Approximation by weighted polynomials

David Benko

Abstract

It is proven that if x@'(z) is increasing on (0,+o0) and w(z) =
exp(—Q) is the corresponding weight on [0, 400), then every continu-
ous function that vanishes outside the support of the extremal measure
associated with w can be uniformly approximated by weighted poly-
nomials of the form w™PF,,. This problem was raised by V. Totik, who
proved a similar result (the Borwein-Saff conjecture) for convex Q. A
general criterion is introduced, too, which guarantees that the support
of the extremal measure is an interval. With this criterion we gener-
alize the above approximation theorem as well as that one, where Q
is supposed to be convex.

Introduction In [6], V.Totik settled a basic conjecture in the theory
of approximation by weighted polynomials of the form w"P,, where w =
exp(—Q) is a given weight function. This conjecture was the Borwein-Saff
conjecture and it was stated for convex Q).

In this paper the same theorem is stated and proved, but for more general
Q. The criterion we use covers the case when a) @) is convex, and also the
case when b) @ is defined on [0, +00) and 2@’ () is increasing. In logarithmic
potential theory many theorems use either a) or b) as their assumption on
@, since both of them guarantee that the support S, is an interval. The
criterion to be introduced is weaker than both a) and b), but still guarantees
that the support S,, is an interval. (Furthermore, we merely assume that @ is
absolutely continuous and not necessarily differentiable.) Thus this criterion
itself is a useful result of this paper.

The reader can find the definition of the logarithmic capacity in [4], I.1.
We say that a property holds quasi-everywhere, if the set where it does not
hold has capacity 0.



Let ¥ C R be a closed set. (We assume that ¥ is regular with respect
to the Dirichlet problem in C\X.) A weight function w on ¥ is said to be
admissible, if it satisfies the following three conditions:

(i) w is upper semi-continuous,
(ii) {z € ¥ : w(z) > 0} has positive capacity,
(iii) if ¥ is unbounded, then |z|w(z) — 0 as |z| — o0, z € ¥.

Unless otherwise noted, we will always assume in the theorems that w is
continuous.

We define @) by

w(z) =: exp(—Q(x)),
s0 @ : ¥ — (—00,00] is a lower semi-continuous function. This @ is called
the external field.

Let M(X) be the collection of all positive unit Borel measures with com-
pact support in ¥. We define the logarithmic potential of € M(X) as

Uh(w) 1= [ 1og dult)

|z — 1]

and the weighted evergy integral as

I(n) = — / / log (| — ylw(@)w(y))du(z)du(y).

We will need the following basic theorem ([4], Theorem 1.1.3):
Theorem A Let w be an admissible (not necessarily continuous) weight
on the closed set ¥ and let V,, := inf{I,(n) : p€ M(X)}. Then
(a) Vi, is finite,
(b) there exists a unique element ji,, € M(X) such that L,(p) = Vi,
(¢) setting F,, :=V,, — [ Qdp,, the inequality

Ut (z) + Qz) =2 Fy

holds quasi-everywhere on X,
(d) the inequality
Ut (z) + Q(z) < F, (1)

holds for all x € Sy, := supp(iiy).
Remark According to our definition, every measure in M(X) has compact
support, so the support S,, is a compact set.

The measure p,, is called the equilibrium or extremal measure associated
with w.



Notation 1 When we say that a property holds inside G - where G is a
subset of R - we mean that the property is satisfied on every compact subset

of G.

We are considering uniform approximation of continuous functions on
by weighted polynomials of the form w™P,, where degP,, < n. Theorem B is
a Stone-Weierstrass type theorem for this kind of approximation (see [1], or
see [4], Theorem VI.1.1). Unless otherwise noted, we will always assume in
the theorems that w is continuous.

Theorem B  There exists a closed set Z = Z(w) C X, such that a con-
tinuous function f on X is the uniform limit of weighted polynomials w" P,
n=1,2,..., if and only if f vanishes on Z.

Thus the problem of what functions can be approximated is equivalent
to determining what points lie in Z(w). This latter problem is intimately
related to the density of u,. The support S, := supp(u,) plays a special
role (see [5], or [1], or see [4], Theorem VI.1.2):

Theorem C Z D X\ (intSy).

The Borwein-Saff conjecture was that Z = ¥\(intS,), if Q is convex,
i.e., a continuous function f can be approximated by weighted polynomials
w" P, if and only if f vanishes outside S,,. This was proved by V.Totik ([6]),
see Theorem G below. The idea of the proof was based on the following
definition and theorems:

Definition D We say that a non-negative function v has smooth integral on
an interval [a, b, if for every 0 < € there is a 0 < ¢, such that if I,J C |a, b
are two adjacent intervals of equal length smaller than J, then

/Iv§(1+e)/JU.

Clearly, all positive continuous functions have smooth integral, but also
log(1/]t]) has smooth integral, on any interval [—a,a], where 0 < a < 1.
(We will prove it later.)

Theorem E  Let us suppose that [a,b] is a subset of the support S, and
the extremal measure has a density v on [a, b] that has a positive lower bound
and smooth integral there. Then (a,b) N Z(w) = ().

Theorem F  Let us suppose that (a,b) is a subset of the support S,,, and
that @ is convex on (a,b). Then p, has a density v in (a,b) which has a
positive lower bound and smooth integral inside (a,b).
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From these two theorems follows
Theorem G Let us suppose that (a,b) is a subset of the support S,
and that @ is convex on (a,b). Then (a,b) N Z(w) = 0. In particular,
every function that vanishes outside (a,b) can be uniformly approximated by
weighted polynomaials of the form w"P,.

Notice that Theorem G (as well as its generalization, Theorem 5 below)
is a local result; it works for any part of the extremal support where @ is
convex.

V. Totik raised the question whether Theorem G is still valid if ¥ =
[0, +00) and if we replace the convexity condition with the condition that
x@Q'(z) is increasing. Theorem 5 answers this question positively.

Main results

Definition 2 We say that a function Q : D — R (D C R) is weak convex
on an interval I = [(a,b)] C D (a,b € R) with basepoints A,B € R, A < B,
if the following properties hold:
(1) I C [A, B,
(ii) Q is absolutely continuous inside (a,b) (so Q' exists a.e. in I),
(iii) if a € I, then
lim Q(z) < Q(a),

rz—a+0
and if b € I, then
lim Q(x) < Q(b),

x—b—0
(iv) for some k € [a,b]:
Q(x) <0 on (a,k)
Q(x) 20 on (k0b)
(v) (B —x)Q (x) is increasing on (a, k),
(vi) (x— A)Q'(x) is increasing on (k,b).
If B = +o00, we replace (v) by
(v)* Q' (x) is increasing on (a, k),
and if A = —o0, we replace (vi) by
(vi)* Q'(z) is increasing on (k,b).
We will simply just say that Q is weak convexr on an interval I (without

mentioning the basepoints), if Q is weak convex on the interval I = [(a,b)] C
D (a,b € R) with basepoints a and b.



Remark Since k = a (or k = b) is allowed, it is also possible that @' is
everywhere positive (or negative) on I.

Notation 3 Throughout the article (in the above definition as well as in the
theorems) we agree on the following. Suppose that a function f(x) - which is
usually defined by using Q’(x) - is said to be increasing (or decreasing) on a
set B, but it is defined on a set F' C E, where E\F has measure zero. Then
by "f(x) is increasing on E” we mean that there exists a set G C F' so that
E\G has measure zero and f(x) is increasing on G. In other words, we do
not require that f(x) is increasing everywhere, where it is defined. Similarly,
if we write that, say, Q'(x) > 0 on (k, B]|, we will mean that there exists
a set G C (k,B] so that (k, B]\G has measure 0, Q'(z) ezists on G and
Q'(x) >0 on G. This agreement weakens the assumptions on the considered
functions in the theorems, but the given proofs are correct for this modified
increasing/decreasing definitions as well.

Some immediate consequences of the above definition are:

Proposition 4 Let I C R be an interval.

a) If I C [A,B)] C [Ay, Bo] C R and Q is weak conver on I with
basepoints Ay and B, then () is also weak convexr on I with basepoints Ay
and Bj.

b) A function Q) is convex on I if and only if Q) is weak convex on I with
basepoints —oo and +o0.

¢) Hence every convex function on I (C [Ay, By]) is also weak convex on
I with basepoints Ay and By. In particular, every convex function on I is
also weak convez on I.

d) If Q is absolutely continuous inside (0,400) and xQ'(z) is increasing
on (0,400), then Q is weak convexr on (0,400).

Thus "weak convexity” is a weaker condition than either the ”() is con-
vex”, or the "x@Q)’(x) is increasing” conditions.

So the following theorem, which is our main theorem, is a generalization
of Theorem G to a larger class of functions.

Theorem 5 Let us suppose that (a,b) is a subset of the support S,, and that
Q is weak convex on (a,b) with basepoints A, B satisfying S,, C [A, B]. Then
(a,b) N Z(w) = 0.

In particular, every function that vanishes outside (a,b) can be uniformly
approximated by weighted polynomials of the form w™P,.



Theorem 5 will follow from Theorem E, since we can generalize Theorem
F as follows:

Theorem 6 Let us suppose that (a,b) is a subset of the support S,,, and that
Q is weak convex on (a,b) with basepoints A, B satisfying S,, C [A, B]. Then
ly has a density v in (a,b) which has a positive lower bound and smooth
integral inside (a,b).

Because of Proposition 4, in Theorem 5 we should choose A and B as
close to minS,, and max .S, (respectively) as possible to get the weakest
assumption on ). Thus if the values of min .S, and max .S, are known, the
best choices are A := min S,, and B := max.S,. If however we have no
information at all of the locations of min S,, and max.S,,, we must choose
A= —o00 and B := +00 to be sure that S,, C [A, B] is satisfied, and in this
case Theorem 5 reduces to Theorem G: the assumption on () is to be convex.

Notice however that S, C X is always true, so the following Corollary
is a special case of Theorem 5. The advantage of this Corollary is that no
information about min S,, and max S, is needed to check whether the weak
convexity assumption on a given () is satisfied.

Corollary 7 Let (a,b) C Sy. If Q is weak convexr on (a,b) with basepoints
minY and max Y then (a,b) N Z(w) = 0.

In particular, when ¥ is, say, lower bounded, and we write out the defin-
ition of weak convexity, we gain Corollary 8.

Corollary 8 Let ¥ = [A,+00) be a half line and let (a,b) C S,. Suppose
that @Q is absolutely continuous inside (a,b). If for some k € [a,b]

Q(z) is decreasing and conver on (a, k), (2)

(x — A)Q'(z) is non-negative and increasing on (k,b),
then (a,b) N Z(w) = 0.
Remark Corollary 8 implies that if ¥ = [0, +00), and

Q' (z) is increasing on (a,b) C S, (3)

then (a,b) N Z(w) = 0. (3) is an often used criterion in logarithmic potential
theory (with the assumption that () is differentiable). Notice that Corollary
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8 assumes much less about @), firstly ) does not have to be a differentiable
just absolutely continuous, secondly on the interval (a, k) (where Q'(z) < 0),
(2) is a weaker assumption than (3).

Remark One might ask whether we really need the S,, C [A, B] assumption
in Theorem 5. To see that we do, consider the following example. Let

t2
Vv1—1t2

where X[22.01] is the characteristic function of the interval [2,2.01], a € (0,1),
and 0 < ¢ is chosen so that f v=1. If we set

v(t) == acxp2.01 + (1 —a)c te(—1,1)U[2,2.01] = %,

Qz) := /log|x —tlu(t)dt x €%,

then by Theorem 1.3.3 ([4]), the extremal measure p,, associated with w =
exp(—Q)) has density v(t). We can see easily, that if a is close to 1, then on
[—1/2,1/2] 0 < Q'(x) and (1 + z)Q'(z) is increasing, however v(t) ~ t* as
t — 0, so by [2] (or [4], Theorem VI.1.8), 0 € Z(w).

Now let us see some other theorems to demonstrate why the ”weak con-
vexity” is an appropriate generalization of both the 7@ is convex”, and the
7x@Q)'(x) is increasing” conditions. The following theorems are generalizations
of some classical results (see [4], sections IV.1 and IV.3). We will also need
them to prove Theorem 5.

Theorem 9 Let w = exp(—Q) be an admissible (not necessarily continu-
ous) weight on R and suppose that Q is weak convex on the interval I with
basepoints A, B € R satisfying S, C [A, B]. Then S, NI is an interval.

Remark A weight defined on ¥ and the same weight defined on R which is
zero on R\X gives us the same equilibrium measure. Hence this theorem is
as general as if R were replaced by . (We avoided ¥ in the formulation,

because here we do not suppose that > is regular with respect to the Dirichlet
problem in C\X.)

Theorem 10 Let w = exp(—Q)) be an admissible (not necessarily continu-
ous) weight on R and suppose that Q) is weak convex on the interval [A, B|
satisfying Sy, C [A, B]. Then the support is a finite interval (by Theorem 9),
say, Sy = [a,b] and the endpoints a,b satisfy the following conditions:
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(i) If b < B, then

1 [* [z—a
W/a b_xQ(as)cm :

(ii) if a > A, then

L fo—
—/ IQ’(x)dx = -1,
), Vz—a

(#i) if b= B, then

1 (8 [z—a |
- <
7T/a B_xQ(m)dx_l,

(iv) if a = A, then

1" [b—uz
— ! > 1.
7T/A m—AQ(I)dI_ !

In the next theorem we give an integral representation for the density of
the equilibrium measure u,,. We emphasize that such integral representation
was known only in the case when x@Q’(x) is increasing so far (see Theorem
IV.3.2. ([4])), not even in the case when @ is convex. Now Theorem 11 can
also be applied to any convex () which has bounded derivative, since every
convex function is also weak convex.

In the proof we will define v(t) almost everywhere, namely on a subset
of [—1,1] with full measure on which @Q'(t) exists and on which @ satisfies
the conditions of weak convexity. (See also Notation 3.) Note also that
dity,(t) = v(t)dt holds only for a.e. t € [—1, 1] and not necessarily for all ¢ for
which we define v(t).

Theorem 11 Let w = exp(—Q) be an admissible weight on R such that
min S, = —1, max S, = 1. Suppose that Q is weak conver on [—1,1] and
that Q" is bounded on [—1,1]. Let k € [—1,1] be a number such that

Q(z) <0 ze(—1,k)

Q(x)>0 =xze€ (k1)



Then S, = [—1,1] (by Theorem 9) and the density of p, is du,(t) =
v(t)dt a.e. t € [—1,1], where for a.e. t € (—1,kK)

o) LD 9@~ (0@,

Tevioe), . -vios

1 1M (1-5)Q'(s)
™1 —t2 [1 ;/1 V1—s? dS]
and for a.e. t € (k,1):

o(t) = 1—t [T (1+5Q(s) - (1+1)Q'(t)
o1 -2 ), (S—t)m

v [ 5 [

ds+

Examples
The following external fields are weak convex on the whole ¥. (We just
list external fields which are weak convex, but not convex.)
1) Q(z) := fz*, o, >0 on X := [0, +00). (Now w(z) = exp(—LFz®).)
2.) Qz) :==Pfln(x + o), a,f > 0 on X :=[0,00). (Now w(z) =1/(x +

a)?)
3.) Q(z) :=0ifz €[0,1] and Q(z) :=Inz if z > 1 on ¥ := [0, 00).
4.) Q(z) := BIn(1 + |z|) (so w(z) =1/(1 + |z|)?) on ¥ := [~1,1]. More

generauy? if aq, Qg Z 17 ﬁlaﬁQ Z Oa Y€ (_17 1) and

W)= 0 e (1]
(z+az)P2 7

is continuous on [—1,1], then the corresponding Q(z) = — Inw(z) external
field is weak convex on [—1,1].

5) Q(z) :=1/(=Inz)* a>0on X :=[0,1].

By Theorem 9, in these examples the support of the extremal measure
associated with w is a finite interval: [a,b]. So by Theorem 5 (and Theorem
C), a continuous function f can be uniformly approximated by weighted
polynomials of the form w"P, if and only if f vanishes outside the support
[a,b]. In some cases with the help of Theorem 10 we can get the actual values
of a and b.



Finally here is an example to demonstrate the local usage of Theorem 5.

6.) Consider Q(z) := sinz on ¥ := [0,2]. It is not a weak convex
function on [0, 2], however sinz is weak convex on [0, 0.86] with basepoints
0 and 2. Thus by Theorem 9, J := S, N [0,0.86] is a closed interval. So
by Theorem 5, any continuous function which vanishes outside J can be
uniformly approximated by weighted polynomials of the form w™P,, where
w(z) = exp(—sinx). Notice that it is no longer an if and only if statement,
secondly we have to make sure that J is not an empty set, since in this case
the statement is meaningless.

PROOFS

First we give a sufficient condition for interchanging differentiation and
integration in a parametric integral, which we will need later. This problem
is discussed in many calculus books, but here we do not assume that the
integrand F'(z,t) is a differentiable function of x (when ¢ is fixed), we merely
assume absolute continuity. Our belief is that this more general problem
should be discussed in books dealing with absolutely continuous functions,
in the section where they discuss other classical problems like integration
by substitution and integration by parts for absolutely continuous functions.
The condition and the proof we give matches the simplicity and usefulness
of these other two classical theorems.

Definition 12 Let f be an integrable function. We say that a point ry € R
1s a weak-Lebesque point of f, if

) 1
lim
T—=r0 T — T

| e = stz
zo
We say that a point xq € R is a Lebesque point of f, if

) 1
lim
=0 T — X

/ﬂﬂw—f@mwzo.

Clearly every Lebesgue point is also a weak Lebesgue point. It is known that
for an integrable function almost every point is a Lebesque point, therefore
almost every point is a weak Lebesque point.
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Lemma 13 Let F : [0,1] x [0,1] — R be a function so that x — F(x,tp)
is absolutely continuous for a.e. ty € [0,1]. Thus for a.e. ty € [0,1],
Fy(z,t) := 2 F(x,to) exists for a.e. x € [0,1]. Suppose further that Fy(z,t)
is measureable on the product space [0,1]x[0,1]. Let V(to) := fol |Fy(z,t0)|dx
(a.e. to € [0,1]) be the total variation of Fi(x,ty) and ¢(z) := fol Fi(x,t)dt
(a.e x € [0,1]).

If fol V(t)dt < oo and xy € [0,1] is a weak Lebesgue point of ¢, then

% [ /0 1 F@:,t)dt] (z0) = /0 (o ).

Proof. Using the absolute continuity assumption and the Fubini theorem
we get

1

xr1 — Zo

/OI(F(xl,t)—F(:z:o,t))dt: ! /:/:lﬂ(x,wdxdt

r1 — o

1 1
f— d .
xl_%/mo o(x)dz

(We could reverse the order of integration since fol fol |Fy(x,t)|dedt < 400.)
But xg is a weak Lebesgue point of ¢, so

lim
r1—xo L1 — T

[ otwre = o) = [ i 0

Zo

which proves the statement.

Corollary 14 If x — F(x,ty) is absolutely continuous for a.e. ty € [0,1]
and Fy(z,t) € L*([0,1] x [0,1]), then

% {/OIF(x,t)dt} (o) = /01 Fy (2o, t)dt

holds for a.e. xq¢ € [0,1].

Proof. fol |p(x)|dr < fol fol |Fy(, t)|dtdz < oo, so ¢ € L]0, 1]. Thus almost
every point of [0, 1] is a weak Lebesgue point of ¢ and the statement follows
by applying Lemma 13. .
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Proof of Theorem 9.

Since S, is bounded, if any of A and B is infinite we can replace them
by a finite value so that S,, C [A, B] still holds (see also Proposition 4). So
we can assume that A and B are finite.

Suppose indirectly that there exist a,b € S, NI, a <b: (a,b) NS, = 0.

Let p := p,, denote the equilibrium measure associated with w and

U(z) == UM (x) ;:/m !

R |$_t|

du(t)

be the logarithmic potential function of p. Clearly U(z) is absolutely contin-
uous on every closed subset of (a,b), and because of the Lebesgue monotone
convergence theorem, U(x) is continuous on [a,b]. (Indeed, we may assume
that |[B—A| <1,s0In(1/|z—t|) >0 =z,t e [A, B]. We split the above inte-
gral to two integrals, one with measure ji|(_ 4 and the other with measure
(b, +00). Since U(a) and U(b) are finite from (1), we can apply Lebesgue’s
theorem to the two integrals.) So U(z) is absolutely continuous on [a, b].
Since [, —=dpu(t) is continuous in (a,b), by Lemma (13),

U’(a;):/ L) ze(ab).

r—1

Notice that both % and % are strictly increasing functions of x €
(a,b) for any fixed t € (A,a] U [b, B) and they are increasing functions if
t =Aort= B. We know that u({A}) = p({B}) = 0 (because p has finite
logarithmic energy) and since S,, C [A, B] we get that both (B — z)U’'(x)
and (x — A)U'(z) are strictly increasing on (a, b).

Let R(x) := U(z) + Q(z) and let k € [A, B] be the number from the

definition of weak convexity, that is

Q(z) < 0 ze(Ar)NI,

Q(x) > 0 ze(k,B)NI. (5)
Let £ := (B—k)/(k—A) if K # A and F := 1 otherwise. Consider the

function

flx) =

{ (B—2)[U'(z)+ Q'(z)] ifze (A k)N(a,b)
E(x — AU (z)+ Q'(x)] ifz € (k,B)N(a,b) "

Since U’ is continuous on (a,b), from (5) it follows that f is a strictly in-
creasing function on the whole (a,b). Therefore we cannot find numbers
x1, Ty € I, r1 < 9 for which both 0 < R/(z1) and 0 > R'(x3) hold.
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From Theorem A we have R(z) := U(z) + Q(z) > F, =z € (a,b) and
R(a), R(b) < F,,. It is impossible that R(x) = F,, for all y € (a,b), because
then f(z) would not be strictly increasing. So there is a y € (a,b) : F, <
R(y). If we also use the limit condition of weak convexity (Definition 2), we
get

Yy
0 < R(y) — Fy < R(y) — R(a) < R(y) — lim R(z)= lim [ R(t)dt

which implies the existence of 21 € (a,y) : 0 < R'(x;). Similarly

0> F,—R(y) > R(b) — R(y) > lim R(z)—R(y)= lim [ R'(t)dt,

T xz—b—0 z—b—0 y

so there is an x5 € (y,0) : 0 > R/(x2). This is a contradiction.

Proof of Theorem 10.

As in the proof of Theorem 9, we can assume again that A and B are
finite.

We shall only prove i) and iii), the other two follow by the symmetry of
the statement.

If K C R is a compact set, we define

F(K) :=logcap(K) — /deK

where wg is the equilibrium measure of K. This is called the F-functional
for w and from Theorem IV.1.5. [4], we know that

F(Sw) = F(la,b]) = max ([, 5]) (6)

where the maximum is taken over all nondegenerate intervals [«, 5] C [A, B].
Now from example 1.3.5 in [4] we have

00—« do _ dx
4+ T e o))

capla, 0] = z € [a, 0],

and so

— p Z
Pl ) =tog 3 L [ o

—a)(
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On making the change of variable

—6;a+ﬂ;a00s6, 0<6<m,

we can rewrite F'([a, 3]) as

F([a,ﬁ])ZIOgﬁia—%/OWQ<ﬁ;a+ﬁ;&cose) do.

Using (1) and the lower semi-continuity of @ it follows that @ is bounded
on [a,b]. Thus from the Lebesgue dominated convergence theorem [ +—
F([a, £]) is a continuous function on [a, b]. Interchanging differentiation and
integration, we get

9 11 ”Q(ﬁ+a+ﬁ

B—a 21 ),

—F(a.5) = ;

op ;>aC089>(1+€089)d0 3 e (a,B).

(7)

To verify the differentiation, we will show that

T ,(B+a [B—a T — a
h(G ::/ Q < + cos@) 14-cos 0)df = / dx
R ( | 5w
is a continuous real function of 5 on (a, B) and

(ﬂ+a 5

; % cos 9> (1 + cos 9)‘ do (8)

is bounded inside (a, B). (See Lemma 13). We will also see that limg_, - k()
exists and equal to A(B) (infinity value is allowed). Thus from the Lagrange
mean value theorem we can conclude that (7) holds on (a, B] in the case
when b = B. Now if b < B, we gain (i) immediately from (7), since by
(6) %F([a,ﬁ]) has to be zero at f# = b. On the other hand if b =
we gain (iii) by the same logic, since by (6) the left derivative has to be
75 ([a, B))]s-5 < 0.
The boundedness of (8) can be proved similarly as the finiteness of h([3)

n (a, B) (see below). Thus it remained to prove that h(3) is continuous on
(a, B] in the extended sense. Let x be a number so that

Q(x) <0 z€AR)
Q(x) >0 ze€ (kB
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First we show that h(f3) is a finite valued function on (a, B). Solet § € (a, B).
Notice that because of our monotonicity assumptions, )’ is bounded inside
(A, B). So h(p) is clearly finite if A < a. If however a = A, we have to
distinguish two cases:

- If A < k, then

/: O @)de = m [ Q@)dr = lim (Q(k) — QA+ ¢)) > —o0,

e—0" J Ay, e—0t

since @ is bounded on [a, b].
- If A =k, then

dxr < +00,

2 7z - A)Q (x)
h —
O=5=2 ), =0

since (z — A)Q'(x) is a (nonnegative) increasing function.

These show that h(/) is finite in both cases.

We are done, if we can show that for any u € [A, B) and for any f €
L[ A, B] nonnegative decreasing function,

[,

is a continuous function of 8 on (u, B], while if g € L'[A, B] is any nonneg-
ative increasing function, then

/ﬁ g@)Ve—a_
W (@—AWB—2z

is continuous on (u, B] and continuous on [u, B, if A < w.
Indeed, if a < 8 < Kk, then we use

/j Z:i@’(x)dx:—/f (g(_m)x)j\/%dx,

where f(z) := —(B—x)Q'(x) is decreasing on [A, k), whileif a < kK < 3 < B
or k <a< < B, weuse

/j ;:ZQ'(I)d:c = /; m@’(az)dm + /j (xgixz)xﬁ_jxdx

15
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or

respectively, where g(m) = (x — A)Q'(z) is increasing on (k, B]. And here

/ T4 e

is clearly a continuous function of 8 on [k, B] by the Lebesgue monotone
convergence theorem.
Consider

7 fla)r—a _f-u fﬂﬂ—l— % cosf)(1+ cosh)
P (6) ._/u (B —x) 6—1’ / B+“+ﬁ 554 cos b)) .

If 6 — By € (u, B), the integrands at the right hand side have an integrable
majorant (Cf(ﬁ”" + ’61 “ cosf), where u < (31 < fy), so by the Lebesgue
dominated convergence theorem

lim hy(B) = do.

By —u /” limg_g, f(Z* + 5% cos 0)(1 + cos 6)
B—Bo 2 0

(B — (Lot + Bo cos0))

But f is continuous almost everywhere and arccoszx is an absolutely con-

tinuous function, thus for almost every 6 € [0, 7] we have limg_.g, f (% +

B2t cos ) = f(2 + Bt cos ). This means that hy(8) is continuous at .
NOW let By := B and we will prove that hq (/) is continuous at B from the
left in the extended sense (i.e., hy(B) = 400 is allowed). We may suppose
right away that hy(B) < 400, since if hy(B) = 400, then limg_,p- hi(8) =
+00 is clear.
Let 0 < D be any (big) number and € := ¢(3) := B — (3. Consider

hl(ﬁ):/j (g’t(ﬂﬁxdﬂf:/ﬁDE+/ﬁﬂD, (10)

Now

[ [ R

)
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We will show that the second term in (10), fﬁﬁ_De is going to 0, as § — B~.
Since 0 < D was arbitrary, this together with (11) imply that

1iﬁm%1§ph1(5) < hi(B). (12)
Now
b f@)yr—a f(B—=De) (7 L f(B — De)
/ﬁ—De (B—l’)\/ﬁ—ﬂﬁdxgc B-p /ﬁ—De \/ﬂ—xd =Cp B_(f_)DE)
13

where Cp depends on D, but not on 5. As § — B~, € = ¢(f) — 0, so to
prove that the right hand side of (13) is goint to 0, we have to show that

U
B—B~ B—ﬁ

This latter limit follows from

ms) - [ f(<B>_ e < o

Indeed, with a simplified notation, we claim that

lim _f(e) =
e—0t \/E
follows from fol f(x)v/d — z/x'>dx < oo (where f is any nonnegative increas-

ing function and 1 < d is arbitrary).
Notice that for any small 0 < e,

V=T, W
) L5 dr > C Je

so if we choose any € > €3 > €3 > ... > 0 with the constraint that [e;, 2¢],
€2, 2€5], ... are disjoint intervals, then

' fla)Vd—x = [* flx)Vd—=x = f(e
OO>/O (al:)xl.5 xde;L (x>x1.5 xdwzci; \(/6)7

which implies that lim(f(e;)/\/€;) = 0. From this fact (14) follows easily.

0 (14)
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So (12) is proved. To get

lim inf > B
imin hi(8) > hi(B)

we just have to look at

[ e [ [ i

Therefore the continuity of hi(3) at B is established.
The continuity of (9) on (u, B] follows with the same argument. Finally,
if A < u, then g(z) and © — A are bounded in a neighborhood of u, so (9)
tends to 0 as 3 tends to u from the left, hence (9) is continuous on [u, B].
The proof of Theorem 10 is now complete. .

Definition 15 Let f € L'[a,b]. For x € (a,b) the Cauchy principal value
integral is defined as

PV b&::lim(/weﬂ)d—l— bﬁds)
W S—x =0\ J, s—u ot S—T

if this limit exists. If x ¢ (a,b), the PV integral is simply an ordinary
Lebesgue integral (which clearly exists if x & |a, b]):

" f(s)
PV/S_x s

a

A well known theorem states that for almost every z in [—1,1] the above
principal value integral exists and finite.

Proof of Theorem 11.

Lemma 16 Let w = exp(—Q) be an admissible weight on R so that S,, =
[—1,1]. Suppose that Q is absolutely continuous on [—1, 1] and that Q' (which
exists a.e. in [—1,1]) is bounded in [—1,1]. Let

\/1—3262() 1
_1_t2 / ds+ ——. te[-L1. (15)

If 0 <w(t) a.e. t € [—1,1), then du,(t) = v(t)dt a.e. t € [-1,1].

v(t) ==

18



Proof. Let wy(z) = exp(—Q1(z)) be and admissible weight on R such that
()1 is absolutely continuous on [0, 1] and @ is bounded on [0,1]. Consider

the expression
/
== \/ PV/ sC (s ds+
@ (s —1t) 1 Vs(1—s)
+— - —
™/t —1) ( / Q >

Exactly as in the proof of Theorem IV.3.2. ([4]), if we set f (z) = Q1(2%)/2
and apply Theorem IV.3.1. ([4]), we get that fo g = 1l and fo In |x—t|g(t)dt =
Q1(z) + C with some constant C for all z € (—1,1). (Theorem IV.3.1. ([4])
is originated from [3]. Note that in the formulation of this theorem there is
a missing hypothesis: f should be absolutely continuous on [—1,1].) If we
transfer this statement from [0, 1] to [—1,1] by a linear transformation, we
get the following:

Let

L=t o L (14 8)Q'(s)
w21 — t? 1 (s—t)v1—s?

+W\/11Tt2 (1 _ %/11 %ds) te(=1,1),

then f_llv =1, and

v(t) = ds+

1
/ In|z — tlo()dt = Q(x) + C =z € (—1,1) (16)
-1
with some constant C. We assumed that 0 < v(t) almost everywhere and
therefore by Theorem 1.3.3. ([4]), duw(t) = v(t)dt ae. t € [—1,1] as we
stated. (Because of (16) and the boundedness of @ on [—1,1], the finite
logarithmic energy condition of 1.3.3 is satisfied.)

To get (15) we just have to combine the two integrals above in the repre-
sentation of v(t). I

Now we can prove Theorem 11 as follows.
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Let r € [—1,1] be arbitrary. We will find another form of the function v
in Lemma 16. We will make use of the identity (see [4], formula IV.(3.20))

V1 —s2

- 1 T(1=52)Q'(s)
W= [P v /1 vt

P (1=5)Q(s) 1
PV/T (s —t)vV1— stS} * ™1 —t?
_ 1 TA+DA =)+ (s =1 = 5)]Q'(s) .
BN {Pv/l RN a
[(1—=)(1+s)—(s—t)(1+s)]Q(s) 1
+PV/ (s —t)vV1—s? d8]+7r\/1—t2’

1+t " (1-9)Q(s)
R e L ISy e Ll
1—t Y (14 8)Q'(s)
Tevise ) Gotvios
1 1 T1-9Qs) [T A+9Q(s)
VIR il E U V1= 52 ds = / V1= 52 dS] - (18)

Let x € [—1, 1] be a number so that

! 1
Pv/1 - ds—=0 te(—1,1). (17)

SO

ds+

Q) <0 ze(—1,k)

Q'(x) >0 ze€ (k).
Let t € (—1, k) be a value for which @)'(t) exists. Setting r := 1 and using
(17), we get

_ Lt o, [fA=9Q) -0,

Ul B R N

vy ek
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By Theorem 10 the second term is non-negative.
From the assumptions of Theorem 11, clearly

(1-5)Q'(s) — (1 = 1)Q'(1)

s—t

is nonnegative, when s € (—1, k), and it is also nonnegative, when s € (&, 1).
(For the latter, consider the sign of @Q)'.)

Thus on the set {t € (—1,k) : Q'(t) exists} we have 0 < v(t) and v(t)
has the form as given in Theorem 11. If in (18) we set r := —1, we can see
the same way that on the set {t € (k,1) : Q'(t) exists} we have 0 < v(t)
and v(t) has the form as given in Theorem 11.

So 0 <w(t) a.e. t € [—1,1], and du,(t) = v(t)dt follows from the previous
lemma.

|

Proof of Theorem 6.

Since w is absolutely continuous inside (a, b) and dw(x)/dx = —w(z)Q'(x)
is in every LP, 1 < p < oo inside (a, b) (because @' is bounded inside (a, b)),
it follows from Theorem IV.2.2 ([4]) that pg is absolutely continuous and its
derivative is in every L? inside (a,b). We shall denote the density dug(t)/dt
by v(t).

Now we prove the first part of Theorem 6, that is:

Lemma 17 If (a,b) C S, and Q is weak conver on (a,b) with basepoints
min S,, and max S, then v has a positive lower bound inside (a,b).

Proof. The same argument works as in the proof of Theorem F (see [6]),
since now Theorem 9 is at our disposal.

For any positive A, clearly AQ is also weak convex on (a, b) with basepoints
min S, and max S,,, so by Theorem 9, S,,xN(a, b) is an interval with endpoints
ay, by. We show that if 1 < X is sufficiently close to 1, then a, is sufficiently
close to a and b, is sufficiently close to b.

It is enough to prove that in any neighborhood of any point zy of (a,b)
there is a point x; lying in some (ay,by), 1 < A. Indeed, then this property
and the decreasing character of the support S, namely S,n C Syre forry > ro
(see [4], Theorem IV.4.1) imply our claim.
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Now we use the following characterization of points in the support S:
ro € S, if and only if for every neighborhood B of xg, there is an n and a
polynomial P, of degree at most n such that w"|P,| attains its maximum in
¥ at some point of BN Y and nowhere outside B (see [4], Corollary IV.1.4).
By continuity then the same is true of w’*|P,| for some 1 < X sufficiently
close to 1. But |[w'"P,||s = ||w>‘”Pn||5wA. (C\X is a regular domain, so for
any continuous w we have ||[w"P,||s = ||w"P,||s,. see [4], Corollary I11.2.6.)
Therefore B N S,» # 0 and so in B there is an z; lying in (ay,by) as we
claimed above.

Thus, if [@, V] is any subinterval of (a, b), there is a A > 1 such that [d/, V]
is in the support of ji,,». Now we invoke the inequality ([4], Theorem 1V.4.9):

1 1
Nw|5w>\ 2 X/Lw* + <1 - X) wa|Sw)\7

where w|g, denotes the equilibrium measure of the set S, (which is nothing
else than the equilibrium measure corresponding to the identically zero field
on S,). Since [d/, V] is part of S,» and the equilibrium measure wg, has a
positive and continuous density in (a’,b), it follows that the density of p,
has a positive lower bound inside (a/,b"). Here [/, V] C (a,b) was arbitrary,
so the proof of the lemma is complete. .

It remained to prove the second part of Theorem 6. To do this, first we
need the concept of the balayage measure. Let v be a measure on the real
line and K be an interval. There is a unique measure 7 supported on K such
that the total mass of 7 equals the total mass of v and for some constant d
we have U”(z) = U”(x) + d for every x € K. 7 is called the balayage of v
onto K. Actually, the balayage process moves (sweeps) only the part of v
lying outside K, i.e., L

v:V|K—|—I/|R\K . (19)

For the second measure on the right there is a closed form (see [4], formula
11.4.47), which shows that by taking balayage onto K, we add to the portion
of v lying in K a measure with a continuous density.

The relevance of the balayage to extremal fields is explained by the fol-
lowing: if K C S, is a closed interval and w, is the restriction of w onto
K (i.e., the weight w; is considered on K), then the equilibrium measure
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w, associated with w, is the balayage of pu,, onto K. (See [4], Theorem
IV.1.6(e)).

Now we will make some elementary observations regarding functions with
”smooth intergral”. We leave the proofs of the first two propositions to the
reader.

We say that a family of functions has uniformly smooth integrals, if the
0 in the definition of a function with smooth integral is independent of the
function in the family. (See also Definition D.)

Proposition 18 Non-negative linear combination of finitely many functions
with smooth integrals is again with smooth integral. More generally, if v is
a finite positive Borel measure on B C R and {vs(x) : s € B} is a family
of functions with uniformly smooth integral on [a,b] for which s — vs(x) is
a measureable function for a.e. x € [a,b], then

v(x) = / vs(z)dv(s)
B
has also smooth integral on [a,b].

The proof of the next simple statement can be found in [6].

Proposition 19 If v, has smooth integral, 0 < vy 1s continuous, and vy — vy
has a positive lower bound, then vy — vy has also smooth integral.

Proposition 20 The function log(1/|x|) has smooth integral on any interval
[—a,al, where 0 < a < 1.

Proof. Let )
J,_. —Inl|z|dx
Rbﬂ' = b+7—
J, " —In|z|dx
where —a < b—7 < b+ 7 < a. We have to show that for any 0 < € there is
a 0 < ¢ such that |R,, — 1] < e whenever 7 < 6.
By symmetry we can suppose that 0 <b

Suppose first that b < 27. Obviously

JZ —n|z|de 7(1-In%)
f;’: —1In |z|dx ~ 37(1 —In(37)) — 27(1 — In(27))
1—In3
1+ In(16/216) — In %

1 S Rb,T S

23



which tends to 1 as 7 — 0.

Therefore from now on we can suppose that 27 <b. Again 1 < R}, .. Let
us suppose indirectly that for some 0 < € there are positive sequences b,, and
7, such that [b, — 7, b, + T,,] C [Tn,a], 7, — 0, and 1 + € < Ry, ..

Since 7, /b, is bounded, we may select a converging subsequence from it,
so we can assume that 7,/b, — p, where p € [0, %] By direct calculation

Tp — by Inb, + (b, — 7,) In(b,, — 73,)
Tp + by Inb, — (b, + 7,,) In(b, + 73,)
Tu(1 —Inby) + (by — 7) In(1 — 32)
Tu(1 = Inby,) — (b, + 7,) In(1 + 32)
14+28 In(1— 72 ) —In(1—72)

Rbn sTn =

1 - Inb
= bn Tnn ™y (20)
1 . 17;1n(1+m)*1n(1+m)
In b,

If 0 < p, then b, — 0 necessarily, thus Inb,, — —oo and the limit of (20)
is 1.
If however p = 0, then we use the elementary limits lim,_,o %ln(l —) =

—1 and hmwﬂo In(1++v) =1. Thus lim(1 + 2 In(1 — ) —In(1 — 22)) =0
and lim(1 — 2= ln(l +32) —In(1 + ) = 0 (as n — o00), which imply that

the limit of (20) is again 1. This contradiction proves the lemma. .

After these preparations we start proving the second part of Theorem 6,
that is:

Theorem 21 If (a,b) C S, and Q is weak convex on (a,b) with basepoints
min S, and max S,,, then v has a smooth integral inside (a,b).

Proof. Let us restrict w to [a, b]. Based on what we said about the balayage
and smooth integral, it is enough to prove that the equilibrium measure
associated with this restricted weight function has a density v; which has
smooth integral inside (a,b). Indeed, by (19), v = v; — ve, where 0 < vy is
continuous and v has a positive lower bound inside (a, b), so if v; has smooth
integral inside (a,b), so does v.
Therefore from now on we will assume that w is defined on [a,d], i.e

¥ = [a,b]. We will continue to use v for the density of the equilibrium mea-
sure associated with this restricted w. Furthermore, because of the balayage

24



process, the new support S, is the interval [a,b] (so v is defined on |[a,b]).
As a result of this, we will be able to apply Theorem 11 to get a formula for
v. (We remark that the hypothesis of Theorem 21 is still satisfied, since @
is weak convex on (a,b) by Proposition 4.)

Now we will prove three lemmas:

Lemma 22 Let f € L'[c,d] be a function and suppose that f(s) is Lipschitz
continuous on [c, %] with Lipschitz constant L. Let v*(t) := fcd L f(s)ds (t<

¢). Then for every t € (¢ — min(exp (_—4 L) ¢)

d—c)?’ e

(1 + G+ f @) + [f | tea
—In(c —t) .

vr(t)
—In(c—t)

—flo)| <

Proof. Let t € (¢ — min(exp (d:—i)Q, 1),¢). Then ¢ —t < L and we can define

1
—In(c—1t)

Because of the Lipschitz continuity of f, |f(s) — f(c)| < L(s — ¢) for all
s € [e, (c+d)/2]. If we divide by s — ¢ and integrate, we get

c+T 1 c+T 1 c+‘rS_C c+1 1
ds — ds| < L ds < L ds.
/C s—tf(s)s /c s—tf<c)8_ /C s—ts_ T/c s—tS

(Note that from ¢ € (¢c—min(exp ﬁ, 1), ¢) it follows that c+7 < (c+d)/2.)
This means that

S|
V)= [ f(s)ds = (a7 1) = Ine ~ )F(c)| <
ctr 5
< Lr(ln(c+ 7 —t) — In(c — 1)),
and here | f:iT | <||f]|z1/7. By the triangle inequality we get
v*(t) In(c+7—1t)\  |In(c+71—1)
ot o) < oo (14 R T Tl o,

Notice that if In(c + 7 — ¢) > 0, then

d—c
2

ln((c—t)—i-T)Sln(l—i—d;C) <
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because as we mentioned, 7 < (d — ¢)/2. If however In(c + 7 —t) < 0, then

N

|In(c+7—t)]=—In((c—1t)+7) < —In(1) <
Therefore in all cases

— f(e)

‘ vt (?) <

—In(c—1t)

SLT(1+M)+( Y (d=¢)/2

—In(c—1) —In(c —t) _1n(c_t))|f<c)|+7||f||L1.

Since from t > ¢ — % we have 72 < 7 < 1, the statement follows immediately.

Lemma 23 Let —1 < a < § < 1 and let a(t),b(t), f(t),g(t) be positive
continuous functions on (—1,1) so that f(t),g(t) € L'[—1,1]. Suppose also

that f(s) is Lipschitz continuous on [o, 222 and g(s) is Lipschitz continuous

on [%51, B]. Define ’

_ Ja@) [F L f(s)ds te(~1,¢)
0 ‘_{ I 0 te(c1)

velt) := {b(t) f_cl tOLSg(s)ds ttee((c,l’li)
and
pe(t) == dc(t) + e(t),  Fi={pc(t) : ¢ € [, 5]}
If a(c)f(c) = b(c)g(c) for all ¢ € [a, B], then the family of function F has
uniformly smooth integral on [, ().

Proof. In this proof let us agree on the following (unusual) notation: we say
that a function (of ¢, ¢, I and J) is o(1) if it is uniformly tending to 0 on its
specified domain as € — 0. This domain can depend on €. For example since
a(t) is a continuous function, we may write: a(t) = a(c)+o(1) for t € [c, c+¢€]
as € — 0.
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Let [ := [u—€,u] and J := [u,u + €| be two adjacent intervals of [«, 3]
with 0 < e. Define
— f[ pc(t>dt

a fj pc(t)dt‘
To be able to use Lemma 22, we suppose that € < min(i,exp ﬁ)

Now § := /e — 2¢ > 0.

Let us fix an arbitrary ¢ € [«, ] and let d := max(c — J,«) and e :=
min(c + 9, 3).

CASE 1: Suppose that (I U J) C [a,d].

The function

ve(I,J):

h(t) = / L (s)ds

s—t

is increasing on (0, ¢), therefore

h(u—e)/ja(t)dt < /Igzﬁc(t)dt < h(u)/}a(t)dt
and

h(u)[}a(t)dt < /J@(t)dtﬁ h(u+e)/}a(t)dt
from which

ve(l,J) < Jpatt)dt and  v.(J,I) <

= [yalt)dt

But a(t) has smooth integral on [a, 3]. Also

2¢

h(u—f—E)S <1+m

)atu-o),

which can be gained by integrating the following inequality with respect to
s from ¢ to 1:

N
s— (u+e)

102 (14— ) s 1

But ¢ — (u+€) > 9,80 h(u+¢€)/h(u—¢€) <14 2¢/(y/e —2¢) =1+ o0(1).
Thus we have proved that v.(I,J) =1+ o(1) and v.(J,I) =14 o(1) as
¢ — 0, where (1 U J) C [a,d].
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CASE 2: Suppose that (I U J) C le, §]. Exactly as in case 1, we can see
that v.(I,J) = 14+0(1) and v.(J,I) = 1+0(1) as € — 0, where (IUJ) C [e, f].

CASE 3: Now suppose that (IUJ)N(d,e) # 0. Let d' := max(c— /€, @)
and ¢ := min(c + /¢, 3). Because of our assumption, [ U J C [d',¢'].

Let first ¢ € (d', ¢) be arbitrary and define the function A(t) as in case 1.

From Lemma 22, we have

Pe(t)
—a(t)In(c —t)

(1+ )L+ f(0) + I fllzey
—In(c—1t)

- f(C)‘ < 1)

where L is the Lipschitz constant of f on the interval [¢, <Et]. But ¢ € [a, 3],

SO
L < “up fly) — f(x)
zy € la, B3 YT
TFY

is a finite global upper bound for the possible Lipschitz constants. Also,
() < flla,s and || fllzreq) < [ f]le2=1,1)- Therefore the numerator of (21)
is bounded by a global constant (which depends on the function f(s) only).

Since now t € (d',¢), c —t < /e, 80 1/4/—In(c—t) =14 0o(1) as e — 0.

From these, we can conclude that

¢e(t)

—a(®)In(c—t) flc)=o(1) te(d,c)ase—0. (22)

We also know that a(t) is a continuous function, so
a(t) = a(c) + o(1) for t € (d',c) as e — 0. (23)

a(t) and f(t) are bounded on [«, ] and so from (22) and (23) we can see
that

¢e(t) = (a(c)f(c) +o(1)) In

fort € (d',c) as e — 0.
Now if ¢t € (¢, €’), the same argument shows that

c—1

Ye(t) = (a(e)f(c) + o(1)) In

t—c

for t € (c,€') as € — 0. (Here we used the assumption, that b(c)g(c) =

a(c)f(c).)
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Putting these together, we have

1
e =1

pe(t) = (a(c)f(c) + o(1)) In

fort € (d',€') as e — 0.
Since the functions a(c) and f(c) have a positive lower bound on [«, (],
we get

a(e) f(c) + o(1) [y gt JyIn gt
a(Q)f(e) + o(1) [, In i Lydt (1+0(1)) [ nLdt

|e—1|

ve(J, I) =
By Proposition 20, log(1/|z|) has smooth integral on any interval [—a, a], 0 <
a < 1. Thus the second factor is 1 + o(1) as € — 0, so
ve(J,I) =14 0(1) where I,JC (d,e') as e—0,
and similarly
ve(I,J)=140(1) where I,JC (d,e) as e— 0.

Case 1 and case 2 and case 3 together proves that the family of functions
F has uniformly smooth integral on [a, J]. .

Lemma 24 Let H be a monotone increasing function on (—1,1) which is
absolutely continuous inside (—1,1) and for which H(s)/v/1 — s? € L'[-1,1].
Define

ve(z) = —PV/C

1
1 (s—2)vV1 — s%ds

cel[-1,1], x € (-1,1)

(which is a principal value integral, if x < c.) Then we can integrate by parts
as follows:

1 H(S) B 1 B
PV /_1 G _x)mds =/ vs(z)dH (s) ae. xe[-1,1]  (24)
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Proof. In fact (24) is true whenever H'(x) exists at x. Since the derivative
of H exists almost everywhere, this will prove the lemma.
Because of (17) we can define v.(x) with regular integrals, too:

c 1 .
v (l‘) _ - {—1 (s—z)V1—s2ds ife<w
fC (s—x)\/ll—Sst ifz<c

! H(s) B
PV/_l TS el

- U (s — 5(1 T /+ (s — g%—*d

Here ff;e = f;ie —i—ffl and le+e = j::re —|—fbl where the second terms tend

to0as a— —17, b — 17. Integrating by parts, we get

/aH ( H(s) ' H(s)

ds +
s —x)V/1—s? ’ ate (s —x)V1 — 82

= —v,_(v)H(x — €) + v,(x)H (a) + /:c_6 vs(w)dH (s)

—up(x)H (b) + vpye(x)H(z +€) + / vs(x)dH(s).

T+e
We will show that lim, . 1+ v,(z)H (a) = 0, lim, ;- vp(x) H(b) = 0, and
if H'(x) exists at x, then lim. g+ [vyqc(x)H(x + €) — v, (x)H(x — €)] = 0.
From these the statement of the lemma follows.
We have
Vpre(T)H(z + €) —vp_(x)H(z — €) =

= [Vpre(®) — V()| H(x + €) —v,_(z)[H(x —€) — H(x + €)].
Here lim, .o+ [Vzye(z) — voe(x)] = PV f_ll mds =0, H(x + ¢) is
bounded as € — 0™ and

lim H(zx—e€)— H(z+¢)
e—0t 2¢

— —H'(z).

We can also see, that lim. .+ €v,_.(z) = 0, since

Tr—e€ 1

r—e€ 1 1
0<vy_(z) = ds < C ds < Cyln -+ Cs.
G M v e LELY M= LR
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It has remained to prove that lim, , i+ v,(z)H(a) = 0 (the proof of
limy - vp(x)H(b) = 0 is the same). First notice that v,(z) behaves like
Cy/(1+a) as a — —17. Therefore we are done, if we can prove the fol-
lowing: If h is a monotone function for which h(s)/y/s € L'0,1], then
lim, o+ v/sh(s) = 0. Indeed, if this limit is not zero, then there exist a
0 < § and a decreasing sequence s, — 0: §/y/s, < |h(s,)|. We can suppose
that |h(s)]| is decreasing in (0, p) for some p. (The increasing case is obvious.)
We can also suppose that s; < p. Now

S |\h(s > 0 > Sn1
/0 |\(/§)|d3221:(sn—sn+1);=5§1:(1— ).

But this infinite sum is infinity, since [[spy1/s, = 0. This contradicts

h(s)/ /5 € L'[0,1]. I

At last we are in the position to finish the proof of Theorem 6. We already
have proven the first part of the theorem (see Lemma 17). It remains to show
that the density of the equilibrium measure has smooth integral inside (a, b).
We have seen that it is enough to give a proof when the support is an interval,
that is:

If S, = [a,b] and Q is weak convex on (a,b), then the density v has
smooth integral inside (a,b).

(Although by the balayage process we achieved that ¥ = [a,b], in this
statement ¥ doesn’t have to be [a,b]. All we need is S, to be an interval.
We also remark that although the proof will be short, everything we proved
so far is used in the proof.)

Proof. We can suppose that a = —1, b = 1. Let [, 3] C (—1,1) be an
arbitrary interval.

Let k € [—1, 1] be a number for which

Q(x)<0 ze(-1,k),

Q'(x) >0 =ze€(k1).
Let us define

21+t 2(1 B S)Ql(5> if s € (—1,:‘1)
_ e
F(st): { A (14 9)Q(s) if s € (k1)




If in (18) we choose 7 := Kk, we get

! F(s,x0) E
v(x :PV/ ’ ds — ——— wxp€ (—1,1
(o) ~1 (s —x0)V1 — 82 V(1 —23) 0 € )
where F/ € R is some constant, so by Lemma 24:
w0) = [ wteo)irts ) — -
v(xg) = vg(x 8,%0) — —F—
0 B 0 0 =)

where the variable of the integration is s, and

s 1
vs(zo) == —PV /1 i xo)mdt.

Therefore
14t & 1—t !

u(t) = N s _lvs(t)d[(l—S)Q/(S)]+m v

(H)d[(1+5)Q'(s)]

E
Vi-g

Setting f(s) := g(s) := 1/v1 — s and a(t) := b(t) == 5= in Lemma
23, we gain that the family of functions

{t — %vc(t) D c€ [—1,1]}

has uniformly smooth integral on [«, §]. So by Proposition 18, the first term
of (25) has smooth integral on [a, §]. Similarly the second term of (25) has
also smooth integral on [« 3.

Since v(t) has a positive lower bound on [«, (], no matter what the sign of
E is, v(t) has a smooth integral on [«, 3] by Proposition 18 and Proposition
19. This completes the proof of Theorem 6 .

te(—1,1). (25)
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