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MATRIX-VALUED POSITIVE DEFINITE KERNELS GIVEN
BY EXPANSIONS: STRICT POSITIVE DEFINITENESS

W. FRANCA AND V. A. MENEGATTO *

(Communicated by J. Pecari¢)

Abstract. Matrix functions of the form (x,y) € Q x Q — ¥, Ay fo(x,y), in which Q is a
nonempty set, the A, are positive semi-definite matrices of the same fixed order, the f, are
complex-valued positive definite kernels on €, and the series is convergent for all x and y in
Q define matrix-valued positive definite kernels on Q. Here, the sum may be multi-indexed, Q
may be endowed with either a topological or a metric structure, and {f} may inherit properties
attached to the setting. In this paper, we present a criterion that establishes an abstract necessary
and sufficient condition in order that the kernel is strictly positive definite on Q. We point some
implications and connections of the criterion in some relevant and concrete settings in order to
motivate future work on the topic.

1. Introduction

This paper is mainly concerned with matrix functions that define matrix-valued
positive definite kernels on a nonempty set Q. If we write M,(C) to denote the set of
all complex matrices of order p, a matrix-valued kernel F : Q x Q — M,(C) is said to
be positive definite on Q if for n > 1 (but at most the cardinality |Q| of Q) and points
Xi,...,X, in &, the matrix [F (x,-,xj)};” j=1 of order np is positive semi-definite, that is,

Y ¢/ F(xi,xj)e; >0, (D)
i,j=1

when c¢y,...,c, are (column) vectors in C” while the star notation refers to the con-
jugate transposition of vectors. A positive definite matrix-valued kernel F is strictly
positive definite on Q if the matrices in the definition above are all positive definite
when the x; are distinct and the ¢; are all nonzero. If p = 1 and we identify M;(C)
with C, then the definitions above reduce themselves to the usual notions of positive
and strict positive definiteness of a kernel on Q frequently used in the literature (see
[2] and other references citing it).
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We observe that the quadratic forms in the previous definitions become

n ) —
Z Z C#C}{fuv(xivxj%

Lj=lu,v=1

1
Positive definite matrix valued kernels appear as an essential component in many

problems in a variety of settings (see [6, 7, 12, 15, 18] and references quoting them).
The focus in this paper will be on positive definite matrix-valued kernels F : Q x Q —
M,(C) that fit into the following general description:

if we write F = [fuy]h ,_, and ¢; = (¢},...,c]), i=1,...,n.

F(x7y) = ZAOCfOC(xay)7 X,y € 97 (2)

oct

where J is a subset of Z9 for some positive integer g, each A, is a positive semi-
definite matrix that belongs to M, (C), each fi : Q x Q — C is a positive definite kernel
and the series is absolutely convergent for all x and y in Q. The summation symbol
needs to be specified in each instance and the set {fy : @ € J} may inherit specific
properties defined by the setting. We want to highlight that for the most relevant cases
found in the theory and its applications, the set Q is endowed with a topology while F
and the f,; are assumed to be at least continuous.

In this paper, we will provide an abstract criterion for the strict positive definiteness
of F asin (2), no matter what Q, the A, and the f, are, and we will discuss some
issues related to the criterion in some specific cases fitting in the description above
which are described in the examples below. To the best of our knowledge, Examples 3,
4, and 5 have only been investigated in the case p = 1.

EXAMPLE 1. Q= S" the unit sphere in R”*! with F continuous and isotropic.
In this case, we have J =7 and

fe(x,y) = B (cosd(x,y)) = B ((x,3)), x,y€S™ ke,

where P is the Gegenbauer polynomial of degree k associated with the rational num-
ber (m—1)/2 and d,, is the great circle distance on S”. The isotropy of F refers to the
fact that the variables x and y are tied to each other through the distance d,,. Clearly,
(-,-) stands for the usual inner product in R”*!. In this setting, the matrices A; in
the expansion of F' have real entries. Consequently, since the kernel F is symmetric,
one may use real vectors ¢; in the definitions of positive definiteness and strict positive
definiteness. This case was quite exploited in [6] and in the references quoted in there.

EXAMPLE 2. Q = H™, a compact two-point homogeneous space of dimension
m, which we assume being not a sphere, with F' continuous and isotropic. In this case,
J=7Z, and

Filbey) = P20 (cosd,(x,y)),  x,y € H™ ke J,



MATRIX-VALUED POSITIVE DEFINITE KERNELS 1137
where Pk((mfz)/ 2b) s a Jacobi polynomial of degree k associated with the pair ((m —
2)/2,b), b is a number attached to the dimension of H™, while d,, is the Riemannian
distance on H™ so normalized that all geodesics in H™ have the same length 7. It is
known that H™ can belong to one of the following categories: the real projective spaces
P"(R), m=2,3,...; b= —1/2, the complex projective spaces P"(C), m =4,6,...;
b =0, the quaternionic projective spaces P (H), m =8,12,...; b= 1, and the Cayley
projective plane P"(Cay), m = 16; b = 3. Here, as in Example 1, the matrices A; in
the expansion of F have real entries. This case was considered in [3] and reassessed
later in [10].

EXAMPLE 3. Q = a real inner product space (H,(-,-)) of dimension at least 2
where F is a continuous ridge function, that is, F is of the form

F(x,y)=F'((x,y)), xy€H,

for some continuous function F’ : R — M,(C). In this case, we have J = Z, real-
valued matrices Ay, and

filx,y) = (e, y)%, x,yeH; kel

The scalar case, that is, the case in which p = 1, was analyzed in [9, 14]. As far as
we know, the other cases were never considered in the literature. We observe that the
matrices Ay in the expansion of F in this setting have real entries, and the remarks
about the vectors ¢; made in Example 1 apply. This setting allows the consideration
of positive definiteness and strict positive definiteness on some subsets of H such as:
H\ {0}, subspaces of H, spheres of H, etc. In these cases, the concepts of positive and
strict positive definiteness refer to the restrictions of F to the cartesian product of the
subset by itself.

EXAMPLE 4. Q = a complex inner product space (H, (-,-)) of dimension at least
3 where F' is again a continuous ridge function. In this case, we have J = Z%r and

fa(x,y) = ) ), xy€H; a= (ki) €.

The scalar case p = 1 was analyzed in [13] but the matrix valued case seems to have
been forgotten. As in Example 3, this case allows us to consider the positive definiteness
and strict positive definiteness on some relevant subsets of H .

EXAMPLE 5. Here, Q is the m-dimensional torus
Tn={x=(x1,...,00) eER": = <xj<mj=1,2,...,m},

considered as a locally compact topological group, where F is 2m-periodic and con-
tinuous on R™. In this case, we have J = Z™",

falx,y) =€) xyeT,; acd,



1138 W. FRANCA AND V. A. MENEGATTO

and the series (2) needs to be multi-indexed (see [16]). Likewise, the product o(x —y)
needs to be understood in the multi-index sense. The strict positive definiteness in the
scalar case p = 1 was taken into consideration in [4] and references quoted in there but
the general case is nowhere to be found in the literature.

The reader is advised that there are other settings fitting the description in (2): Q =
the unit sphere in C"” with F continuous and isotropic; € = a cartesian product of two
spheres with F' continuous and isotropic in both variables; etc. Details on these settings
will not be included here.

Moving towards the application side, it is known that a positive definite matrix-
valued kernel F : Q x Q — C defines a uniquely defined reproducing kernel Hilbert
space (7, (-,-)r) in which JZ is a subspace of the vector space of all functions with
domain Q taking values in C?”. Since the strict positive definiteness of F is equiva-
lent to the non-degeneracy of .77, strictly positive definite functions F are preferable
if the reproducing kernel Hilbert space 7 is going to be used as a source of approxi-
mations. This explains one possible need for results that characterize the strict positive
definiteness of positive definite matrix-valued functions as we will address here.

The paper proceeds as follows. In Section 2, we introduce some notations needed
in order to present our abstract characterization for the strict positive definiteness of
positive definite kernels as in (2) in Theorem 1. This description is equivalent to sim-
pler conditions in at least two particular cases which we will make explicit at the end
of the section. In Section 3, we include an alternative description for the abstract char-
acterization given in Section 2. In Section 4, we discuss further results but we restrict
ourselves to some of the concrete settings presented in Section 1.

2. Strict positive definiteness

In this section, we present an abstract necessary and sufficient condition for the
strict positive definiteness of a positive definite matrix function F as in (2). The result
itself depends upon additional notation which we now introduce.

First of all, the reader should notice that for a function F as in (2) and a vector ¢
from C?, the scalar kernel ¢*Fe¢ given by

(C*FC)()C,y) = c*F(x,y)c = 2 (C*AaC)fa(x,y), X,y € 97
ael
is positive definite on Q. Further, if ¢ # 0 and F is strictly positive definite, then ¢*F¢
is actually strictly positive definite.
Keeping F as in (2), for a vector x; of Q and a nonzero vector ¢; of C?, we set

Qxl (xl) = c’fF(xl,xl)cl.

Obviously, Oy, (x1) is a nonnegative number that depends upon ¢; whereas our notation
does not carry that dependence. Since each Ay, is a positive semi-definite matrix and
each fy is a positive definite kernel on €, we know already that ¢jAyc; > 0 and
Sa(x1,x1) > 0 for all o € J. Hence, Oy, (x1) > 0 if and only if there exists an index
o € J sothat ¢jAge; >0 and f(x1,x1) > 0.
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For n>2,asubset {xi,...,x,} of Q and corresponding nonzero vectors ¢y, ..., ¢,
in CP, we also set

O(x2,. . xn) = X, Y, ¢fAaC)fulxix)),

acli,j=2

and

Qxl (x27 o 7xn) = Z Z [CTAaCifa(XI,Xi) +C;‘Aac1fa(xi,x1)] .

acli=2

Again, these two definitions depend upon the ¢; whereas the notation does not carry the
dependence explicitly. The positive definiteness of F implies that Q(x,,...,x,) > 0.
Further, if F is strictly positive definite and the ¢; are nonzero, then we have actu-
ally that Q(xp,...,x,) > 0. Since each A, is Hermitian and each fy, is positive semi-
definite, it is easily seen that

Qx1 (x27 cee 7xn) =2 Z ZRC [CTAkCifa(XI,Xi)] .
aeli=2

In particular, Oy, (x2,...,x,) is a real number.
We are about ready to prove the main result in this section.

THEOREM 1. If F is as in (2), then following assertions are equivalent:
(i) F is strictly positive definite.

(i) Ifne{l,...,|Q|}, x1,...,x, are distinct points in Q and c¢y,...,¢, are nonzero
vectors in CP, then

Oy, (x1) >0, ifn=1
101, (%2, )| < 200 (x1)20(x2, . xa) V2, ifn 22,
Proof. Assume F is strictly positive definite and let 7, the x; and the ¢; be as in

(ii). If n=1, we may apply the definition of strict positive definiteness using the point
x1 and the nonzero vector ¢; to obtain

0< CTF(XhX])Cl = Qxl (xl).

If n > 1, we apply the definition of strict positive definiteness with the points xp,...,x,
and the nonzero vectors z¢y, ¢y, ..., ¢, , Where ¢ is a nonzero real number. The outcome
is

0 <0y (xl)l‘2 + Oy (X2, %)t + O(x2, .+, Xn). (3)

Since Q(x2,...,x,) > 0, it follows that (3) holds for 7 € R. Therefore, we can infer that

Qxl (x2a s ,.Xn)2 < 4Qx1 (xl)Q(XZa cee 7~xn>-
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This shows that (i) implies (if).
Conversely, assume (i) holds and let n be a positive integer at most |Q|, x1,...,x,
distinct points in Q and ¢y, ..., ¢, nonzero vectors in C”. We need to show that

n
Y D iAacfu(xi,x;) > 0.

oacti,j=1

The case n =1 follows from (ii) at once. In the case n > 1, observe that

Z Z C?Aacjfa(xiaxj) = Qxl (xl) + Qx1 (x27 o 7xn) + Q()CQ, cee 7xn) = p(l)a
aclij=1
in which
p(t) = O, (x1)1* 4 Ox, (X2, -+, X0)E + QX2+ ., X).
By (ii), we know that

Oy, (x27...,xn)2 — 40y, (x1)0(x2,...,x,) <O0.

Since Qy, (x1) > 0, it follows that p(r) > 0 for all r € R. In particular, p(1) > 0. Thus
(ii) implies (7). O

The equivalence for strict positive definiteness provided by Theorem 1 is abstract
in the sense that Assertion (ii) cannot be easily assessed in applications. It would be
more desirable to have an equivalence easier to be checked. For instance, this is what
occurs in most of the cases described in Example 1 and also in all the cases in Example
2. We make that clear through formal statements.

THEOREM 2. Let F be as in (2) but under the setting of Example 1. If m > 2,
Assertions (i) and (i) in Theorem 1 are equivalent to the following additional asser-
tions:

(i) If ¢ is a nonzero vector of CP, then {k € Z. : ¢*Arc > 0} contains infinitely
many even and infinitely many odd integers.

(iv) If ¢ is a nonzero vector of CP, then ¢*Fc is a strictly positive definite scalar
kernel.

Proof. This is a consequence of Theorem 3 in [6]. [

THEOREM 3. Let F be as in (2) but under the setting of Example 2. Assertions
(i) and (ii) in Theorem 1 are equivalent to the following additional assertions:

(iii) If ¢ is a nonzero vector of CP, then {k € Z : ¢*Are > 0} contains infinitely
many integers.

(iv) If ¢ is a nonzero vector of CP, then ¢*Fc is a strictly positive definite scalar
kernel.
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Proof. This follows from Theorem 4.4 in [3] and Theorem 3 in [1]. [J

The reader should not expect equivalences for strict positive definiteness as simpler
as the ones in Theorems 2 and 3 for the other settings described in Section 1. Indeed,
the proofs of these two theorems take into account the metric structure of the spaces
involved and specific asymptotic properties of the functions f,, . For instance, Example
6 below points that simpler equivalences for strict positive definiteness in the setting of
Example 3 are not possible, even if one considers strict positive definiteness on subsets
of H.

EXAMPLE 6. Let Q and F be as in Example 3. If ¢ is a nonzero vector in C?,
then ¢*Fc¢ belongs to the same setting, but with p = 1. If F is strictly positive definite,
the same is true of ¢*Fc. Reporting to the main theorem in [14], we can infer that
{k € Z; : ¢*Arc > 0} contains infinitely many even and infinitely many odd integers.
However, this condition being true for every nonzero vector ¢ of C? is far from being
equivalent to the strict positive definiteness of F . Indeed, define

1 /2% 2k
:E<—2k 1 ), k6Z+

Obviously each Ay is positive semi-definite and the series F'(1) = ¥, Axt* converges
forall r € R. If we write ¢; = (1,0) and ¢; = (0, 1), it is easily seen that

Ag

1
C;AkCQ = 2’2kcIAkc1 = iR keZy,

and
k

H )
In particular, if H is a real inner product space and we choose {x;,x;} C H, with x|
unitary and x; = tx;, where ¢ € R, it follows that

cJArer = cJAje; = — keZ,.

2 hd
g(t) = -ZUCZE)CITAM (xiyx;) = kzb (22k ok _ ok +tktk> % >0
i,j=1k= =

for all + € R. Since, g(2) =0, we can conclude that the matrix-valued positive definite
kernel

Flx.y) = F'((x,y)) = gAk<x7y>k7 xy e [n )\ {0},

is not strictly positive definite. On the other hand, if ¢ = (a,b) € R?\ {(0,0)}, then

(a2k — b)?
k! ’

If a =0, then ¢TAyc = b*/k! > 0 for all k. The same holds true if b = 0. Otherwise,

there exists at most one integer k for which ¢TAzc = 0. In particular, {k: ¢TAzc > 0}
contains infinitely many even and infinitely many odd integers whenever ¢ # 0.

cTAie = keZy.



1142 W. FRANCA AND V. A. MENEGATTO

3. Strict positive definiteness: part 2

In this section, we present a counterpositive version of Theorem 1 in which the
motivation comes from Example 6.

Let us assume for a moment that a kernel F as in (2) is not strictly positive definite
on Q and that the strict positive definiteness fails for two distinct points x;,x; of Q and
nonzero vectors ¢q,¢; of C?, that is,

2

D D €iAac;fo(xix;) =0.

i,j=lael

If we set d; =rc; with # € R and dj = ¢;, then the polynomial

2
h(t) =Y, Y d;Axd;fo(xi,x;))

i,j=laeJ

is nonnegative-valued by the positive definiteness of F on . Now notice that & can
be written in the form

h(t) = P 2 ciAgcey fo(x,x1) + 2t z Re [cjAacafo(x1,%2)] + 2 € Aa€2 fo(x2,%2)-
ae] ael ael

Its minimum value is attained at r = 1, that is, h(1) = #'(1) = 0. In particular, & is

actually of the form

h(t) = (t — 1)2 2 ciAqCy fo(x1,x1).

oct
Therefore, we can infer that
D iAac fo(x1,x1) = Y, GAas fulx2,x2), )
act act
and
2 Re [¢]Agcofo(x1,x2)] = — 2 ciAgc fo(x1,x1). (5)
oct oct

In short, the arguments above suggest that if a function F as in (2) is not strictly positive
definite on Q, then either (4) and (5) must hold for two distinct points x; and x, of Q
and two nonzero vectors ¢; and ¢; of C? or some sort of extension of (4) and (5) must
hold for some n > 3, distinct points xj,...,x, of & and nonzero vectors c¢,...,¢, of
CP. The extension itself will appear explicitly in Theorem 4 below.

THEOREM 4. If F is as in (2), then following assertions are equivalent:

(i) F is not strictly positive definite.

(ii) There exist n € {1,...,|Q|}, distinct points xi,...,x, in Q and nonzero vectors
ci,...,¢, in CP such that

Q)q (xl) ZO, zfn =1

Qxl ()CQ, s axn) = _ZQxl (xl) = _ZQ(XL s ,)Cn) lf nz 2.
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Proof. Assume F is not strictly positive definite on Q. According to the definition
of strict positive definiteness, we can find n € {1,...,|Q|}, distinct points xi,...,x, in
Q and nonzero vectors ¢y,...,¢, in C? such that

Z Z C;-kAaija(XhXj) = Qx1 (XI) +Qx1 (x27...,x,,)+Q(x27...,xn) =0.
acli,j=1

If n =1, this corresponds to Qy, (x;) = 0. Otherwise, we set

g(SJ) = Qx1 (xl)t2+ Qx1 (Xz,. o 7xn)St+ Q(X27... 7xn)s2' (6)

This polynomial is obtained by replacing ¢; with ts~!¢; in the double sum above,
where 7,5 € R and s # 0, and multiplying the resulting double sum by s2. The poly-
nomial g is nonnegative-valued by the positive definiteness of F. Direct inspection
reveals that g(1,1) = 0. Hence, we must have

dJg _dg -~

that is,

204, (x1) + Ox, (02, .., X0) =0=20(x2,...,%1) + Ox, (X2, ..., Xn),

and (ii) holds. Conversely, assume (ii) holds. We may assume that n > 2, once F is
obviously not strictly positive definite otherwise. If xy,...,x, are distinct points in Q
and cy,...,c, are nonzero vectors in C” satisfying

Qxl (xza s 7'xl’l) = _ZQxl ()Cl) = —ZQ(XQ, s 7xl’l)7
then
Z Z c;'kAOchfOC (Xivxj) = Qxl (XI) + Qxl (x27 cee ,)Cn) + Q(x27 e ,Xn) =0.
acli,j=1
Therefore, F' is not strictly positive on Q. [
An obvious consequence is as follows.
COROLLARY 1. Let F be asin (2). Assume Qy, (x1) >0 whenever x; € Q and ¢,
is a nonzero vector of CP. If Oy, (x2,...,%,) = 0 whenever n € {2,....|Q[}, x1,...,x,

are distinct points of Q, and ¢y,...,c, are nonzero vectors of CP, then F is strictly
positive definite.

Proof. If F is not strictly positive on Q and Qy, (x1) > 0 whenever x; € Q and ¢,
is a nonzero vector of CP, Theorem 4 asserts the existence of n € {2,...,|Q|}, distinct
points xi,...,x, in Q and nonzero vectors ¢y, ...,¢, in C? such that

Qxl ()CQ, s 7~xn) = _2Qxl (xl) < O

The result follows. [
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4. Further results

In this section, we discuss some additional features related to the characterizations
we have presented in Sections 2 and 3. Hopefully, this will foment additional research
on the topic and will lead to simpler characterizations for strict positive definiteness of
kernels as in (2) in all the settings mentioned in Section 1. In any case, the reader is
advised that a universal simplification of the equivalences given in either Theorem 1 or
4 is very unlikely to happen. Indeed, the examples analyzed in this paper suggests that
a simplification would depend upon Q and on additional properties in the function F
implied by the setting. Thus, it would depend on the special features of the f,; as well.

Let us begin with a piece of information that, in a certain sense, makes the strict
positive definiteness in the cases p = 1 and p > 1 quite distinct from each other. If
p =1, it is very easy to see that the strict positive definiteness of F as in (2) depends
upon the set {o : Ay > 0}, and not on the actual value that each real number A
assumes. This is one of the reasons why the strict positive definiteness in the case p =1
has been already described by elementary means in all the settings we have mentioned
in Section 1.

If a setting allows a simple characterization for strict positive definiteness in the
case p =1 or at least the determination of a necessary condition for that, then a nec-
essary condition for the strict positive definiteness in the case p > 1 can be inferred at
once, as we have done in at at least two cases in Section 2. Indeed, if the strict positive
definiteness of F' as in (2) in the case p = 1 is defined by a property P that the set
{0 : Ay > 0} has, then a necessary condition for the strict positive definiteness of F
as in (2) in the case p > 1 is precisely this one: {o : ¢*Ayc > 0} has the property P
whenever ¢ is a nonzero vector of C?.

Below, we will address what this remark implies in each one of the three remaining
examples from Section 1. Needless to say that F is assumed to be positive definite
according to each setting.

Example 3: A necessary condition for the strict positive definiteness of F' on H in
the case p > 1 is that {k € Zy : ¢*Azc > 0} contains the index 0 along with infinitely
many even and infinitely many odd integers, whenever c¢ is a nonzero vector in C?, a
fact that follows from the main result in [14]. As for the case of strict positive definite-
ness on H \ {0}, the necessary condition is the same except that the integer 0 may be
excluded from {k € Z : ¢*Ayc >0} . If X is asubset of H for which {xe X : —x€ X}
is infinite, the necessary condition for the strict positive definiteness of F on X is the
same, and again one needs to consider two cases depending whether 0 belongs to X .
This fact is implied by Theorem 1 and Proposition 2 in [9]. It includes the case in which
X is a subspace isometrically isomorphic to R. Just for the record, the necessary condi-
tion mentioned here is equivalent to the following property: {k € Z. : ¢*Aze > 0} con-
tains the index O and for every m € Z. , both matrices Yz~ Aox and Yopy1>mA2ks1
are positive definite. Another interesting property that deserves to be mentioned in this
case is this one: if F is strictly positive definite on X and 0 € X, then A is positive
definite.

We also can add the following additional result in this setting.



MATRIX-VALUED POSITIVE DEFINITE KERNELS 1145

THEOREM 5. If H is separable, X is a sphere in H centered at 0, and F is
positive definite on H, then the following assertions are equivalent:

(i) F is strictly positive definite on X .

(i) If c€ CP, then {k € Z, : c*Are > 0} contains infinitely many even and infinitely
many odd integers.

Proof. If H; and H, are real inner product spaces which are isometrically iso-
morphic, then a function F as in (2) is strictly positive definite on H; if and only if it
issoon H.If ¢ : H — H; is the isometric isomorphism and X is a nonempty subset
of Hy, then f is strictly positive definite on X if and only if it is so on ¢(X). In view
of this, it suffices to prove the theorem in the cases in which H = R™, 2 < m < e, and
H =the real ¢;. Let Sg be the sphere of radius R > 0 and centered at 0 in each one of
these spaces. If F is as in (2), then

F((x,y)) = i R*Ac (R, R xy € Sk
k=0

On the other hand, if ¢ is a nonzero vector in C?, then
{k:R*c¢* Are >0} N2Z, = {k:c"Are >0} N27Z,

and
{k:R*c*Are >0} N (2Z4 4 1) = {k: c*Age > 0} N (2Z4 +1).

Therefore, it suffices to show the result holds in the case in which X is the unit sphere
in either case. Since {x € X : —x € X} is infinite in both cases, it suffices to show that
(ii) implies (7). The first step is to write

F({x,y)) = F(cosd(x,y)) ZAkcos y), x,y€S", (7)

where d stands for the geodesic distance on the sphere in either case. Now, Theorem 5
in [6] takes care of the case in which X is the unit sphere in ¢;. As for the other, we
invoke the well-known formula

(cos )k = b Pr(cos 0) + by o Pt 5(cos0) + -+, 6 € [0, 7], (8)

in which all the b} )= k,k—2,..., are positive and P;" denotes the Gegenbauer poly-
nomial of degree k associated with the rational number (m —2)/2 (see [17]). Returning
to (7), we obtain

F({x,y)) = 2 ByP' (cosdu(x,y)),
k=0
where

By = bekAk + bZLz,kAm +oe= Z bZ&z,,;kAmj’ keZy.
j=0
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Each By is obviously positive semi-definite. On the other hand, if ¢*A;»j,¢ > 0 for
some ¢ € R\ {0}, and k and jo € Z, then ¢*Bye > 0. In particular, if {k: ¢*Azc >
0} N2Z4 (respectively, {k: c¢*Are > 0} N(2Z+ + 1)) is infinite, then the same is true
of {k:c*Bre >0} N27Z, (respectively, {k:¢*Brec >0} N2Z, + 1). Therefore, if (ii)
holds, then Theorem 3 in [6] shows that F' is strictly positive definite on X . [

Example 4: A necessary condition for the strict positive definiteness of F' on H in
the case p > 1 is that {k—1: A e > 0} intersects every full arithmetic progression
in Z, whenever c¢ is a nonzero vector in C?. This follows from the main result proved
in [14].

Example 5: A necessary condition for the strict positive definiteness of F' on T,
in the case p > 1 is that {or € Z™ : ¢*Agc > 0} intersects all the translations of each
subgroup of Z™ that has the form (mZ,...,n,,Z), with ny,...,n, € Z, whenever ¢
is a nonzero vector in C?. This is implied by Theorem 1 in [4].

5. Conclusion and final comments

In this paper we have provided an abstract criterion for the strict positive defi-
niteness of matrix functions that define matrix-valued positive definite kernels given
by certain absolutely convergent series expansions on a set. Some contexts previously
discussed in the literature belong to the setting in which the criterion holds. A self-
contained characterization for strict positive definiteness already exists in some of them
but does not in others. The criterion is very difficult to be used in practice, once it de-
pends upon the setting itself and it is not explicit with respect to what properties in the
expansion of the kernel one should look for. For that reason, we have exploited quite
a bit some of the contexts exposed in the paper in an attempt to show to the readers
why self-contained characterizations were possible in some settings but were not in
others. Hopefully, future research will lead to additional characterizations of the strict
positive definiteness of matrix-valued positive definite kernels in the remaining settings
mentioned here and in others which are relevant in applications.

We close the paper with a re-interpretation for positive definiteness in the setting
of Example 4. First of all, one should notice that, keeping the notation in Theorem 1,
the positive definiteness of F' corresponds to

Oy (x1) =0, ifn=1

|Ox, (%2, X0)| < 20y, (xl)l/zQ(xL e ’xn)1/27 ifn>2.

whenever n € {1,...,|Q|}, x1,...,x, are points in Q and ¢, ...,c, are vectors in C?.
That being said, if we restrict ourselves to the setting of Example 4 and take n =2 and

F(x7y) :IP<x7y>k<x7y>k :IP|<x7y>‘2k7 X,y S H7

where I, is the identity matrix of M,(C) and (k,k) € Z2_, then we obtain

2
[2Re (eitpeal (x| <4 (eitper] orxn) ) (eitpeal (2, x2) ).
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If we take p =1 and ¢; = ¢ = 1, the above inequality becomes the Cauchy-Schwarz
inequality

|<x1,x2>|4k < <x1,x1>2k<x2,x2>2k-

Expanding to a general n, p, and ¢y,...,c, € C?, it is now seen that
o 2k ’ 2% o 2k
Re ¥ cifpeil (e | < (eifper (v, ™) (3 eilpel ()]
i=2 i,j=2

The latter can be labeled as an extended Cauchy-Schwarz inequality.
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