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Abstract

We review the current state of the spectral theory of random functions of several
variables created by Professor M. L. Yadrenko at the end of 1950s. It turns out that the
spectral expansions of multi-dimensional homogeneous and isotropic random fields are
governed by a pair of convex compacts and are especially simple when these compacts are
simplexes. Our new result gives necessary and sufficient conditions for such a situation in
terms of the group representation that defines the field.
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1. Introduction

In the 1970s and 1980s, I had the honor to be first a graduate, then a doctoral student by
Professor Mykhailo losypovych Yadrenko, the very best teacher, the most benevolent and

responsive person I have ever met in my life, and the creator of the spectral theory of random
fields.

A working mathematician must know everything about something and something about ev-
erything. The theory developed by M. I. Yadrenko is a nice illustration to this thesis. Below,
we will see numerous links connecting the spectral theory of random fields to various parts
of science including Special Functions, Representation Theory, Invariant Theory, Convex Ge-
ometry, and Continuum Physics.

Let (£2,F,P) be a probability space, and let (S, &) be a measurable state space. A stochastic
process is a collection { X (¢): t € T'} of S-valued random variables X (¢): Q — S which are
indexed by an index set T" and must be measurable with respect to the o-fields § and &.

In many applications, the index set T is (a subset of) the real line R!, while the state space
S is R! equipped by the o-field & = B(R!) of Borel sets.

Starting from the 1920th, several applied physical papers about turbulence introduced stochas-
tic processes, where the index set is not a subset of R! and the state space is not necessarily
equal to R!. We would like to mention Friedmann and Keller (1924); von Karman (1937a,b),
among others. This particular case of stochastic processes coined the name random fields.
The term “spectral theory of random fields” will be explained in Section 2. Here, we consider
a motivating example borrowed from Malyarenko and Ostoja-Starzewski (2023).

Example 1. Let D be a domain in an affine Euclidean space E? filled with a continuous
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medium. Let X: D — U be a physical field (temperature, velocity of a fluid, stress tensor
of a deformable body, ...) taking values in a real finite-dimensional linear space U with an
inner product (-,-). We observe that U can consist of scalars, vectors, tensors, etc. By this
reason we do not use the term “vector space” and do not introduce coordinates in U at this
stage.

Under some physical conditions, the movement of a gaseous or liquid medium may become
turbulent. A spatially random material microstructure may appear in a deformable body.
The medium becomes random, and the function X becomes a random field.

Choose a point O € D and call it the origin. The map E¢ — R? A — A — O, identifies E4
with R?. For simplicity, suppose that the random field { X(x): x € D C R?} is the restriction
to D of another random field with index set R?. We denote it by the same symbol X.

The physical properties of the random medium do not depend on the choice of the origin.
Mathematically, the random field X is strictly homogeneous, that is, for any positive integer
n, for any n distinct points x1, ..., x, € R?% and for arbitrary x € R%, the U%valued random
variables (X(x1),...,X(x,)) and (X(x1+x), ..., X (X, +x)) (the marginal distributions) are
identical.

In what follows, we assume that the random field X is second-order, that is, E[||X(x)]|?] < oo

for every x € R%. In that case, we have: the mean value m = E[X(x)] is independent of x,
and the correlation tensor (or correlation function when S = C!)

K(x—y) = E[(X(x) -m) ® (X(y) — m)]

is a U ® U-valued function of the difference x —y. We call such a field just homogeneous.

At the macroscopic scale, all the details of the microstructure are lost, all what remains
is the medium symmetry group, say G, a closed subgroup of the group O(d) of orthogonal
d x d matrices. For simplicity, we put G = O(d). For other possibilities, see Malyarenko and
Ostoja-Starzewski (2019); Malyarenko, Ostoja-Starzewski, and Amiri-Hezaveh (2020) and the
literature cited there.

The group G acts in R? by matrix-vector multiplication, x — ¢gx, and in U by an orthogonal
representation, X +— g - X. That is: the identity matrix I acts trivially; I - X = X; ¢ -
(h-X) = (gh) - X; g-X is a linear function of X and a continuous function of g and X;
(9-X,9-Y) = (X,Y), see Adams (1969). In particular, for the case of the temperature
(resp., the velocity of a turbulent fluid, resp., the stress tensor of a deformable body) we have
U=R!'and g- X = X (resp., U = R? and g - X = ¢gX, resp., U = S?(RY), the space of
symmetric d x d matrices, and g- X = gXg~!), and so on.

Under the action of an element g € G, the random field { X(x): x € R?} becomes the field
{g-X(gx): x € R?}. We call X strictly isotropic if the marginal distributions of the two
above fields are identical.

It is easy to see that the mean value of a strictly isotropic random field satisfies

m(gx) = g - m(x), (1)

while its correlation tensor satisfies

K(gx—gy) =g - K(x—y), (2)

where g acts on the tensor product X@ Y e U®U by g- (X®Y)=(¢9g-X)®(g-Y). We
call such a field just isotropic.

In particular, Section 2 explains the term spectral expansion of the correlation tensor of a
random field and of the field itself. How to find spectral expansions of homogeneous and
isotropic random fields? For the case of U = R! and g - X = X, this problem was solved by
M. I. Yadrenko in his PhD thesis in 1961, see also the book Yadrenko (1983) and the paper
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Buldygin, Kozachenko, and Leonenko (1992), where his contribution to the theory of random
fields is described in details. For the case of a turbulent fluid, the problem was partially
solved in Yaglom (1948). In Malyarenko (1985), the author solved the case, when G acts by
a complex irreducible representation. For the fields described in Example 1, the solution has
been obtained by the author in collaboration with M. Ostoja-Starzewski, see Malyarenko and
Ostoja-Starzewski (2019) and the literature cited there. We give an outline of their solution
in Section 3.

Concerning the spectral theory of random fields, we would like to mention the expository
paper Hannan (1965a), reprinted in book form in Hannan (1965b), devoted to the algebraic
approach to the above theory, as well as Jones (1963) about the spectral expansions of isotropic
random fields on sphere and Ogura (1990) about chaos expansion methods for such fields.

In particular, we will see that the structure of the expansion depends on the two finite-
dimensional convex compact sets which we denote by Cy and C;. The above structure is
especially simple if C; is a simplex. How to describe this condition in terms of the represen-
tation U?

Recall that a linear subspace U; of U is called invariant if g -x € U for all x € U;. A
representation U is irreducible if {0} and U are the two and only invariant subspaces. Let
U’ runs over inequivalent irreducible representations of a compact group G, as i runs over
a set Z of indices. For every finite-dimensional representation U, there are uniquely defined
nonnegative integers { m;: i € Z '} of which all but finitely many are zeroes such that U is the
direct sum over Z of direct sums m;U* of m; copies of U?. We say that the representation U
has a simple spectrum if m; <1 for all 7 € I.

Our new result is as follows.

Theorem 1. The finite-dimensional conver compact set Co (resp., C1) is a simplex if and
only if U (resp., the restriction of U to the subgroup O(d — 1)) has a simple spectrum.

2. What is the spectral theory of random fields?

Let V be a finite-dimensional complex linear space with inner product (-,-), let (A, £) be a
measurable space, and let ¢ be a measure on (A, £) with values in the Hilbert space L?(£; V)
of all V-valued random variables X with E[||X|[?] < co. Let j be a real structure on V
(an analogue of the complex conjugation on C!). It is a conjugate-linear map j: V — V,
§(¢v) = (j(v) for all ¢ € C, satisfying in addition j?v = v. We say that a measure ® defined
on (A, £) and taking values in the cone of Hermitian nonnegative-definite operators in V, is
a control measure for ¢, if E[¢(A) ® j({(B))] = (AN B) for all A, B € £.

The map £ — [0,00), A +— Pg(A) = tr &(A), is a finite measure on (A, £). For a coordinate-
free definition of the trace of a linear operator, see (Adams 1969, Definition 3.29). It is
possible to construct a unitary linear operator

L8 @0) = 2QV), SN = [ )6,

called the stochastic integral with respect to a stochastic orthogonal measure. For the details
of the construction, see (Gikhman and Skorokhod 2004, Chapter 4, § 4).

For simplicity, assume that the stochastic orthogonal measure ¢ is centred: E[{(A)] = O for
all A€ £. Let f: T x A — C be such a map, that for every ty € T, the function f(tp,\) is
square-integrable with respect to ®g. Consider the V-valued stochastic process X given by

mszfm»Mu» (3)

We say that Equation (3) is the spectral expansion of the stochastic process X. A simple
calculation shows that the correlation tensor of X is

K(s,1) = /Af(s, N FE N dB(N). (4)

19
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The converse statement holds true under a mild additional assumption.

Theorem 2 (Karhunen (1946)). Assume that the set of finite linear combinations of the
family { f(to, \): to € T'} is dense in L*(A, ®y). Then (4) implies (3).

Our answer to the question formulated in the title of this section is as follows. The spectral
theory of random fields is the art of representing either a random field in the form (3) or its
correlation tensor in the form (4).

From now on, we assume that the index set is a topological space, and the stochastic process
X is mean-square continuous, that is, the map T — L?(2; S), t — X (t), is continuous.

For example, put S = C', and let X be a centred second-order random field on an index set
T. Pick n points t1, ..., t, € T, n arbitrary complex numbers (i, ..., (,, and consider the
random variable Y = (; X (¢1) + - - - + (2 X5,. We have

which means that K(s,t) is a complex-valued positive-definite kernel on T

Conversely, if K(s,t) is a positive-definite kernel on T, then the classical Kolmogorov Exten-
sion Theorem shows that the system of centred C"-valued normal random vectors

{X = (X(t1),.... X(tn)) " }

with correlation matrices K satisfying K;; = B(t;,t;), determines marginal distributions of
a centred Gaussian random field X with correlation function K(s,t). Thus, there is a link
between the spectral theory of random fields and the theory of positive-definite kernels.

The classical Herglotz Theorem of 1911, reprinted in Herglotz (1991), states that a positive-
definite kernel K(m,n) on the set T = Z of integers, that depends only on the difference
m — n, has the form

K(m,n) = /T exp(i(m — n)A) dB(N).

A couple of terms follow. The set Z is the time domain, or the real space. The torus T is
the frequency domain, or the Fourier space. The integrand exp(i(m —n)\) is the character of
the group Z, or the elementary positive-definite kernel. The finite measure ® defined on the
Borel o-field B(T), “glues” the elementary positive-definite kernels indexed by A € T into the
general one.

We observe that the kernel K (m,n) has the form (4) with A = T and f(m, \) = exp(imA). If
the set of linear combinations of the family { exp(imA): m € Z } is dense in the Hilbert space
L?(T, ®), then the spectral expansion of a centred homogeneous random field on Z takes the
form

X(m) = /T exp(imA) dC(N), (5)

where ( is a centred stochastic orthogonal measure on %B(T) with control measure ®.

Remark 1. In numerous books and papers, Equation (5) is written as

X(m) = [ explimy) dc,

which is wrong.

Similarly, the spectral expansion of a centred mean-square continuous homogeneous random
field on R? has the form

X(x) = [ expi(p,x) dc(p)

This time, R is the space domain, R? is the wave vector domain or the reciprocal space.
Instead of the Herglotz Theorem, we use another classical result due to Bochner (1932).
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What about the case of a centred mean-square continuous complex-valued homogeneous and
isotropic random field on the space domain? The correlation function of such a field must
be a continuous positive-definite kernel K(x,y) on R? that depends only on the distance
Ix — y|l. Another classical result by Bochner (1941) says that such a kernel is “glued” of
the elementary kernels indexed by A > 0 with a finite measure ® defined on the Borel o-field
B([0,00)) as follows:

0 Ji. Alx —
K(lx - yl) = 227212 | (n-22(A1x = 1)

0 Ok —yp@arz 120

where I' is the gamma function, and where J(,,_s)/o is the Bessel function of the first kind of
order (n — 2)/2. We observe another link, this time to Special Functions. But how to write
this equation in the form (3)?

A brilliant solution has been found by M. L. Yadrenko. The set A is the non-intersecting

union of countably many (two, if d = 1) copies Ay, of the set [0,00). The index ¢ runs over
nonnegative integers (¢ € {0, 1}, if d = 1), for the integer index m we have

(C+d—3)!

1<m<h(l,d)=(20+d—-2) (d—2)10!

with convention h(0,1) = h(1,1) = h(0,2) = 1. The same finite measure ® is defined on
every o-field B(Agy,). The function f(x, Ay ): R? X Agy) — R has the form

Jog(d—2)2(MemT)
(Aemr)(d=2)/2 7

£, i) = /201D (d/2)m 2V (01, B4, )

where (7,01, ...,04_2,¢) are the spherical coordinates of the point x € R, and we use the
notation Y™ for the real-valued spherical harmonics, borrowed from Olver, Lozier, Boisvert,
and Clark (2010), the current de facto standard in the area of special functions. For the
exceptional case of d = 1, we have S° = {—1,1}, Y (£1) = f’ Y (#£1) = £, and the

f?
spectral expansion takes the form
X@:z;m%mmm@um+é sin(A]¢)) dcr (s ),

where (o1 and (11 are centred uncorrelated stochastic orthogonal measures on B([0,00)). To
avoid complications, we exclude the exceptional case of d = 1 from consideration.

How this solution has been found? In the following section, we give an outline of solution for
the more sophisticated case considered in Example 1. In particular, for the case of d = 3 and
when O(3) acts in R? by matrix-vector multiplication, Robertson (1940), using the Invariant
Theory, proved that there are two functions Lj(u) and Lo(u) such that

Ul

[l

Yaglom (1948) proved that these functions have the form

) — [ 3sin(A[[ul])  sin(Aul]) = 3cos(Al[ul])\ wiu,

Kﬁ<)‘[;[< Mu? " Al *’(Mmm2>nu¢

sin(AJuf)  cos(Aul))y
+<<Mmm3 <Amm2>&4d¢“”

3sin(Alul])  sin(A[[ul])  3cos(Allul))\ iy,

+/K (MJull)? ] (Mum2>HMP

sin(Al|ul]) B sin(AJul|)  cos(Al|ul|) )
(Sl ~ i Gl ) %] 422

where ®; and ®9 are two finite measures on B([0,00)) satisfying the condition ®1({0}) =
®5({0}). How to write this equation in the form (3)?

K,-j(u) = L1 (u)éij + Lg(u)
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Remark 2. Observe that the above equation is not unique. In both integrals, we may multiply
the integrand by an arbitrary positive real number and divide the measure by the same
number. In that case, the condition ®;({0}) = ®2({0}) will be replaced by another one.

Finally, we briefly discuss an alternative approach to the calculations of spectral expansions.
Assume that the space U is not one-dimensional but the group O(d) acts trivially: ¢ -x = x,
g€ 0(d),xeU. Let {e;: 1 <i<dimU } be an orthonormal basis in U. We would like to
construct a U-valued homogeneous and isotropic random field X(x) in such a way, that the
one-dimensional random fields X;(x) = (X(x), €;) belong to a prescribed class: for example,
the Matérn one with zero mean and correlation function

21—110_2

E[Xi(x) Xi(y)] = () (allx = yID" K. (alx = yl),

where 62 > 0, a > 0, v > 0, and K,(z) is the Bessel function of the third kind of order
v. It is not straightforward to specify the off-diagonal correlation functions K;j(x,y) =
E[X:(x)X;(y)], 1 <i < j < dimU, because the matrix K;;(x,y) must be positive-definite.
See Leonenko and Malyarenko (2017) for different approaches to this problem.

3. A description of homogeneous and isotropic random fields

It follows easily from Equation (1), that the mean value m of a homogeneous and isotropic
random field is an arbitrary vector of the subspace moU® C U, where U® denotes the one-
dimensional trivial representation of O(d): g -x = x for all g € O(d) and for all x € R!. In
what follows, we consider only centred random fields with m = 0.

To find all correlation tensors satisfying (2), we use the following strategy: to write down the
general form of a correlation tensor of a homogeneous random field, and to find all of them
that are isotropic.

The first part is easy. The tensor product cUU = C!' ®@g U is a complex linear space with the
scalar-vector multiplication given by ¢(1(¢ ® x) = ((1{) ® x, ¢, (1 € C. The space U can be
embedded into c¢U by x — 1 ® x. The inner product in cU is given by ((1 ® x,(o ® y) =
(1(2(x,y). The now cU-valued random field X is still homogeneous. By the result of Cramér
(1940), the correlation tensor of that field has the form

K(x.y) = [ expli(p.x—y) dF(p). ™

where F' is a measure on ’B(Rd) taking values in the cone of Hermitian nonnegative-definite
linear operators in cU.

The space cU has a natural real structure given by j.(( ® x) = (®x. A cU-valued homoge-
neous random field X takes values in U if and only if the random fields X and j.;7X have the
same finite-dimensional distributions. In particular, they have the same correlation tensor,
that is

E[X(X) ® chX(y)] = E[chX(X) ® X(Y)], X,y € Rd.

The left hand side of this equation is equal to the right hand side of Equation (7), while the
right hand side is given by

EljwX(x) © X(¥)] = [ exp(—i(p.x ~¥)) dGF)(p). (®)

where j is the real structure on the complex linear space Homgc (cU, cU) of all C-linear maps
from cU to itself given by

iK = juKjy, K € Homg(cU, cU).
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The right hand sides of Equations (7) and (8) are equal, which happens if and only if
F(—IA) = (jF)(A), AcBRY.
We proceed to the second part. Equation (2) shows that X is isotropic if and only if
F(gA)=g-F(A), gecO0(d), AcBRY.

In particular, the element —I € O(d) always acts trivially in U ® U, so F(—I1A) = F(A) =
(jF)(A). That is, F takes values in the cone of symmetric nonnegative-definite linear opera-
tors on U.

It is well-known that the measure F' is absolutely continuous with respect to the positive finite
measure Fy = tr . Let f(p) be the corresponding Radon-Nikodym density. Equation (7)
takes the form

K(x,y) = [ expli(p,x =)/ (p) dFo(p)

and this time, the measure Fy is O(d)-invariant, Fy(gA) = Fp(A), while the measurable
function f takes values in the convex compact set C of symmetric nonnegative-definite linear
operators on U with unit trace and satisfies

fgp) =g f(P), g€O(d), peR™. (9)

The measure Fy is “glued” of O(d)-invariant measures on the centred spheres of radius A =
llp|| € [0,00) with the help of an arbitrary finite measure ® as follows:

Kexy) = [ [, explite.x —y)s (p)dde(n),

where € is the Lebesgue measure on the centred unit sphere S9! c R?.

The space U @ U is the direct sum of subspaces m;U!. In particular, mg > 0, because the
space moU? includes at least the linear subspace generated by the identity operator in U. In
Equation (9), put p = 0. We obtain: f(0) is an arbitrary element of the convex compact set
Co=Cn (moUO).

Similarly, put p = (0,0,...,0,A\)" with A > 0. The set {g € O(d): gp = p} for each of
these points is the group O(d — 1) embedded into O(d) as (O(%_l) OlT ) The restriction of the

representation UQU to O(d—1) is the direct sum of subspaces n;U*. Obviously, ng > mg. The
function f(0,0,...,0,)) is an arbitrary measurable map from (0, 00) to the convex compact
set C; = C N (noUY).

It’s time to introduce coordinates. The space U is the direct sum of subspaces p;U*. In each
subspace, we choose a basis {e;;;}, where the index 4 runs over all inequivalent irreducible
representations U’ of O(d) with p; > 0, j runs from 1 to p;, k runs from 1 to dim U’. We
assume that in the chosen basis, the matrix entries of the matrices of the representations U*
are known.

The space U ® U has two natural bases. The first one consists of the matrices Kjjpi i =
€;ji ® €. Our task is to calculate the corresponding matrix entries Kjjgy i (x,y). The
second one are the matrices K, where the index [ runs over all inequivalent irreducible
representations U' of O(d) with m; > 0, ¢ runs from 1 to my, s runs from 1 to dim U,

The matrix entries Kszz, i are similar to the famous Clebsch—Gordan coefficients used in
quantum mechanics. For their calculation in the case of d = 2, see (Malyarenko and Ostoja-
Starzewski 2019, Section 3.2), the case of d = 3 is analysed in Homeier and Steinborn (1996)

and several subsequent publications.
On the one hand, the matrix f(0,0,...,0,\) takes the form

n0
£0,0,...,0,0) = 3 fu(A)Klaese,
t=1

23
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where f;(0) = 0 for mg+1 < t < ng. Here, the tth copy of the representation U of the group
O(d — 1) is the irreducible component of the restriction of the ¢;th copy of the irreducible
representation U" of O(d) to O(d — 1) living in the linear span of the s;th vector of the basis
of U,

On the other hand, by the Carathéodory Theorem, for any A € [0,00) there are at most
dim C; + 1 extreme points of C1, the matrices

no
t=1

such that the matrix f(0,0,...,0,\) is the convex combination of the above matrices:

dimCi;+1 ng

f(o, 0, PN ,O, )\) = Z Z ’LLn Cnt Ktht8t7

where up,(A) > 0 and u1(N\) + -+ + Udimey; +1(A) = 1. Moreover, the above representation is
unique if and only if C; is a simplex.

The action (9) yields
dimC1+1 ng dimU't

fijrijir (P) = Z Z Z Ul (g) )Cnt(/\)Kf;Zt;j'ku (10)

where g is an arbitrary element of O(d) that rotates the point ((0,0,...,0,A)" to the point
p- The matrix entries Ull,g ,(g) depend only on the angular spherical coordinates of the point
p and are proportional to the real-valued spherical harmonics

l 2m /2 12 A A
Uys,(9) = (F(d/Q)cthlt) Y, (61, ..., 04—2,9), (11)

in particular, dim UY% = h(l;, d).

Combining everything together, we obtain

oy 22 1/2d“%§§+1f§3( 1, )12 fif »
Kijpijir (X,y) = h(li, d Kt
I'(d/2) gk (12)
/ / exp(i(p, x — Y)Y (01, .0, B)un(N)em (\) AQAB(N),
where (A, O1,...,04_ 2, ) are the spherical coordinates of the point p € R, The inner integral

can be calculated using the original idea by M. I. Yadrenko. The degenerate form of the
Gegenbauer addition theorem has the form

e}

)l I - 1)
ex ,x—y)) =2"T'(v C} (cosb),
p(i(p )2+ )= o =y O )

where v = (d — 2)/2, 0 is the angle between the vectors p and x —y, and C}(cosf) are the
Gegenbauer polynomials. The addition theorem for spherical harmonics has the form

h(t,d
CY (cos 9) 27rd/2 A A
(01, ..., 04— Y/ (01,...,04_9,¢
where (61,...,04_2,¢) and (01, ... ,éd_g,g?)) are the angular spherical coordinates ow two
vectors and 6 is the angle between them. The denominator in the left hand side is

(0+d—3)!

(d-2)/2 1y _
Ce (1)= 0d —3)!
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Combining the two addition theorems together, we obtain the expansion of the plane wave in
spherical harmonics as follows:

exn(i(o % — v — (2 d/2 5 e Jere (Pl -k = yi)
(e, x =¥)) = @0 L =

h(¢,d)
X Z }/Zm(oh v )ed—Qa @)}/Em(el) ey 0d—27 @)

m=1

(13)

We substitute this expansion to (12). After integration over S9!, the one and only term
of the expansion, that corresponds to £ = I; and m = v, gives a non-zero contribution. We
obtain

9(d+1)/2.3d/4 dimC1+1 ng l 1
Kijkirjiw (X,y) = acoR > D itk /

n=1 t=1
h(lt,d)
S (Ax = yl) Laro
x/o (Alx =yl Z KoY (01, -, a2, ) d®, (N),

where ®,, is a measure on B([0, 00)) with the Radon-Nikodym density u,(\) with respect to
the measure ®.

This equation still does not have the form (4). To overcome this difficulty, we write down
the expansion (13) twice. In the first (resp., the second) expansion, we replace x —y with
x (resp., by —y). The left hand side of Equation (13) becomes the product of the two right
hand sides:

co  h(£',d) h(€" d)

. o Je (IR - 1% Jervo (o] - [y 1)
L —0 0 +v 0 4v
exp(i(p,x —y)) = 2m)* ) Z i
00 =1 el (el -l el -y 1)

X}/Zn,(el,...,ed_g,go)n/ (91,...,9(1_2,90)}7/7 (91,...,ed_2,<p)Yg,’,‘”(é1,.,.,éd_g,@.

Substitute this equation to (12). We observe that the integral

- Y201, 00, 9)YE (B1, .., B2, )Y (81, .., 0a—2, ) AQ

should be calculated. Equation (11) gives

I'(d/2)y/dim Uy dim Upr

27d/2 Uﬁzw’ (g)Uﬁ/w” (9)7

Y (01, Oa—a, @)Y5 (01, 042, ) =

where we suppose that the one-dimensional linear subspace of O(d — 1)-invariant vectors in
Up (resp., Upr) is labelled by the index w’ (resp., w”). The product of matrix entries in the
right hand side has the form

Z/ Z// ZIZH l
Um’w’ (g)Um”w” (g) = Cpy ’L;St” Uvst( )

m/w'm"wl;

1t 27Td/2 1/2 A A~
- EquiSt// " T T UH 0 b
Conl ! m!"w It <F(d/2) dimUlt lt( 1, > d—27§0) + s

where the dots denote the terms that do not contribute to the integral. Finally, we obtain

i Y01, . 002, Q)Y (01, Ba_a, @)Y (01, ..., 042, §) Q2

B (F(d/Q) dim Uy dim UZH>1/ 2 e,

274/2 dim Uy, miwmwh

25
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Combining everything together again, we obtain
d1mC1+l no oo [’ Z”\/—gn ".d)
Kigrpo(e,y) = 2m) 30 3 3 Z Z
n=1 t=1¢4"'=0 m'=1 m'"=1

h(lg,d)

> Jopu (Al Jero (Aly[]) e legev
x Cnt()\) Cm”w’lifﬁ"w” Kthtl ., ,d@ ()\)
/0 (Al (Allylhr ; 1 ikt jk

X}/é’ ( 17"'702172790/)1/[/? (0/1/7" gd 2, ¥ ),

where (07,...,0,_,,¢') (resp., (01,...,0]_5,¢")) are the angular spherical coordinates of the
point x (resp., y).
The random field X(r,01,...,04_2,¢) takes the form

dimCi+1 ng oo h(',d)

J/ l, !
Xije(r, 01, ..., 042, 0) = (2m)Y/? Y Z / £+ o (A) A enrper (N)

n'=1 #'=10=0 m'=1
XY (61, .., 0 2,0),

where (/7 . are centered orthogonal stochastic measures on $B([0, 00)) satisfying the condition

i ="\ /R0, d)R(0" d)
h(ly, d)

E[C e N (A rgren (V) (B)] = S S

h(l¢,d)
E’(”vst liqrv
X Z ) K ®n(AN B)

Contop m'’w s

for all A, B € B([0,00)).

Example 2. Put d = 3. The set of real irreducible representations of the group O(3) is
{U%,U": ¢ >0}. The indices g and u are the first letter of German words gerade (even)
and ungerade (odd). In even (resp., odd) representations, we have (—g) - x = g - x (resp.,
(—g)-x = —g-x) for all g € O(3). We put U = U'%, which corresponds to the case, when
O(3) acts in U{* = R3 by matrix-vector multiplication. In the basis {e;;} of the space U,
the indices ¢ and j take only one value, and we omit them.

The space U* @ U™ is the direct sum of three irreducible components. The component U%
(resp., U, resp., U?9) acts in the linear space generated by the matrix K% = %[ (resp., of
skew-symmetric matrices, resp., of symmetric traceless matrices). We omit the index ¢ in the
right hand side of Equation (10), because m; = 1 for all [. Following quantum-mechanical
conventions, we enumerate the basis vectors of the spaces U% and U by integers running
from —¢ to £. The convex compact set Cp is a singleton: Cy = {%I }.

The restriction of the representation U% @ U9 @ U?9 to the subgroup O(2) contains two
copies of its trivial representation U%t. The first one acts in U%, the second in the linear
subspace generated by the matrix K2 = —%e_l ®e_1+ %eo Rey— %el ®e1. The convex

6
compact set C; is the closed interval with extreme points

1 V2
Klze ® e :7_[((]()<|>7[{2()7
0 ® eg 73 3

Equations (10) and (11) become

1 1 1
K% = 5(971 ®e_1+e; ®e1) = —_KW_ K%

Vi B

frw () = 2vm (( Sk Yo (P +7 Z K Yy )ul(HP!)

U——Q

<35kk Yo' (p Z K Yy ) U2(HPH)) ;

v—2
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where the matrices K2V have the form

1 1
K ?=——(e_1®@e +e; ®e_q), K7l =—s(e1®@ey+ey®ey),
\/Q( 1 1 1 1) \/i( 1 0 0 1)
1 1
K2 = —(eg® el + e ® ep), K?=—(e_1®e_; —e ®ei),
\/§( 0 1 1 0) \/5( 1 1 1 1)
and the spherical harmonics are
1 _ V15 p_ip1
Y (p) = 5= Yy ? ()= 5 2
o) =5 2 )= 7 Tl
“(p) = 2 p Vo) — o (I
2 2y [pl*’ ? 4/ HPII2 ’
Yl(p)— V15p71p0 Y2( ) V1 p 1
2 = =T 2
27 |Ip|l? 4/m ||pH2

We substitute the plane wave expansion (13) with d = 3 to the equation

Kuolxy) = [ [ explitp.x = y) e (p) d242(3)

and obtain

2 oo
Ko (0) = 4v2n2 3 [ fo (0w a0,
n=1

where
. J12(Mull) V2J55(A[ul])
L, A, = 1/275 Y0 0, At TEAN e K /Y
few (A1) 3] ki Yo (0, 0) — T5ATul] v:§ - K Y9 (
. J12(Mull) J52(Allull)
2 (au) = 2205 vO0, o) + § K,
few (A 0) Kk Yo (0, 0) SN ok

Alfu]

Observe that %I = 1K'+ %KQ. It follows that ®2({0}) = 2®,({0}).

Using the values of the matrix entries Kﬁ}é/ and spherical harmonics Y5, we obtain

Y V15 ugug
Ef’“’“’ N N TR
The values
J (x)zﬁsinm Jo () = 3v/2 sinz Qsinx_&/ﬁcos:n
VT P T s T R ViV ae
give
2 u) = 1 _3sin(A[uf]) | sin(Aul]) | 3cos(Al[u]])\ upug
oo = 5 | (= Al ol ) Tl
sin(Al[ul]) — cos(AJlul]) ,
+ CoRade ~ ) <]
= u) = 1 _3sin(A[uf])  sin(Aul])  3cos(Al[u]])\ upug
Fotow = 5 | (S~ “20al 200l ) Talf

sin(Aul)  sin(Aful)) | cos(Aul)y -
- ( 200ul) 20 ul)? 2<Auu||>2)5’“’“}
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The correlation tensor takes the form

o) = dor 0 _SSin()\HuH) sin(A|ul])  3cos(A||ul|)\ wpuw
K (w) = 4 | [( P Alju] ()2 >||u||2
sm(Afuf) _ cos(Aful)y ;

+ (O~ Gz o] a2
3sin(Al[ul[)  sin(A[[uf])  3cos(Allul])\ upup
2 / K (M ul)? Al (Aul)? >||u||2
<sm<A||u||> ~sin(Aflul)) | cos(Aul)
MNull — Ja? T ()2

) 5%,} ddy(N).

If we absorb the term 47 (resp., 27) to the measure ®1 (resp., ®3), then we arrive at Equa-
tion (6). Our condition ®2({0}) = 2®;({0}) becomes ®5({0}) = ®1({0}), as it should be.
To obtain the spectral expansion of the field itself, we use the expansion (13) instead and
obtain

/ K//
i [ Jp12(M[) Jerg12(Alyl)
K (x,y) - / 2" ddy(N)

1 \/2(2£/+ 1)(2£//+ 1) 2 ) o onh "ottt 1
X | 2Ok + > 2B | Yo (6, 0)YE (6", ")
(3 5\/3 v=—2
Z Z % _or [ Jo1 M) Terp1 (M) 4D (\)
Kl Z// Om/:_gl ll:_gll 0 )\HXH )\HylH

1 \/(25/ + 1)(25” + 1) 2 0 12” oot "ot 1
X *6,14;]@/ — Z /’QKkk’ Ym/(9 , P )Y;/;L (0 N )
(3 5\/6 v=—2

The field takes the form
3/2 Z Z Z J€+1/2 (Ar) ¢
(T‘ 97 QO 27T / defmn(A)Ym(g) sp)u

n=14=0m=—/

where Cppmn are centred orthogonal stochastic measures on B([0, 00)) satisfying the condition

E[Coermms (A)Crormm (B)] = Sprr MEE ™™ &, (AN B),

and where
s iy 1 V22107 1) Sy
M g/ m'm”1 = *5 4+ C Z // K ’
kk 3 kk 5\/3 Uz_:g 24V EkK
VI | VRIFDR2T+1) S~ g
Mkkgl mm’2 = *5kk-/ — Z C m//2 kk"
3 5\[ v=—2

4. A new result

In this Section, we prove Theorem 1.

Proof. We consider only the case of C;. The case of Cy can be proved similarly and easily.

Assume that the restriction of the representation U to O(d — 1) has a simple spectrum
Ula .- e UF. Let {eij: 1 < j < dimU"} be a basis of the linear space Ut, 1 <i<k.
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The tensor product U? ® U' contains the trivial irreducible representation of O(d — 1) if and
only if £ = ¢. The above representation lives in the linear space generated by the matrix
i

= m(eil ®ei+ -+ e€dimui ® € dimui)-

These matrices are the k extreme points of the (k — 1)-dimensional simplex Cj.

To prove the converse statement, assume that the restriction of the representation U to
O(d—1) has a spectrum m U @ - - ®@myU*. Let {e;;: 1 < j < dimU®} be a basis of the /th
copy of the linear space U?, 1 < i < k, 1 <1 < m;. The ith connected component of the set
of extreme points of C; consists of the symmetric nonnegative-definite matrices of the form

mg
K= Z app (€1 @ e+ + € gimui @ €4y dimUi)
I=1

with unit trace. If there is ¢ with m; > 2, then the above component is not a singleton and
C; is not a simplex. O

5. Concluding remarks

The spectral theory of random fields is under further development. We mention the theory of
random cross-sections of homogeneous vector bundles, see Malyarenko (2011, 2024), spectral
theory of fractional random fields, see Broadbridge, Nanayakkara, and Olenko (2022), Leo-
nenko, Olenko, and Vaz (2024), random fields with singular spectrum, see Leonenko (1999),
random fields on a sphere, see Marinucci and Peccati (2011). There are many other directions
and open problems that were not mentioned here.
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