of Adg-invariant measures on p.

In the sequel we will use the following uniqueness property of the
differential operator D.

ProposITION 2. — Let U be a domain in af containing 0. If F' is
holomorphic on U and if

(11) D[r(AN)F(N)] =0, AeU,
then F=0 onU.

Proof. — F' is holomorphic so it may be represented as a series

) =3 A,
k=0

where fj are homogeneous polynomials of degree k. Then, for each k£ € N,
we have :

D[r(A) fe(N)] = 0.

BULLETIN DE LA SOCIETE MATHEMATIQUE DE FRANCE
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Using the definition of D and the Fischer inner product on the space of
polynomials

o\ _ _ _
(P1Q)=P(55)@Q),_; with Q) =QM),
we infer that 7fy = 0, then fy = 0. Hence F=0on U. []

REMARK. — By analytic continuation it is enough to assume (11) for
AeUnNna*.

Before stating the main theorem let us prove a technical lemma.

LeEMMA 1. — Suppose that k is a W -invariant bounded positive measure
on a and that its Fourier transform is defined on IntT,,. Then the function

- swA(H)
(12) k()) = / - ((ZPA)) ZWGW;EZ))E dr(H)

is well-defined and holomorphic on IntT, and

(13) Dirkl(Y) = (W] [ &0 dn(tt)

for A € Int T,.

Proof. — To show that the integral (12) converges for A fixed, we take
0 < r < 1 such that (A/r) € Int T, and we note that the function under
the integral in (12) may be written as
[[oex+ 2shra(H)

(14) Ox(H)j(H)™" = ¢r/p(rH) ) ,

where we define the function j on a by j(H) = j(exp H). As ¢5,.(rH) is
bounded in H and shz/z < e® for z > 0 we see that on the positive Weyl
chamber

|ox(H)j(H) ™| < cem?)
for a positive constant c¢. Using the hypothesis on x we infer that (12)

converges.
Substituting (14) into (12) we get

(15) k(\) = / Gy (rH) sy (),

where dk,.(H) = j(rH) 'dx(H). By (15) and the holomorphy and
boundedness properties of the spherical functions on IntT,, it follows
that k()) is continuous and by Morera theorem holomorphic on Int 7},.

Finally, to prove (13) it is enough to prove it for X € a*. It suffices to
justify differentiating under the integral sign in (12). We proceed as in the
proof of the PRopPosITION 1 using (15). []
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Now we may formulate and prove the Bochner theorem for a symmetric
space in the complex case.

THEOREM 2. — A W-invariant function ¥ on T, C ag is the spherical
Fourier transform of a K-invariant probability measure on X = G/K if
and only if the following conditions are satisfied :

(i) W is holomorphic on IntT), and continuous on T, ;
(if) W(ip) =1;
(iii) the function ®(X) = D[r(A)¥(N)] is positive definite for A € a*.
Proof. — The conditions (i)—(iii) are necessary by general proper-
ties of the spherical Fourier transform quoted in section 2 and by

the ProrosiTioN 1. To prove the sufficiency, let « be a bounded and
W-invariant positive measure on A such that :

®(\) = F(n(p)|W|k) = 7r(p)|W|/A 108 9) qre(q), A€a”.

By the THEOREM 1, the integral

/ ei)\(loga) dl‘i(a)
A

converges absolutely for each A € IntT),. By the LEMMA 1, we may define
for such A

_ - e(w eiw)\(lo a)
(16) b - [ T Zuaw dE T g,

the function ¥ being holomorphic on Int T, and
D[Tr()\)\lf()\)] = ®(A).
Then ProPOSITION 2 implies that ¥ = ¥ on Int T,.
For 0 < r <1 put A = —irp. We have then :

2shra(loga)
—irp) / H ralloga) ————=—=dk(a).

aext

As lim,_,; U(—irp) = lim,_,, ¥(—irp) = 1 exists, the monotone conver-
gence theorem implies that :

2sha(l
/j(a Ldk(a / H i ?Ogoaga dk(a) < oo.

aest
Defining dfi(a) = j(a ) 1 dk(a), we have then i € MW (A) and by (16)
\IJ / (,25/\ d/,L A E Tp,

so ¥ = i for the corresponding measure y € M h(X ). ]

BULLETIN DE LA SOCIETE MATHEMATIQUE DE FRANCE



582 P. GRACZYK AND J.-J. LEB

COROLLARY 1. — If ¥ is a W-invariant function on T, satisfying the
conditions (i)—(iii) of Theorem 2, then U is positive definite on a* and on
a* +iX for A € C(p) fized.

COROLLARY 2.— If ¥ is the spherical Fourier transform of a probability

measure ;1 € M%(X), then e~ is the spherical Fourier transform of the
compound Poisson measure

o0 xk
DL
k=0
In particular the function ’D[W()\)e‘l’(’\)] is positive definite on a*.

5. Example of SL(2,C)/SU(2)
In the case of the symmetric space X = SL(2,C)/SU(2), THEOREM 2

becomes more explicit and its proof may be modified. The spherical
functions are of the form

et 0 Sln)\t
(17) %(0 e—t> 5 €C

and p corresponds to A = i. The THEOREM 2 may be formulated as follows.

THEOREM 2. — An even function ¥ on the strip {|Im}A < 1}
18 the spherical Fourier transform of a K-invariant probability measure
on SL(2,C)/SU(2) if and only if :

(1) W is holomorphic on {|Im \| < 1} and continuous on {|Im A\| < 1};

(if) ¥(@) =1;

(iii) the function ®(t) = d [t T(t)], t € R is positive definite on R.

An important modlﬁcatlon of the proof of the sufficiency of the above
conditions consists in omitting the PRoPOSITION 2 and using the fact that
if ® = 2F(k), then ® is the complex Fourier transform of 2« for |[Im A| < 1

and -
/ B(iN)d\ = / 250 ().
0

On the other hand,

/1 D(iN)dA < 0o

-1
by the properties of the primitive AW of ®, so the measure

du(z) = dk(z)

2shzx

is finite. []

TOME 122 — 1994 — N° 4
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In the case of SL(2,C)/SU(2), the remark 2 after the PRoposITION 1
says that the spherical Fourier transforms of K-invariant measures on X
are the ordinary Fourier transforms of radial measures on R?, having a
holomorphic continuation to {|Im z| < 1}, continuous up to the boundary
of the strip. This may be seen directly using the well-known formula for
the ordinary Fourier transform of a radial measure v on R"; in the case
of R3 we have (sec e.g. [3])

CsinAr
FW©O = [ HE ),
. where 7 denotes the measure v in the polar coordinates and A\? = ||¢]|2.

We see directly using (17) that :

shx _

FW)(Q) = Foon (57) V).

Remark that in this case one verifies easily that the condition

d
o [AT(N)] >0, AeR,

with ¥(\) defined by ¥(A) = ¥(¢) characterizes the Fourier transforms of
positive bounded radial measures on R3, without the assumption of the
analytic continuation of ¥ on a strip.

Let us give now some examples of using the Bochner theorem in the
complex case and its corollaries for the space SL(2,C)/SU(2).
EXAMPLES.

(i) The positive type on R of the function

1

®(N) = 1+ c222’

0<c<1,

implies that the function

W) = arctcg)\(c)\)

is positive definite on R and on the horizontal lines Im A = a, |a| < 1. The
function W is the spherical Fourier transform of a positive K-invariant

measure on X.

BULLETIN DE LA SOCIETE MATHEMATIQUE DE FRANCE



584 P. GRACZYK AND J.-J. LEB

(i) Similarly, putting ®(\) = =" we get that

s n>\2n
T(\) =

is the spherical Fourier transform of a positive K-invariant measure on X.

(iii) On the other hand W(A) = cosA is not the spherical Fourier
transform of a K-invariant positive measure on X because

AcosA) =cosA — Asin A
d\

is not positive definite. This example shows that a positive definite
function on R which has a holomorphic continuation even to the complex
plane may not be the spherical Fourier transform of a K-invariant measure
on X.

(iv) By COROLLARY 2, taking W()\) = e~ we get that the function
2

e [1 — 2)\26_’\2]

is positive definite on R.

6. Spherical Fourier transform of a semigroup of measures

Let us consider a continuous semigroup (u¢)¢>o of K-invariant probabi-
lity measures on X. One may consider equivalently an infinitely divisible
measure u € M¥(G/K) (cf. [5]). The spherical Fourier transform of the
measure p; is given by

(18) i) = eV, >0,

where 7 is a holomorphic function on Int T}, continuous on 7). In this
section we study properties of the functions 7 in (18), which we will call
negative definite in the symmetric sense.

Recall that, by definition, a function 6 on R™ is called negative definite

if it is continuous and for all zy,...,2, € C, z1,...,z, € R
> (0(z:) + 0(z;) — Oz — 7)) 2% > 0.
,J

We recall two properties of negative definite functions on R™ - the
connection with positive definite functions and the Schoenberg theorem.
For these and other properties of negative definite functions see e.g. [2].
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ProPosITION 3. — A continuous function 6 is negative definite on R™
if and only if there exists a sequence (n)n>1 of positive definite functions
and a sequence of constants (cp)n>1 With ¢, > 1, (0) such that

0 = lim (c, — ¥n).

THEOREM OF SCHOENBERG. — A family (v)i>0 is a continuous se-
migroup of bounded positive measures on R™ if and only if its Fourier
transform is of the form

Dy(x) = e~
with. 6 negative definite.

We are going now to give a characterization of functions of negative
type in the symmetric sense, that is to formulate and prove the Schoenberg
theorem in the symmetric complex irreducible case. The essential role is
played, as in the THEOREM 2, by the operator D = 7(9/0\).

THEOREM 3. — Let X be irreducible. A W-invariant function n on
T, C a, is the logarithm of the spherical Fourier transform of an infinitely
divisible measure p € M%(G/K) if and only if the following conditions are
satisfied :

(i) n is holomorphic on Int T, and continuous on T}, ;
(ii) n(ip) = 0;

(iii) the function (\) = D[r(A)n(A)] is negative definite for X € a*.

Proof. — The necessity of (i) and (ii) follows from the analogous
properties of fi(A\) on T,. To prove that the condition (iii) is necessary,

we use the PrRoposITION 1 applied to the continuous semigroup (i:):>0
with g = p1. The functions

&) = D[r(\(N)]
are positive definite on a* and
(19) 00) = Dlr(NN)] = lim T (Bo() ~ B,(N).

By homogeneity of w(A), we have ®o(A) = D[r](A) = const. On the other
hand, by (10)

®(0) = Wir(p) [ H@dia(@). >0
As [ip = 6, and j(e) = maxgea j(a), we see that $o(0) > &,(0) for t > 0.
Thus by (19) and the PrRoPosITION 3, the function 6 is negative definite

on a*.
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To prove the sufficiency of (i)—(iii), we write the function 8(\) using the
classical Lévy—Khinchine formula on a = R™. By the W-invariance of 6
and the irreducibility of X

iN(H)

00) = WA + [ TTIAR

{1 _ o) _
{11 <8}

} dL(H)
(20)

+ / [1- e*D]dL(H),
(Il ]>6}

for A € a*, a nonnegative constant b, a W-invariant Lévy measure L on a
and any 6 > 0. We denote

Ls = Li{m|>6}-

As [m<sy IHI?dL(H) < oo, we see that the first two terms on the

right-hand side of (20) define a holomorphic function on ag. Using the
boundedness of Ls and the THEOREM 1, we deduce that the Fourier
transform of Ls is defined and holomorphic on Int T,. By the LEmMmA 1,
the function

e(w iwA(H)
@1 AN = /(D?ﬂ] - |W|71r(i)\) EweWwEH))e )dL‘s(H)

is well-defined and holomorphic on Int 7, and

(22) D[rBs](\) = /[1 — M) dLs(H), Aea”.

a

Next we show that 8s(\) converges if § — 0 for A fixed. The function
under the integral in (21) equals

1 1

e — y -1
DI~ Win(p) I

The Taylor expansion of order 2 of the W-invariant function ¢x(H)j(H)™!

at H = 0 may be written as (see [8])
OA(H)F(H)™H = j(0)7 +pWIHI? + [ H|*R(A, H),

where p(\) is a polynomial of order 2 and R(A, H) is continuous in A and
H with limg_,o R(A, H) = 0 for all \. By (10) applied to the measure é.x

(23) D[] = [W|x(p)3(0),
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so that

1 1 Y pew e(w) et @)
Dlr] ~ [Win(in) 7(H) N
It follows that the integral

(24) PIH? + | H*R(X, H).

LT e )
2 B dL(H
2) /{ansulD[ﬂ [Wm(iX) w(H) ‘ (H) < o0
for A € af, the limit lims_,o 35(\) = B()) exists for each A € Int T}, and
. 1 1 > wew €(w) eIwA(H)
(26) B = / [ o T Jasi)

By (24) and (25) the functions (s(\) are uniformly bounded on any
compact subset of IntT,. Hence (M) is holomorphic on Int7, and
lims_o D[rBs] = D[n3]. Let b be such that 'D[r||A||?] = b||\||%. Define :

() = VA2 + BOA).
By (20) and (25) we have finally
D[ri(A)] =0()), A €a¥,
so by the ProposiTION 2 and the holomorphy of 7 on Int T}, :
(27) n=mn on IntT),.

In particular, using (25) and (27) and arguing as in the proof of the
THEOREM 2, we see that

(28) [t dLa(i) < o
a
for any 6 > 0. This allows to write (26) in the following form :
I¢] / )i(H)"*dL(H) + C
(M = =7 ()~ dL (1)
with
1 1
29 C’:/——i'H_ldLH.
(29) 5~ gy ez

To see that (29) converges we use (28), the Taylor expansion of j(H)™!
and (23). Finally

(30) n(\) = C + V| AI> + /[1 — OA(H)] dL(H), A€ a¥,

where dL = (j(H)m(p)|W|)~1dL. Comparing (30) with the Gangolli
formula for the spherical Fourier transform of an infinitely divisible K-
invariant measure on X (see [4]), we conclude that e~ is the spherical
Fourier transform of such a measure, with the Lévy measure L. (]
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We complete the study of functions of negative type in the symmetric
sense by giving two more properties which are true for all symmetric spaces
of non-compact type. The first of them is analogous to the ProrosiTioN 3.

ProposITION 4. — A continuous function n on T, is of negative type
in the symmetric sense if and only if there exists a sequence (V,)n>1
of spherical Fourier transforms of K-invariant bounded positive measures
on X and a sequence (cp)n>1 with ¢, > ¥, (0) such that

n= lim (¢, — ¥,)
n-—o0
on a*.

Proof. — If 7 satisfies (18), then there exists a sequence (Ly),>1 of
K-invariant bounded positive measures on X such that

Tn(A) = /X [1 = 6x(@)] dZn(z) — n(N)

on a* (cf.[5]) and n, = L,(X) — L,.

Conversely, write 0, = ¢, — U,,. Then et(cn=m) ig the spherical Fourier
transform of a K-invariant bounded positive measure for any ¢ > 0 and
n € N and so is e~%». By the Lévy continuity theorem on symmetric
spaces (cf. [5]) it follows that 7 is of negative type in the symmetric
sense. ||

ProposITION 5. — Suppose that n be of negative type in the symmetric
sense withn > 0 on a*. Then, for any 0 < a < 1 the function n® on a* has
an analytic continuation on IntT,, continuous on T, and it is of negative
type in the symmetric sense.

Proof. — We have
(o7 ].
— ()\) T - _ —t )\) «
o ‘}ll%exp( mll-e " )
for A € a*. The proposition follows by using the generalized binomial
formula and the Lévy continuity theorem on symmetric spaces (cf. [5]). []

REMARK. — If the K-invariant measure with the spherical Fourier
transform equal to e~" is Gaussian, the measures ;(®) such that

ﬁ(a) ="
may be thought of as an analogue of stable measures on X. GETOOR [6]
gives directly the relation between the densities of 1(*) and the Gaussian

density in the case of the hyperbolic plane. This may be done on any
symmetric space.
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COROLLARY 3. — If ) is given by (18) and n(X) > 0 for A € a* then the
function
’D[ﬂ-()\)e_“’a()‘)]

is positive definite on a* for 0 < a < 1.

ExampPLE. — CoRoOLLARY 3 applied to the Gaussian semigroup on
SL(2,C)/SU(2) with n(A) = A% + 1 implies that the function

B(\) = e D1 = 2tar?(A2 +1)271]

is of positive type on R for any 0 < o < 1 and ¢ > 0. This example
shows that the function ® in the THEOREM 2 may be discontinuous on
the boundary of T},.
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