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ABSTRACT. We consider multipoint Padé approximation to Cauchy transforms of complex mea-
sures. We show that if the support of a measure is an analytic Jordan arc and if the measure itself
is absolutely continuous with respect to the equilibrium distribution of that arc with Dini-smooth
non-vanishing density, then the diagonal multipoint Padé approximants associated with appropri-
ate interpolation schemes converge locally uniformly to the approximated Cauchy transform in the
complement of the arc. This asymptotic behavior of Padé approximants is deduced from the anal-
ysis of underlying non-Hermitian orthogonal polynomials, for which we use classical properties of
Hankel and Toeplitz operators on smooth curves. A construction of the appropriate interpolation
schemes is explicit granted the parametrization of the arc.

1. INTRODUCTION

Rational approximation to analytic functions of one complex variable is a most classical subject
which has undergone many developments since C. Runge’s proof that such an approximation is
indeed possible, locally uniformly on the domain of holomorphy [47]. Let us quote for example
the deep study of those open sets for which holomorphic functions that extend continuously up
to the boundary can be approximated by rational functions on the closure [36, 60], see compre-
hensive expositions and further references in the monograph [18]. In another connection, the
achievable rate of convergence of rational approximants at regular points, when the degree goes
large, also received considerable attention [61, 21, 29, 42, 46]. Meantime, rational approximation
has become a tool in numerical analysis [30, 62, 59], as well as in the modeling and control of
signals and systems, see for instance [2, 14, 8, 20, 43].

From the constructive viewpoint, a great deal of interest has been directed to those rational
functions of type' (m, ) that interpolate a given function in m + 7 + 1 points, counting multi-
plicity. These are the so-called multipoint Padé approximants [6], which subsume the classical Padé
approximants that interpolate the function in a single point with multiplicity 7 + 7 + 1 [41]. Be-
yond the natural appeal of such an elementary linear procedure, reasons why Padé approximants
have received continuing attention include their early number theoretic success when applied to
certain entire functions [26, 50, 51], the remarkable behavior of diagonal (i.e., of (1, 7)-type) Padé
approximants to Markov functions [34, 23], the de Montessus de Ballore theorem and its gen-
eralizations on the convergence of (m,n)-type Padé approximants for fixed n [48] as well as the
solution to the “disk problem” for diagonal sequences [22] that give rise to extrapolation schemes
for analytic functions, the Nuttall-Pommerenke theorem on convergence in capacity of diagonal
Padé approximants to functions having singular set of zero capacity [37, 44], the numerical use of
Padé approximants for initial value problems and convergence acceleration [13, 25, 27, 12], their
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connections to quantum mechanics and quantum field perturbation theory [7, 58], and the re-
search impetus generated by the so-called Padé conjecture on the convergence of a subsequence
of the diagonal sequence [5], in the largest disk of meromorphy, that was eventually settled in
the negative [31]. The reader will find a detailed introduction to most of these topics, as well as
further references, in the comprehensive monograph [6].

In the present paper, which deals with the convergence of multipoint Padé approximants to
functions defined as Cauchy integrals over a compact arc, the relevant approximants are the diago-
nal ones with one interpolation condition at infinity for they are those producing the (generically
simple) zero assumed by the function at infinity. The first class of Cauchy integrals for which diag-
onal Padé approximants were proved convergent is the class of Markov functions, that is, Cauchy
transforms of positive measures on a real segment [34, 23]. In fact, under mild conditions, the
diagonal multipoint Padé approximants to such functions at a conjugate-symmetric system of in-
terpolation points converge strongly (i.e., locally uniformly in the domain of analyticity), as the
number of interpolation conditions goes large. The working pin of this result is the intimate
connection between Padé approximants and orthogonal polynomials: the denominator of the 7-
th multipoint Padé approximant is the 7-th orthogonal polynomial with respect to the measure
defining the Markov function, weighted by the inverse of the polynomial whose zeros are the in-
terpolation points (this polynomial is identically 1 for classical Padé approximants). This is a key
to sharp convergence rates, using the asymptotic theory of orthogonal polynomials with varying
weights [23, 56].

This result has been generalized in several directions, in various attempts to develop a conver-
gence theory of rational interpolants to more general Cauchy integrals. In particular, the strong
convergence of classical diagonal Padé approximants to Cauchy transforms of complex-valued func-
tions on a segment was established in [10, 37, 39], when the density of the function with respect to
the arcsine distribution on the segment is smoothly invertible, and in [33] under the mere assump-
tion that the function has continuous argument and vanishes almost nowhere. It is interesting that
the first three references proceed via strong asymptotics for non-Hermitian orthogonal polynomi-
als on a segment, whereas the last one relies on different, operator theoretic methods. Multipoint
Padé approximants to Cauchy transforms of functions with non-vanishing analytic density with
respect to the arcsine distribution on a real segment were in turn proved strongly convergent un-
der quantitative assumptions on the near conjugate-symmetry of the interpolation scheme [4, 3];
the proof rests on strong asymptotics for non-Hermitian orthogonal polynomials with varying
weight that dwell on the Riemann-Hilbert approach to classical orthogonal polynomials [15] as
adapted to the segment in [28]. Let us mention that the occurrence of zeros in the density can
harm the convergence, because some poles of the approximant may no longer cluster to the seg-
ment in this case, but if the density has an argument of bounded variation the number of these
“spurious” poles remains bounded and one can still get convergence 7 capacity even for substantial
zeroing of the density [9].

The case of Cauchy integrals over more general arcs than a segment turns out to be harder. In
the series of pathbreaking papers [52, 53, 54, 55], classical diagonal Padé approximants to func-
tions with branchpoints were shown to converge in capacity on the complement of the system of
arcs of minimal logarithmic capacity outside of which the function is analytic and single-valued.
This extremal system of arcs, often called nowadays a symmetric contour or an S-contour, is charac-
terized by a symmetry property of the (two-sided) normal derivatives of its equilibrium potential,
and the above-mentioned convergence ultimately depends on a deep potential-theoretic analysis of
the zeros of non-Hermitian orthogonal polynomials over S-contours. Shortly after, the result was
extended to multipoint Padé approximants for Cauchy integrals of continuous quasi-everywhere
non-vanishing functions over S-contours minimizing some weighted capacity, provided that the
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interpolation points asymptotically distribute like a measure whose potential is the logarithm of
the weight [24]. With these works it became transparent that the appropriate Cauchy integrals
for Padé approximation must be taken over S-contours, and that the interpolation points should
distribute according to the weight that defines the symmetry property. Subsequently, strong con-
vergence of diagonal multipoint Padé approximants was obtained in this setting for analytic S-
contours and non-vanishing analytic densities with respect to either the equilibrium distribution
of the contour or the arclength, under certain quantitative assumptions on the convergence of the
interpolation points [3]. Earlier results in a specific case can be found in [57].

Surprisingly perhaps, the natural inverse problem whether given a system of arcs, say &, there
exists a logarithmic potential whose exponential defines a suitable weight making % into an §-
contour, and whether the interpolation points can be chosen accordingly to produce strong con-
vergence of multipoint Padé approximants to Cauchy integrals on %, was apparently not con-
sidered. The goal of the present paper is to fill this gap when . is smooth. More precisely, we
prove that a smooth arc is an S-contour for a weight whose logarithm is the potential of a positive
measure supported disjointly from the arc if and only if the arc is analytic (¢f. Theorem 1). When
this is the case, we further show there exists a scheme of interpolation points producing strong
convergence of the sub-diagonal multipoint Padé approximants to Cauchy integrals on the arc,
provided the density of the integral with respect to some positive power of the equilibrium mea-
sure of the arc is Dini-smooth and non-vanishing (¢f. Theorems 2 and 4). This result seems first to
ascertain convergence of an interpolation scheme for Cauchy integrals of fairly general densities
(note analyticity is not required) over a rather large class of arcs (namely analytic ones). Finally,
we show that the non-vanishing requirement on the density can be relaxed a little (¢f. Theorems
3 and 4), thereby providing an initial example, over an arbitrary analytic arc, of a family of func-
tions whose zeroing at isolated places does not destroy the strong convergence of multipoint Padé
approximants to their Cauchy integral.

Our proofs differ somewhat from those commonly encountered in the field. In particular, we
translate the symmetry property, which is of geometric character, into an analytic one, namely
the existence of a sequence of pseudo-rational functions tending to zero off the arc and remaining
bounded on the latter. Choosing the interpolation points to be the zeros of these pseudo-rational
functions, we transform the non-Hermitian orthogonality equation satisfied by the denomina-
tor of the multipoint Padé approximant into an integral equation involving Hankel and Toeplitz
operator on the arc .%. Then, the bounded behavior of our pseudo-rational functions teams up
with classical compactness properties of Hankel operators to produce strong asymptotics for the
non-Hermitian orthogonal polynomials under study. This in turn provides us with locally uni-
form error rates for the approximant on the complement of .. From the technical point of view
the paper can be seen as deriving strong asymptotics for non-Hermitian orthogonal polynomials
with complex densities with respect to the equilibrium distribution of the arc under minimum
smoothness assumptions as compared to those currently used in the Riemann-Hilbert methods
35, 3].

The paper is organized as follows. In the next section we formulate our main results (Theorems
1-4). Section 3 contains the necessary background material for the proofs adduced in Section 4.
The last section contains an example of a class of contours for which the behavior of orthogonal
polynomials is “highly similar” to the case where F = [—1,1].

2. MAIN RESULTS

Let F be a rectifiable Jordan arc with endpoints £1 oriented from —1 to 1. Set

2.1 w(z)=w(F;z):=Vz* =1, w(z)/z—1 as z— o0,
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which is a holomorphic function outside of . Then @ has continuous traces (boundary values)
from each side of F, denoted by w* and w™ (e.g. @™ is the trace of w taken from the left side of F
as F is traversed in the positive direction). In this paper we consider polynomials ¢,,, deg(q,,) < 7,
satisfying non-Hermitian orthogonality relations with varying weights of the form

dt

(2.2) JF t/qn<t>w”(t>w+(t) =0, j=0,...,n—1,

together with their associated functions of the second kind, i.e.,

_gquw%a>dz

(2.3) R, (z):= P

, ZGD::E\F,

1

where C is the extended complex plane and {w, } is a sequence of complex-valued functions on
F. Our main goal is to show that the polynomials g, possess so-called strong (Szegd-type) asymp-
totics under the assumption that w, = h,/v,, where {),} is a compact family of sufficiently
smooth functions on F and v, are polynomials of respective degrees at most 27, subject to certain
restrictions. The desired result can be expressed as

2.4) (2/9)(4,5,)=1+0(1), ¢=z+w,

locally uniformly in D, where S, is the Szegd function of w, (see Section 2.2). As a conse-
quence of (2.4), we establish the uniform convergence of multipoint diagonal Padé approximants
to Cauchy transforms of complex-valued measures of the form hd ¢ /w™, where b is a sufficiently
smooth function on F and the Padé approximants interpolate the corresponding Cauchy trans-
form at the zeros of the polynomials v,.

2.1. Symmetry Property. Let F be as above and D be its complement in C. In what follows, we
always assume that the endpoints of F are 1. Define
2.5) o(z):=z+w(z), ze€D,

where w is given by (2.1). Then ¢ is a non-vanishing univalent holomorphic function in D except
for a simple pole at infinity. It can be easily checked that

(2.6) wt = —w~ and therefore 9t~ =1 on F.
Let e € D. Define
- 1
r(e;z):= M, le| <oo, and 7r(o0;z):=——, z€D.
1—g(e)p(2) ¢(2)

Clearly, r(e;-) is a holomorphic function in D with a simple zero at e and non-vanishing other-
wise. Moreover, it follows from (2.6) that unrestricted boundary values r*(e;-) exist everywhere
on F and satisfy

(2.7) rte;t)r~(e;t)=1, t€F.

Let now & :={E,},cy be a triangular scheme of points in D, i.e., each E, consists of 27 not
necessarily distinct nor finite points contained in D. We define the support of & as supp(&) :=

N,exUpsnEr, © C. Clearly, the support of any weak* limit point of the counting measures of
points in E, is a subset of supp(&). Hereafter, the counting measure of a finite set is a probabil-
ity measure that has equal mass at each point counting multiplicities and the weak* topology is
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understood with respect to the duality between complex measures and continuous functions with
compact support in C. To each set E,, we associate a function r, by the rule

(2.8) r,(z):= 1—[ r(e;z), z€D.

e€k,

Then 7, is a holomorphic function in D with 2» zeros there and whose boundary values on F
satisfy 77~ = 1. Among all possible schemes &, we are interested only in those that induce the
following symmetry property on F.

Definition (Symmetry w.r.t. &). Let F be a rectifiable Jordan arc and & be a triangular scheme of
points in D. We say that F is symmetric with respect to & if the associated to & functions r,, satisfy
£| = O(1) uniformly on F and r, = o(1) locally uniformly in D.

|7

Note that the boundedness of |7*| from above implies their boundedness away from zero by
@.7).

As we shall see, this definition is, in fact, closely related to the classical definition of the sym-
metry of an arc in a field (more generally, of a system of arcs). The latter is based on a number of
potential-theoretic notions all of which can be found in [49].

Definition (Symmetry in a Field). Let F be a rectifiable Jordan arc and let q be a harmonic func-
tion in some neighborhood of F. It is said that F is symmetric in the field q if the following partial
derivatives exist” and are equal:

A(Ut+q) U+
2.9) (3n+ 9) = (Qn_ 9 a.e. on  supp(A),
where A is the weighted equilibrium distribution in the field q, U is the logarithmic potential of 2,
and n* are the one-sided unit normals to F.

The symmetry property turned out to be vital in the investigation of the rates of best approx-
imation of functions with branch points by rational interpolants (multipoint Padé approximants)
[53, 55]. Given a continuum E with connected complement and a function f holomorphic in
a neighborhood of E, analytically continuable except over a compact set F,, cap(F,) = 0, where
cap(-) is the logarithmic capacity, then there exists an extremal (maximal) domain D such that the
condenser (F,E), F := dD D F,, has minimal condenser capacity among all domains in which f
has single-valued holomorphic continuation. Moreover, if the continuation of f over C\ F, is not
single-valued then the boundary F of the extremal domain is a union of a system of open analytic
arcs and a set of capacity zero, and it can be characterized as the unique contour containing F, and
satisfying (2.9) with ¢ = —U"¢, where v; — v; is the equilibrium distribution for the minimal en-
ergy problem for signed measures of the form o — 0, where 0 and o range over all probability
Borel measures on E and F, respectively. The best rate (in the 7-th root sense) of approximation to
f on E is achieved by rational interpolants corresponding to a triangular scheme whose points are
asymptotically distributed as v;. The counting measures of the poles of such interpolants weakly
converge to v; and the interpolants themselves converge to f in capacity in D.

Dwelling on the work of Stahl discussed above, Gonchar and Rakhmanov [24] extended the
definition of a symmetric contour to general harmonic fields in order to give a complete formal
proof of the “Magnus conjecture” on the rate of approximation of the exponential function on

2Normal derivatives are understood in the strong sense, namely, if the tangent to F exists at ¢ and il'f‘ are the unit
normals from each side of F, then the limits of the Euclidean scalar products (V(U* + ¢)(y), fz';t) exist as y approaches ¢
along 77, respectively.
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the positive semi-axis’. In [24] it is assumed that F and g are such that supp(A) is a tame set, i.e.,
the intersection of a sufficiently small neighborhood of quasi every point (q.e. means up to a set
of zero capacity) of supp(A) with the support itself is an analytic arc. It is easy to check that in
this case partial derivatives in (2.9) do exist. It was also observed that in the setting of rational
interpolation to functions as above, one can take interpolation points asymptotically distributed
like any Borel measure v on E. This will define a unique contour F D F, that satisfies (2.9) with
g = —U"” and the interpolants will converge to the approximated function in capacity in C \ F,
while the counting measures of their poles will weakly converge to v, where v is the balayage of v
onto F.

Since our main interest lies with rational interpolation, we shall be concerned only with arcs
satisfying (2.9), where ¢ = —U” for some Borel measure v with compact support. In this case
much milder assumptions on F are sufficient in order to have well-defined partial derivatives (see
the statement of the next theorem). Necessarily, for such fields, the symmetric arcs turn out to be
analytic as apparent from the following theorem.

Theorem 1. Let F be a rectifiable Jordan arc such that for x = £1 and all t € F sufficiently close to x
it holds that |F, | < const.|x — t|%, B> 1/2, where |F, | is the arclength of the subsarc of F joining t
and x and const. is an absolute constant. Then the following are equivalent:

(a) there exists a triangular scheme of points &, supp(&) C D, such that F is symmetric with
respect to &;

(b) there exists a positive compactly supported Borel measure v, supp(v) C D, such that F is sym-
metric in the field —U";

(c) F is an analytic Jordan arc, i.e., there exists a univalent function p holomorphic in some

neighborhood of [—1,1] such that F = p([—1,1]).

The above theorem covers only the case where supp(&) is disjoint from F. The authors do not
know whether non-analytic arcs can be symmetric with respect to a triangular scheme when the
support of the latter does intersect the arc.

We point out that the proof of Theorem 1 is constructive. In other words, for a given analytic
arc F, a suitable scheme & can (in a non-unique manner) be explicitly written in terms of the
function p that analytically parametrizes F. Each such scheme & gives rise to a suitable measure v
simply by taking the weak™ limit of the counting measures of points of the sets in &.

2.2. Strong Asymptotics for Non-Vanishing Densities. Let K be a compact set in C and denote
by C(K) the space of continuous functions on K endowed with the usual supremum norm || - ||¢.
For h € C(K), set w), to be the modulus of continuity of 4, i.e.,
wy ()= | mal)i |h(t,)—h(z,)|, ©e€[0,diam(K)],
tL—5L|ST

where diam(K) := max, , cx |t; — t,|- It is said that b is Dini-continnons on K if

w (T
J i )d T < 00.
[Odiam®)] T

We denote by DC(K) C C(K) the set of Dini-continuous functions on K and by DC, (K) the
subset of DC(K) such that w), < w for every h € DC(K), where w is the modulus of continuity
of some function in DC(K). In what follows, we shall employ the symbol “*” to indicate the
nowhere vanishing subset of a functional set (for instance, C*(K) stands for the non-vanishing
continuous functions on K).

3This conjecture was formerly known as “1/9 conjecture”, which was shown to be false by H.-U. Opitz and K. Scherer
in [40]. The correct constant was identified by A. P. Magnus in [32], however, his proof was not entirely formal.
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Let » € DC*(F) and logh be an arbitrary but fixed continuous branch of the logarithm of 5.
Then it is easily verified (see Section 3.3) that the geometric mean of b, i.e.,

idt
F

rwt(t)

is independent of the actual choice of the branch of the logarithm and is non-zero. Moreover, the
Szegd function of b, 1.e.,

2.11) Sb(z)::exp{w(z)Jlogh(t) i —lflogb(t) it }, zeD,
F F

2 z—t nwt(t) 2 rwt(t)

is also independent of the choice of the branch (as long as the same branch is used in both integrals).
In fact, it is the unique non-vanishing holomorphic function in D that has continuous unrestricted
boundary values on F from each side and satisfies

(2.12) h= GhS;Sh_ on F and §)(co)=1.

To state our next theorem we need one more notion. Let X be a Banach space and Y be a subset
of X. We say that a family {h,} C Y is relatively compact in Y if any sequence from this family
contains a norm-convergent subsequence and if all the limit points of {4} belong to Y.

With the use of the previous notation, we formulate our first result on strong asymptotics of
non-Hermitian orthogonal polynomials.

Theorem 2. Let F be an analytic Jordan arc connecting £1 that is symmetric with respect to a trian-
gular scheme of points & ={E, }, . Further, let {q,}, oy be a sequence of polynomials satisfying

j dt
Lt%uwuwzg5

withw, = b, [v,, where {h,} is a relatively compact family in DC’ (F) and v, are monic polynomials
with zeros at the finite points of E,,. Then, for all n large enough, polynomials q, have exact degree n
and therefore can be normalized to be monic. Under such a normalization, we have that

) [1+0(1)]/S,
@13) {%@ [1+0(1)]7,S,

where S, := (2/go)"$wﬂ, y, =277 Gwﬂ, and R, was defined in (2.3);

q, (1+d)/SF+(1+d1)/S
(2.14) {(R w)t = (1+al;lt);/nS:E

=0, j=0,...,n—1,

locally uniformly in D,

n F,

n

where d* € C(F) and satisfy*
J |d, (D)7 +1d ()]
[1—¢? |

|dt| —0 as n— oo

forany p € [1,00). Furthermore, the following limit takes place:

Qﬁ(t)wn(t)d . odt

@ e e’

*From classical estimates on singular integrals [17] the functions (R,,w)* are, in fact, continuous functions on F; this
also can be seen, for instance, from equation (3.5) below. However, (2.14) does not contain explicit information on the
pointwise behavior of (R, w)* as the smallness of d,, is claimed in L? norm only and pays no particular attention to the
values of d,, on a set of zero linear measure of F.
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where dt is the differential along F and “=” stands for the weak* convergence of measures.

The theorem is stated for analytic arcs only because in view of Theorem 1 this will be the case
if the scheme & does not touch F, which is a standard setting in interpolation. In fact, a careful
examination of the proof of Theorem 2 shows that F could simply be a Carleson (Ahlfors-regular)
curve. However, the authors do not have any convincing evidence suggesting that such arcs could
be symmetric with respect to some triangular scheme unless they are analytic.

2.3. Strong Asymptotics for Densities with Some Vanishing. In this section we consider an
extension of Theorem 2 to densities that may vanish. As mentioned in the introduction, such
an extention is important since it provides the first example of strong asymptotics with vanishing
density. The method used in the proof is essentially the same and is presented separately solely for
the clarity of the exposition.

The purpose of the following construction is to introduce a factor having zeros in the density
of the measure and whose vanishing is sufficiently weak so that the proof of Theorem 2 still goes
through with minor modifications.

Denote by F, ; the closed subarc of F with endpoints ¢ and d. Since F is compact, there
exists y € (— oo,—l] such that F N (—oo,y) = 0. Choose F,,, to be any smooth Jordan arc,

F,,.NF = {—1}, that links y and —1. Let x € F, define 0 to be the branch of arg(- — x) that is

continuous in C\ {(—oco,y]UF,, UF , } and tends to zero as the variable approaches infinity

anx —1x
along the positive real axis. For definiteness, we set 0.(x) to be the limit of 6, along F, ;. Then 6,
has continuous traces 0F on F_,  oriented from —1to x and 67 (¢) =0_(¢)+2m, t € F_, . \ {x}.
Clearly, the functions 9 and 9x| £, do not depend on the choice of F F,,..

For any @ €(0,1/2] andxeF set

. — —x 2a €xp {Ziaex(t>}’ L eFx,p
(216) Jﬁ(a,x,t).— |2<1L )l { eXp{Zld(@:(t)—ﬂ)}, IGF_l,x\{x}.

Then %(1,x;t) = 4(t — x)*, t € F, the argument of #(a, x;-) is continuous on F, and #(a,x;t) =
|2(t — x)|** when F = [—1,1].

Let b be a function on F for which §; is well-defined. Set chi = S;]t /S]- It is shown in Sec-
tion 3.3 that functions C}::: are continuous on F and satisfy Ci(:l:l) = 1 whenever h € DC*(F).
Moreover, it is also shown that the functions ¢ b AT continuous on F \ {x} and have moduli
lpTF(t)**, t € F \ {x}, where ¢ was defined in (2.5). They possess the one-sided limits along F at
x, denoted by c (x ), and

(2.17) ¢ |

(x_)| =2sin(a) |go$(x) ,

+
hla,x;
where we make the convention that
+ Y. - - - =y 4+
ch(m;_)(l )‘_Ch(a,x;-)(l ) and Cb(a,x;-)( 17):= Cﬁ(a,xy)( ™).

Now, let F, C F be a finite set of distinct points. We associate to each x € F, some a, €(0,1/2)
and define

(2.18) h(t) = b(Fy;t):= H (a,,x;5t) H hla,/2,x;t),

xel,\{£1} xeFN{%1}
t € F. Then the following theorem takes place.

Theorem 3. Assume that



CONVERGENT INTERPOLATION TO CAUCHY INTEGRALS OVER ANALYTIC ARCS 9

o F isan analytic Jordan arc connecting +1 that is symmetric with respect to a triangular scheme
of points & = {E,}, o and let v, be the monic polynomial with zeros at the finite points of
E,;
o the functions 1, associated to & via (2.8), are such that {|r, 0 ™|}, oy is a relatively compact
family in DC(T), where I is the boundary of p(D)
o {h,},en is a relatively compact family in DC’ (F);
o Fy C F is a finite set of distinct points, o, € (0,1/2), x € Fy, and #, given by (2.18), is such
that
(2.19) limsup |(cz;, 7,5 (x %) = (3, 7,5 (x7)| < 2|20,
x € Fy, where 1 <||2]| is the norm of the outer Cauchy projection operator on L*(') defined
in (3.12).
If{q,} ,en is a sequence of polynomials satisfying (2.2) with w, = bh,[v,, then the polynomials q,,
have exact degree n for all n large enough and therefore can be normalized to be monic. Under such a
normalization, (2.13) and (2.14) hold with d,, satisfying

JW (O + ()
Il—t |

limsup |dt| < oo.

n—o0

Let us make several remarks. As in the case of Theorem 2, the requirement of analyticity of
F can be weakened. It is enough to assume F to be piecewise Dini-smooth without cusps. This
condition is sufficient for Section 3.6 to remain valid, which is the main additional ingredient in
the proof of Theorem 3 as compared to the proof of Theorem 2.

As is clear from the definition of £, the lower bound in the inequality ||2[| > 1 is achieved
when F =[—1,1].

To obtain an explicit upper bound for the numbers ., x € F,, for which the theorem holds,
rewrite (2.19) in view of (2.17) as

sina, )| ()| 2 limsup| 6, 7, ()l < 1211

Thus, since 20, <1,y€F, (2.19) 1s satisfied, for example, when

sin(er, ) < [| 217 min{le™ (x)[", | (0)] Himinf (¢, 7,)7*(x)|
where L is the number of elements in Fj. In particular, if F = [—1 1] the functions 4, are positive,
and if the sets E,, are conjugate-symmetric, then |p*| = |c | =|r*[=1and (2.19) simply reduces
to the initial condition 2a, < 1, x € F,.

2.4. Multipoint Padé Approximation. Let u be a complex Borel measure with compact sup-
port. We define the Cauchy transform of yu as

d —
(2.20) fu(2):= f ZMTO:, z € C\ supp(u).

Clearly, f,, is a holomorphic function in C \ supp( ) that vanishes at infinity.
Classically, diagonal (multipoint) Padé approximants to f,, are rational functions of type (,7)
that interpolate f,

u
function is of the from (2.20), it is customary to place at least one interpolation point at infinity.

at a prescribed system of 27 + 1 points. However, when the approximated

More precisely, let & = {E, } be a triangular scheme of points in C \ supp(x) and let v, be the
monic polynomial with zeros at the finite points of E,.
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Definition (Multipoint Padé Approximant). Given f,, of type (2.20) and a triangular scheme &, the
n-th diagonal Padé approximant to f,, associated with & is the unique rational function 11, = p, /q,,

satisfying:
e degp, <n,degq, <n,andq,Z0;
o (9.2 (2) = p,(2)) [0,(2) is analytic in T \ supp(u);
o (2,(2)f2) = pu(2)) [0,(z)= O (1/2"*!) as z — oo,

A multipoint Padé approximant always exists since the conditions for p, and ¢, amount to
solving a system of 27 + 1 homogeneous linear equations with 27 + 2 unknown coefficients, no
solution of which can be such that g, = 0 (we may thus assume that g, is monic); note that the
required interpolation at infinity is entailed by the last condition and therefore II,, is, in fact, of
type (n — 1,n).

The following theorem is an easy consequence of Theorems 1 and 2.

Theorem 4. Let F be an analytic Jordan arc connecting £1. Then there always exist triangular
schemes such that F is symmetric with respect to them. Let & be any such scheme and f,, be given by

(2.20) with
idt

@21) dlt)= f)—os, AEDC (), suppli)=T.

Then the sequence of diagonal Padé approximants to f,, associated with &, {I1,}, is such that
(2.22) (f, —IL)w =[2G, + 0(1)]5; r, locally uniformly in D.
The proof of Theorem 4 combined with Theorem 3 yields the following.

Corollary 5. Let F an analytic arc connecting £1, that is, symmetric with respect to a triangular
scheme &. Further, let h € DC*(F), Fy C F be a finite set of distinct points, and H(Fy;-) be given by
(2.18) for some choice of the parameters a,, < 1/2, x € F,. If functions r,, associated to &, are such
that {|r, 0 97|} is relatively compact in DC(T'), I = d (D), and (2.19) is satisfied with b, = b and
h = 1(Fo; ), then the conclusion of Theorem 4 remains valid for f, with 1= hh.

As a final remark of this section, let us mention that it is possible to consider in Theorem 4
the Radon-Nikodym derivative of u with respect to the equilibrium distribution on F. The later
will be different from @ by a factor g(¢)p, where g is a non-vanishing function analytic across I.
However, as apparent from (2.22), the adopted decomposition of u is more convenient.

3. AUXILIARY MATERIAL

In this section we provide the necessary material to proceed with the proofs of the main results.
Section 3.1 describes properties of I, the boundary of ¢(D). In Sections 3.2 and 3.3 we construc-
tively define Szegé functions, show that formula (2.12) indeed takes place, and compute several
examples that we use throughout the proofs. The main source for these sections is the excellent
monograph [17]. Sections 3.4 and 3.5 are concerned with the so-called Smirnov classes on Jordan
curves and their content can be found in much greater detail in [11]. Finally, Section 3.6 carries
onto analytic Jordan domains certain properties of inner-outer factorization of analytic functions
on the unit disk.
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3.1. Joukovski Transformation. Let F be a rectifiable Jordan arc connecting %1, oriented from
—1 towards 1, and let ¢ be defined by (2.5). Then ¢ has continuous injective extensions ¢* onto
F that are conformal on F \ {£:1}. Denote

[:=Ttul", I'":=¢*(F).
By what precedes, 't \ {£1} are open Jordan arcs with endpoints &1 and by (2.6)
(3.1) =% "={z:1/zeT*}.

Observe that ¢ is inverse to J(z) := (z41/z)/2, the usual Joukovski transformation, in D = C\ F.
Since J maps z and 1/z into the same point and ¢*(z) = +1 if and only if z = £1, I'* NI~ =
{—1,1} and therefore I' is a Jordan curve.

Assume, in addition, that for x = £1 and all ¢ € F sufficiently close to x it holds that |F, | <
const.|x —t|%, B >1/2, where |F, .| is the arclength of the subsarc of F joining ¢ and x and const.
is some absolute constant. We shall show that this implies rectifiability of I'. As ¢* are conformal
on F \ {£1}, it is enough to prove that " has finite length around +1. By (3.1), it is, in fact,
sufficient to consider only I'*. Let s be a parametrization of F around 1 such that s(0) = 1 and for

all 8§ €[0,8,], s(8,) # —1, it holds that

US) = |F gy = J[ O Sconst i)
0,

As g% o5 is a parametrization of I'* around 1, we get that

ot syl = f[ (67600 14 = j

[0,8]
f Is"()l
const. ——ay
(0.8 /[1=s()|

since (p*) = ¢ /w*, |p*| is bounded above on F, and |1 + s(y)| is bounded away from zero on

[0,8,]. As £/(y)=|s'(y)| and |1 — s(y)| > const.£/P(y) on [0,8,], we deduce that

r'0)

*(F < const.j
o™ (Fy5),0)l < 001 (72P(3)
since 1 —1/2/3 > 0. Clearly, an analogous bound holds around —1. Hence, I't and therefore I are
rectifiable.

Now, we show that I is an analytic Jordan curve whenever F is an analytic Jordan arc. In
other words, we show that in this case there exists a holomorphic univalent function in some
neighborhood of the unit circle that maps T onto I'. Let U be a neighborhood of T such that J(U)
lies in the domain of p, where p is a holomorphic univalent parametrization of F, F = p([—1,1]).

Define
B(z):= { o(p((2), zeU":= unb,
T\ e(pU(2), zeU :=U\D.
Then @ is a sectionally holomorphic function on U \ T. Denote by ®* the traces of ® from U*
on T. Then for T € T, we have

T(sO)

s’ (y)|d
)I O)ldy

¢
i

w™ (s(y

IA

dy = const.L7128(8) < 00

o (
¥ = {1/¢-<p</<r
_ {?‘(W(T;
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Thus, @ is a holomorphic injective function on U that maps T into I, and therefore I is an analytic
Jordan curve.

3.2. The Cauchy Integral Operator. Let I be an analytic Jordan curve and denote by D* and
D~ the bounded and unbounded components of the complement of T', respectively. Further, let
& be an integrable function on I'. The Cauchy integral operator on T is defined as

¢(7)

(3.2) CP(z):=— dr, z¢Tl.
2t Jrt—2z

Clearly, 6 ¢ is a sectionally holomorphic function on C\T and

_ | (&) +Ay(t,2), zeD™,

(g¢(z>—{ A¢(I,Z), zeD-, tel,
where
1 —o(t
Ay(t,z)=— —Sé(T) a )d’L'

27l Jy T—z
It is an easy modification of [17, Sec. 4.1] to see that A (¢, z) is a continuous function of z for each

t €T when ¢ € DC(I'). Therefore, in this case, 6 ¢ p+ have continuous unrestricted boundary
values (6 ¢)* such that

(3.3) (64" —(6¢) =¢.

Moreover, € ¢ is the unique sectionally holomorphic function in C \ T that satisfies (3.3) and
vanishes at co.

Let now {¢,} € DC_(T) be a uniformly convergent sequence. Denote by ¢ the limit function
of {¢,} and observe that ¢ necessarily belongs to DC,(T'). We want to show that (4'¢,,)* con-
verge uniformly on I to (6 ¢)*, respectively. Since 6 is additive, we may suppose without loss
of generality that ¢ =0. Then

dT

IT—tl

w w
< b J 8,(5 f J AR
[0,50] 0,s,] [5,:%]

Sn

< k1J w<s>ds +2k(sy—s,)
0,s

S

where s, := diam(I") and &, is a positive constant that depends only on I'. Now, by choosing s,
in such a manner that s, and ||¢,||1/s, both converge to zero as 7 — oo, we obtain that (6¢,,)”
converges to zero uniformly on I'. The convergence of (6 ¢,,)* then follows from (3.3).

Finally, suppose that I' is such that = and 1/t belong to I" simultaneously. Assume in addition

that € DC(T') is such that ¢(7) = ¢(1/7). Then
CP(1/2)=CH0)—6(z), z¢T,

(6 ¢)* € C(I), and by (3.3)

(3.4) (6P (1) +(€P)"(1/7)=P(7)+6H(0), €T
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Suppose further that £1 € I" and denote F =J(I'). Then F isan analytic Jordan arc with endpoints
+1.Let ¢ e DC(F)and ¢ = ¢ o]. Clearly, p € DC(I') and ¢(7) = p(1/7), T €T. Set

R() = w G(t) dt

27 Ft—('w+(t)’ CED=C\F

As
dj(r) —dt/r, tel”
w+U(T)) dt/r, ~eI't’
where I'* have the same meaning as in Section 3.1, and since @({) = (1 — z%)/(2z), { = J(=2),
z € DY, we have for t = J(7) that

R HL( o) 60, 2 [ D),

41 T—Z)(l—ZT 4711 rT—Z 41 Jr1—z7T
1 1
(3.5) = — f —d =6d(z)— =6 $(0)
271 Jr T—Z 47'cz 2

where we used the symmetry of ¢, i.e., (1) = ¢(1/7). Then we get from (3.5) and (3.4) that
(3.6) R*eC(F), R"(£1)=R (£1), and R*+R =¢ on F.
3.3. Szeg6 Functions. Let F be an analytic oriented Jordan arc connecting —1 and 1 and b €

DC*(F). Since |[Log(1+ z)| < 2|z|, |z| < 1/2, where Log is the principal branch of the logarithm,
we have that

(|t = 1l)
67) |logh(z,) ~logh(t,)| = [Log(h(z,)/h(t)] < 2=

ming

whenever 2w, (|t; — t,|) £ ming h. Thus, logh € DC(F) for any continuous branch of the log-
arithm of h. Let now I' be the preimage of F under the Joukovski transformation, J, and let
I't = o*(F). Further, let ¢ :=logh o]. Then, changing variables as in (3.5), we have that

id T)dt
Gh:exp{JFlogb(t)Kf(t)}:exp{ ) i)%}:exp{(gq’)(O)};ﬁO

and does not depend on the branch of the logarithm we chose. Indeed, different continuous
branches of the logarithm of / give rise to the same ¢ up to an additive integer multiple of 27z,
and since 6 (¢ +¢)(0) = 6 $(0)+ ¢ for any constant c, the claim follows. Further, (3.5) yields that

5,(()=exp{€p(z)-6$(0)}, (=J(z)eD, zeD*.
Hence, §), is a well-defined non-vanishing holomorphic function in D that has value 1 at infinity
and satisfies

(3.8) S;(t)Sb_(t):exp{¢( 6 $(0) (t)/G,, t=](r)€EF,
by (3.5) and (3.4). Moreover, (3.6) tells us that
(3.9) SreC(F) and Sf(£1)=S, (£1).

Now, if by, h, € DC*(F), then §), , =S, §), since there always exists k € Z such that
log(h h,) =logh, +logh,+2rik on F

for any continuous branches of the logarithms of 5, and b,. We shall refer to this property as to the
multiplicativity property of Szegd functions. It remains only to say that S, can be characterized
as the unique holomorphic non-vanishing function in D that assumes the value 1 at infinity, has
bounded boundary values on F, and satisfies (3.8). Indeed, this follows from the uniqueness of 6 ¢
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as the sectionally holomorphic function satisfying (3.3), vanishing at infinity, and having bounded
boundary values.

Employing the characterization described above, we can provide an explicit expression for the
Szeg6 function of a polynomial. Namely, let E, be a set of 272 not necessarily distinct nor finite
points in D, v, be a polynomial with zeros at the finite points of E,, and 7, be the function
associated to E,, via (2.8). Then we get from (2.6) and (2.7) that

1 o
(3.10) 2 =——"
v, Gv 7,0 n

n

Proceeding now with the investigation of the properties of Szegd functions, we show that
{Sbi} form relatively compact families in C*(F) whenever {4} is a relatively compact family

in DC’ (F). Without loss of generality we may assume that {5, } converges uniformly on F to
some non-vanishing function /. Fix an arbitrary branch of the logarithm of /4. Clearly, there
exists a choice of the branch of the logarithm of 4, for each 7 such that the sequence {logh,}
converges uniformly to logh. Moreover, it follows from (3.7) that {logh,} C DC, (F). Here,
we slightly abuse the notation by using the same symbol w despite the fact that the modulus of
continuity that majorizes wj,,, is different from the one that majorizes w), . As only the exis-
tence of such a majorant is significant to our considerations, this should cause no ambiguity. Thus,
{$,} cDC,(T), ¢, :=logh, o], and it converges to ¢ := logh o]. As we saw in the previous
section, it follows that {(6¢,)*} converge uniformly on I to (6 )%, respectively. Thus, the
claim follows.

Finally, we compute the Szeg6 function of #(a,x;-), @ € (0,1], x € F, defined in (2.16). It is a
simple observation that

2(z —x)
o(z)

Gh(l,x;-) =1 and Sb(l’x;.)<z) = AS D,

by uniqueness of the Szeg6 function. Let us also recall that S, .. is a non-vanishing holomor-
phic function in D, including at infinity, with zero winding number on any curve there, and
Sfy(lyx;._)(oo) = 1. Thus, for any a € (0,1], an a-th power of Sy ., exists. In other words, the
function

S, = Sg(l’x;.), S, (0)=1,

is a single-valued holomorphic function in D with continuous traces on each side of F.

Denote by 6, the branch of the argument of ¢ which is continuous in C\ {(—o00,y]UF,,, UF}
was defined in Section 2.3. Then 6 , has
continuous extensions to F that satisfy 5;’ = —9; on F, 5;’(1) =0, and (9;'(—1) = . It can be

and vanishes on positive reals greater than 1, where F,

easily checked that ArgS, =« (@x -0 ¢), where Arg§,, is the continuous branch of the argument
of S, that vanishes at infinity and 6 was defined in Section 2.3. Thus,

Si(t>:|z<t—x)|a exp{ia(0,()-0%(1)}, teF,,
: e (OF | exp{ia@(t)- 62}, te Py \ixt,

and therefore S¥S~ = #(a,x;-) on F by (2.6) and since 07 = F — 27 there. Altogether, we have
proved that S5, ..y =5

ar
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Now, define ¢, :=§F /S~ on F. Then, for x # £1, we have

exp —ia(t9+(t)—(9_(t))}

¢ ¢

He)+0;(0)+05() - 65(1)}

¢

() = lo~ (o)

exp{—ia(

exp —2ia9;(t)}, teF, |,

— ~(t 2a ;
()l exp —2ia€;(t)+2ian}, teF , \{x}

for x = 1, we have that
ca(t):|go_(t)|2“exp{—Ziaﬁ;'(t)-i-Zian}, teF;
and finally, for x = —1, we have that
ca(z):|¢—(z)|2aexp{—zia9;<t)}, teF.

Therefore, if x # 1 then ¢, and ¢! are piecewise continuous functions on F, having jump-
type singularities at x of magnitudes 2sin(a)|¢™(x)/¢™(x)|* and 2sin(ar)|pt(x)/p~(x)|%, re-
spectively, and ¢,(£1) = 1; if x is £1 then ¢, is a continuous function on F, ¢, (F1) = 1, and
¢, (£1) = exp{£2ian}. Thus, (2.17) does indeed hold.

Now, let Fy C F be a finite set of distinct points. Given o, < 1 for every x € F, let # be
associated to Fy via (2.18). Then

Sh = 1_[ Sh(ax,x;-) 1_[ Sfﬁ(ax/Z,x;-)
xel,\{£1} xeFN{+1}
by the multiplicativity property of Sz‘egc'ﬁ functions. Moreover, ¢, = §7/S " and ¢/ = S,/ S; are
the products of ¢, and 1/c, , respectively, over x € F,, and therefore they are piecewise continu-
ous function on F with jump-type singularities at x € Fy \ {£1}.

3.4. Smirnov Classes. Let I" be an analytic Jordan curve. Denote by Dt and D~ the bounded

and unbounded components of C \ . Suppose also that T is oriented counter-clockwise, i.e.,
D lies on the left when T is traversed in positive direction. Assume also that 0 € D*. Set L?,
p € [1,00), to be the space of p-summable functions on I" with respect to arclength and denote
the corresponding norms by ||| ,. For each ¢ € L', the Cauchy integral operator (3.2) defines a

sectionally holomorphic function in D* U D~. To be more specific we shall denote
CHp= ((5¢)|Di-
Then each function 6*¢ is holomorphic in the corresponding domain and has non-tangential

boundary values a.e. on I, which, as before, we denote by (6 $)*. For each p € [1,00), we define
the Smirnov classes E f and E? as

E? {pel?: € =0},
E? = {$pell: €tp=(6"$)0)}.

Clearly, E ip are closed subspaces of L?. We note also that the Cauchy formula holds, i.e., if ¢ € E ip’
then

(€T =¢ and (6¢) =—p+(61T$)0) ae.on T
by Sokhotski-Plemelj formula (3.3). In other words, ¢ admits an analytic extension to D* whose
L?-means turn out to be uniformly bounded on the level curves of any conformal map from
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D onto D*. Conversely, if 4 is a holomorphic function in D% whose L?-means are uniformly
bounded on some sequence of rectifiable Jordan curves in D* whose bounded or unbounded
components of the complement exhaust D* or D™, respectively, then the trace of 5 belongs to EZ
(see [16] and [11] for details).

It will be of further convenience to define the projection operators from L? to the Smirnov
classes EZ. To do that, we first define the Cauchy singular operator on I', say -, by the rule

1 [ 40)

i JrT—t

dv, tel,

(L)1) =

where the integral is understood in the sense of the principal value. We also set .# to stand for the
identity operator on L? and we put E, p € [1,00), to denote the subspace of E” consisting of
functions vanishing at infinity, i.e.,

El:={¢cE!: (67¢)0)=0} ={pelr: €T p=0}.
In the considerations below we always assume that p € (1,00). Then
(3.11) L’ =El@E’.
We define complementary projections on L? in the following manner:

P L —EL ¢ (1/2)(S +F),
2:LF—EL, ¢ (1/2)(I ~ ).

These operators are bounded and can be used to rewrite the Sokhotski-Plemelj formula as
(3.13) Pb=(6€p)" and L =—(6 )", pE€L?.

Finally, we characterize the weak convergence in E ﬁ According to the Riesz representation
theorem, any linear functional ¢ € (L?)* has a unique representation of the form

(3.14) Z¢:f¢f|d7|, gz’)eEf, felLs, l+1:1.
r P q

(3.12)

It follows now from the Hanh-Banach theorem that
(3.15) (ELy = L7/(ED),

1 «Au»

where the symbo stands for “isometrically isomorphic” and (E i )t is the annihilator of E ﬁ
under the pairing (3.14). It can be easily checked that

dr
(3.16) (E_ﬁ)L:{¢%: ¢eEj}.

Since I is analytic, multiplication by d 7 /|d 7| is an isometric isomorphism of L7 into itself. Thus,
by (3.11) and (3.12) every f € L7 can be uniquely decomposed as

6.17) pp dr \ dt 9 dr \ dt

' =P\ ae )@ T e ) e

Combining (3.15), (3.16), (3.17), and (3.11), we see that for any linear functional ¢ € (EJ[;)* there
uniquely exists ¢ € EZ such that

(p= ngs(pdf, $eEr.
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Since (-—z)~! € E? for every z € D, it follows from the Cauchy formula that a bounded sequence

{¢,} C ET weakly converges to zero if and only if {6+ ¢,} converges to zero locally uniformly
in DT,

3.5. Toeplitz and Hankel Operators. In the notation of the previous section, let c € L®, i.e., ¢
be a bounded function on I' with the norm [|¢||.,, and let p € (1,00). We define the Toeplitz and
Hankel operators with symbol ¢ by the rules

T.: EL S EY, s P(cdh),
A EP S EF, ¢ 2(coh),
respectively. Then 7. and S are bounded operators and . is compact whenever ¢ € C(T') (see,
for instance, [11, Prop. 6.21]).
Let {¢,} C E? be a bounded sequence that weakly converges to zero and {c,} be a relatively
compact family in L. Then for any limit point of {c,}, say ¢, we have

1Z7¢, =T, ull, =12 ((c = )@ )ll, <2 1Mle = ¢l Nl s

where ||2|| is the operator norm of &. Therefore, since & and 7, are bounded operators, it
can be readily verified that {7, ¢} weakly converges to zero. Moreover, using the compactness

of Hankel operators with continuous symbols, a similar argument shows that {#, ¢,} strongly
converges to zero in the || - || ,-norm if {c,} is a relatively compact family in C(I').

Let now ¢ be a continuous function on I" except for a finite set of points, say I'y. Assume
further that ¢ possesses finite one-sided limits, say ¢({*) and ¢({™), at each { € I'y. Then there
exists ¢/ € C(I') such that

Moo= smaxil) Q) e=1eC) = cC™
IIC—CIIDO—Erggrfh( s 1(8):=1e(CT) = ()]

Thus, if {$,} C EZ, ||$,|| = 1, is weakly convergent to zero, it holds that

limsupl| 7¢I, < limsup (||7£,_o,ll, + 17 ¢,ll,)

n—00

IA

1
. _ / < - ,
hnmsogpllﬁ((c g, < 2||£2||rggg:k(év)

—

since J€ is a compact operator.

3.6. On Conjugate Functions. Let I" be an analytic Jordan curve and D* and D~ stand, as be-
fore, for the bounded and unbounded components of the complement of I'. Denote by f a confor-
mal map of the unit disk, D, onto D*. Further, let {¢,} be a sequence of holomorphic functions
in D7 that continuously extend to I'. Assume also that {|¢,,|} is a relatively compact family in
DC!(T). Define ¢, := ¢, o f. Then {¢,} is a sequence of bounded holomorphic functions in D
with continuous boundary values on the unit circle, T. Moreover, since f” extends continuously
on T by [45, Thm. 3.3.5], it holds that {|¢,, |} is a relatively compact family in DC” (T) (as before,
we use the same symbol cw since only the existence of the majorant is important).

By the canonical factorization of Hardy functions in I (see [16, Sec. 2.4]), we get ¢, = ¢! 4°,

where |¢! | =10n T and

T4z dr
¢;<z>:=exp{f * loglg (o). '}, ,eD,

TT—2Z 21
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In other words, ¢’ and ¢° are the inner and outer factors of ¢,,, respectively. Since [¢°| =|¢,, | on
T, {|¢°|} is a relatively compact family in DC*(T). Moreover, since [¢]| is uniformly bounded
below on T, we have that

wlogl%l(s) < w|¢;|(3)/ffneiqfrl|¢i(r)| <kw(d)

for all & small enough, where &, is a positive constant independent of 7. Thus, without loss of
generality we may assume that {log|¢|} € DC,(T). Denote by arg ¢° the harmonic conjugate
of log|¢? | normalized to be zero at zero. Then by [19, Thm. TI1.1.3] we have that

S w 2w
oy () <y <L #dw&fa #m),

where k, is an absolute constant and the moduli of continuity of arg ¢ are computed on T. This,
in particular, implies that {arg°} is a uniformly equicontinuous family of uniformly bounded
functions on T. Hence, by the Ascoli-Arzela theorem, {arg ¢} is relatively compact in C(T) and
therefore so is {/%}.

Summarizing the above, we arrive at the following. If I' is an analytic Jordan curve and {¢,} is
a sequence of holomorphic functions in D* with continuous traces on I such that {|¢, |} forms a
relatively compact family in DC? (T'), then each ¢, can be written as

$u=, b |Pul=¢y] on T,

and the sequence {¢} forms a relatively compact family in C(T).

4. PROOFS

In the first part of this section we prove Theorems 2, 3, and 4. A number of places in these
proofs contain references to the material of the previous section. The second part is devoted to the
proof of Theorem 1 and is independent of the rest of the paper.

4.1. Proofs of Theorems 2, 3, and 4.

Proof of Theorem 2. The starting point for the proof of this theorem is the method of singular
integral equation proposed by J. Nuttall in [38].
By the very definition of R,,, (3.6), (2.6), and (2.12), it follows that
S5
(4.1) (R, @)™ +(R,w)” =2q,w, =2G,_ q, # on F.
) (eT)

The last equation can be rewritten as

+ ¥ + F F
R " R " " Sw nSw
“.2) ikt Y (et 4 id ) =g, (o
Sw Sw Sw Qn ? gpn

n n

on F. Observe that

(4.3) a,=—

is a holomorphic function in D and & € C(F), a (£1) = a? (£1). Indeed, S,, is a non-vanishing
and holomorphic in D,
w(2)p"(z)=O0(z"") as z — oo
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by the very definition of these functions, and
R, (z2)=0(1/2"*") as z — 0

due to orthogonality relations (2.2). The continuity of the boundary values 4 and equality of a**
at &1 follow from (3.6) and (3.9). Let also
GnS
(4.4) b, =2G, ——.
Ty
It is again immediate that b, is a holomorphic function in D, b* € C(F), and b (£1) = b (£1).
Then using the multiplicativity property of Szegs functions, we can rewrite (4.2) as

nS +

(4.5) a:+(ancn)¥(§0n—) b¥ on F,
("S5, )7

where

(4.6) ﬁ::S:F/Si on F.

Clearly, c* € C(F), cfc; =1,and cf(£1) = ¢ (£1) = 1. Moreover, {c*} are relatively compact

families in C(F) (see Section 3. 3, the discussion right after (3.10)). Further, by (2.12), (2.6), and
(3.10) it holds that

nSv + 1

(4.7) —W ) - U rT on F.
(@"S,)F G, (¢™S2)F 7

Thus, we obtain from (4.5) that

(4.8) bT=a>+(a,r,c,)T on F.

Let J be the usual Joukovski transformation. Then I := J~!(F) is an analytic curve (see Section
3.1). Denote by Dt and D~ the bounded and unbounded components of the complement of T,
respectively (we orient I' counter-clockwise), and define

f=folp f=a,b,7,
Then d,, b,, #, are holomorphic functions in D+ with continuous traces

4.9) flri:f¢o], f=a,b,r,, I'*:=qe*(F).
The continuity of the boundary values immediately implies that these functions are bounded in
D7, and therefore

(4.10) fAGEi and f(l/-)eEf, f=a,b,r,,

for any p € [1,00) by the characterization of Smirnov classes (Section 3.4). Moreover, the sequence
{#,} converges to zero locally uniformly in D* and therefore weakly goes to zero in Ei (see
Section 3.4) by the very definition of 7, and the fact that F is symmetric with respect to &. It
follows from (4.8) that

(4.11) b (v)=a,(1)t)+(4,%,¢,)r), T€eT,

n-n-n
where ¢+ :=cT o]. Notice that ¢, are, in fact, continuous functions on I" and {¢, } is a relatively
compact family in C(T"). Fix an arbitrary p € (1,00) and denote

(4.12) én)p:dn/HdanonD"' and d, ():=4,,0)-4,,1/)onD",
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where [|-]|, is the L/-norm onT'. Clearly, d,, , € E?. Applying subsequently the operators 2 and
£ (see (3.12)) to both sides of (4.11), we get in view of (4.10) that

(4.13) bulllall, =a,,©)+ 2, ,7,6,)
”’P:Q(dn,p ntn

Equivalently, we can rewrite (4.13) as

b,/lla,|l, =3, ,(0)~ T, ,7,)
4.14 nl 1%nllp = %np n\npTn)
( ) { dn,p = %n(dn,p rn)

where 7, and A, are the Toeplitz and Hankel operators with symbol ¢, respectively (see Section

3.5). By the normalization of {4, ,} and the properties of {7,}, the norms||a are uniformly

np) np Tl

bounded with 7 and the sequence {4, ,#,} weakly goes to zero. Thus,

14

apll, =0 as n— o0
by the compactness properties of Hankel operators with continuous symbols (see discussion in
Section 3.5). In particular, since
I,
i, ,(1/)l, < —“’2/ -0 as n—o0

min_ o |7|77
(note that I" cannot pass through the origin since otherwise it would be unbounded as = and 1/~
belong to I simultaneously), we have from (4.12) that

(4.15) {lﬁn(o)l/lldnll,, - 1

-~ -~ as 77 — OoQ.
||1_ﬂn/an(o)||p - 0

Using now properties of Toeplitz operators with L symbols (see Section 3.5), we derive from
(4.14), (4.15), and the Cauchy formula that

{%m@=HdD
4,/4,(0)=1+0(1)

locally uniformly in DT or equivalently

2G’w QnSw
o = e
an

(4.16) 1 R wer
—= = = 1+o(1)
0,0 S,

locally uniformly in D. The first asymptotic formula in (4.16) immediately implies that ¢, has
exact degree 7 for all 7 large enough and therefore can be normalized to be monic. Under such a
normalization, we deduce again from the first formula in (4.16) by considering the point at infinity
and using the normalization §, (c0) =1 that

4.17) 4,(0)=[14+0(]2""G, =[14+0(1)]2"y,,
and (2.13) follows.
Now, let
R,w a,
(4.18) d,:= —1= —1.
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Then d, :=d, o] p+ is such that

(#.19) 1|1, <111 =, /4, O}, + o(DlId, /14, (0)] — 0 as n — o0

for any p € (1,00) by (4.17) and (4.15), and therefore also for p = 1 by Holder’s inequality. So, we
have for any p € [1,00) that

41 = | 14,
T

= L (I, P I @Y 1+1dF P I (2))]) 1d ]
dt

w(t)

as 7 — oo. Since |¢*| > minp || and |wT(¢)| = 4/|1 — £?|, the second part of (2.14) follows from

(4.18) and (4.20). Moreover, since we can rewrite (4.1) as
@0 125y S, =R, w)" +(R,w)” =y, [(1+4,)S,)" +(1+4,)S,)”]

by (4.18), we get the first part of (2.14).
So, it remains only to prove (2.15). By Lavrentiev’s theorem, which is the analog of the Weier-
strass theorem for complex-valued functions on an arc, it is enough to show that

—0

(4.20)

L (I, @l @ +1d} ()P le™(0)])

4.21) ftj 142 (H)w,(t) dt th e 0,1
. —_— —, j=0,1,....

g I T ) ey
By (4.1), we get

-1 2 _ 1 +\2 + — \2

e = o [(Ree)) 2R, @) (R, w) + (Ryw) )]

_ o[t R Re)®we) 1(Rw))
"2 Sts sts- 2 stse |
Recalling the definitions of 4,,, 7,,, ¢, and d,,, we get in view of (4.7) that
}/n_lqiwn = 2_2”}/;2 [(airncn)+/2+a:a;+(airncn)_/2:|

= 1+[d +df+d;d}]
+[((+d, V7,0 ) +((1+4d, ) r,c,)7] /2.

Thus,
g2 (t t . d

ftjwdtzf t/+—t+11,l—m'12n,

FooYawt(t) Fowt(t) v ’
where

tidt

I = d- dr d-(t)d*

o= [ GO+ d 0di 0] S
and

1
L, =—— | [A+dF @) (FehE)+A+d () ()]

2711 F w+(t)'
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Equations (4.21) shall follow upon showing that 7, ,, and I, converge to zero as 7 grows large.
Clearly, this holds for 7, ,, by (4.20) since |¢*| are bounded on F. Further, substituting ¢ = (),
T €T, we get as in (3.5) that

t/dt

I e IR AC (XS GO

w™(t)

dr
5
T

where we integrate on I'” from —1 to 1 and on I't from 1 to —1. Thus, by the very definition of
the operators € and 2 (see (3.2) and (3.12)), it holds that

L, = (6%(1+d,)1%,6)) )= (6 P(1+d,V7,5,])) 0)
= (677,,(1+d,73,)) 0

where 7. is the Toeplitz operator with symbol ¢,J7. Since ||1+cin | |§7 =1+o(1)forany p €(1,00)
by (4.19) and since |7,| are uniformly bounded above on I" while {7,} converges to zero locally
uniformly in D by the assumptions of the theorem, the sequence {(1+ dAn)2 7,} weakly goes to
zero in each L?, p € (1,00). Furthermore, {¢,/’} is a relatively compact family in C(I") for every
j =0,1,.... Therefore 7 ((1+ a?n)z?n) converges weakly to zero in any L?, p € (1,00), and
subsequently 7, , tend to zero as n grows large (see Section 3.5). This finishes the proof of the
theorem. ’ 0

Proof of Theorem 3. The following is a modification of the proof of Theorem 2. Thus, we shall
keep all the notation we used in that proof.

Set (= := ¢ o], where C;: were defined after (2.18). Repeating the steps leading to (4.11), we
get that
(4.22) b,(r)=a,(1/7t)+(4,7,,,6)(t), Te€T.

As before, ;n and 7, are holomorphic functions in D* with continuous traces onT’, {7,} converges
to zero locally uniformly in D*, and the boundary values of |7,| are uniformly bounded above
on I'. Further, {¢,} is a relatively compact family in C(I') and 4,, are holomorphic functions
in DF. However, the traces of 4, are continuous only on I'\I'y, I'y = J7!(F,). Moreover, at
each { € I'y, each 4, has an algebraic singularity of order —a, > —1/2, x = J({). Thus, by the
characterization of Smirnov classes (Section 3.4), we have that a, € Ei Finally, the function ¢ is
piecewise continuous on I, i.e., ¢ is continuous on I'\ I'y with jump-type discontinuities at each
{ el
Given (4.22), we obtain as in (4.13) that

423) { by /lla, |l =ﬁn,2<o>)+9’<ﬁn,me,,6> .

dﬂ,z = Q(ﬂAn,z ;‘71 6726
By assumptions on &, it holds that {|7,|} is a relatively compact family in DC’(T'). Thus, as
explained in Section 3.6, we have that 7, = 7/7°, where {#°} is a normal family in D* with
continuous boundary values on I" that form a relatively compact family in C(T"). Moreover, |7, | =
|§'}‘1’| on I' and since neither of the limit points of {72} can vanish in D by the outer character of
72, it follows from the assumptions on 7,, that {#!} converges to zero locally uniformly in D* and
|f"’l |=1onT.
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Now, we can write (4.23) as

424 { b, /la, Il =4,(0) = 7,(d,,7,)

n2_ ( 7A’) ’

where 7, is the Toeplitz operator with symbol ¢,¢ and 5, is the Hankel operator with symbol
¢,72¢. Then we get from the discussion at the end of Section 3.5 that

. 1 \ aon oy
limsup|ld,, ||, < 5|2 maxlimsup (¢, FIENCT) = (&,7,6)CT)
0 n—0o0
since {¢,7°} is a relatively compact family in C(T'), ||4,,7! ||, =1, and {4, ,7'} weakly converges
to zero in E er Then it immediately follows from the very definition of ¢, ¢, 7,, and (2.19) that
limsup||d, ,(1/-)ll, < 1

and since d,, ,(1/-) =(4,,(0) = 4,,(-))/|l4, ||, we derive that
(4.25) limsup||4,||,/14,(0)] < co.

n—oo

As T, and S, are bounded operators acting on weakly convergent sequences, we get from (4.24)
and (4.25) that

b, [4,(0)=1+o0(1)
(#.26) { a,la, (0)=1+o0(1)
locally uniformly in D*. As in the proof of Theorem 2, (4.26) implies (4.16) and (4.17) and there-

fore (2.13) follows under the present assumptions.
Define d,, as in (4.18). Then it still holds that

d,=d,0)p = [1+0(0] =7

and hence limsup,,_, ||a';||2 < 0o by (4.25). Thus, as in (4.20), we get

-1

lim sup L (Id-(0)Rlo ()] + 14 (DRl ()

n—oo

dt
— <
S0
The rest of the conclusions of the theorem now follow as in the proof of Theorem 2 from the

above estimate. O

Proof of Theorem 4. The existence of schemes that make F symmetric with respect to them was
shown in Theorem 1. It is also well-known and follows easily from the defining properties of Padé
approximants, that the denominators of I, satisfy non-Hermitian orthogonality relations of the

form
o du(t) .
J =0 =0,....n—1
J‘t qn(t) ’Un(t) > ] bl ’n b}

and the error of approximation is given by
0,(2) f 22(0) d (1)

T g2) ) v, (t) z—t

(f, —1L,)(2) , z€C\supp(u).
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Given (2.21), we see that the asymptotic behavior of ¢, is governed by (2.13). Thus, using the
orthogonality of g,,, it is not difficult to see that we can write

v,R

f,—1,=—2= in D=C\supp(u),

an

where R, is the function of the second kind associated to ¢, via (2.3). Hence, equations (2.13)
imply that

}/nvnsi _ ZGy + 0(1) S/i vﬂ

—II = (1401
flu n ( 0( )) w w G,U ng”Sz
2G,+o(1
= £ D 2y
w “
locally uniformly in D, where we used (3.10). O

4.2. Proof of Theorem 1. Before we proceed with the main part of the proof, we claim that our
assumptions on F yield the existence of the partial derivatives & U*~"/d n* almost everywhere on
F, where A is the weighted equilibrium distribution on F in the field —U” and v is a compactly
supported probability Borel measure in D =C \ F.

Let ¢ be the conformal map of D into the unit disk, D, such that ¢(co0) = 0 and ¢’(c0) > 0.
Put
(4.27) ble;z):= M, e,z€D.

1= d(e)d(2)

Then b(e;-) is a holomorphic function in D with a simple zero at e and unimodular boundary
values on F. Hence, the Green function for D with pole at e € D [49, Sec. 11.4] is given by
—log|b(e;-)| and the Green potential of a Borel measure v, supp(v) C D, not necessarily compact,
is given by

(4.28) U)(2) ::—flog|b(t;z)|dv(t), z€D.

Furthermore, since D is simply connected and therefore regular with respect to the Dirichlet
problem, U} extends continuously to F and is identically zero there.

Assume now that v has compact support. Then it is an easy consequence of the characteriza-
tion of the weighted equilibrium distribution [49, Thm. 1.3.3] and the representation of Green
potentials via logarithmic potentials [49, Thm. IL.5.1] that A as above is, in fact, the balayage [49,
Sec. I1.4] of v onto F, supp(A) = F, and

(4.29) (U*=U")(z)=~U}(z) - J log|b(oo; £)|dw(t), zeC.

Thus, the existence of d U*~/J n* specializes to the existence of U}, /I n*.

Let now J be the Joukovski transformation and I' := J=}(F). It was explained in Section 3.1
that I' is a Jordan curve. Denote by D* and D~ the bounded and unbounded components of the
complement of T, respectively. Then

d:=¢o], ¢:DT—>D, $0)=0, and ¢'(0)>0,
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is a conformal map. Set

(4.30) u(z):=—(Uyo])z)= J log M dvt(r), zeD*,

1-¢(2)$(7)
where dv* :=d(vo]p+). As] is conformal on T'\ {1}, the existence of du/Jn a.e. on T, where

d/dn is a partial derivative with respect to the inner normal on T, will imply the existence of
AUy [In* ae onF. As

an 85—0 -0

d a
? (t):=lim (77, Vu(r+8n_)) = 2(15\im Re <nra—u(f+ Snf)> ,
z

where (-,-) is the usual scalar product in R?, 77_is the inner normal vector at 7, 7_ is the unimod-
ular complex number corresponding to 77_, and (d/dz) :=((d /I x)— (I [ 7))/2, it is needed to
show that the function d#/J z, holomorphic in D* \ supp(v"), has non-tangential limits a.e. on
I". It can be readily verified that

du P f 1= 1o
(1-

P(T)P(2))(p(2) — $(7))

Moreover, by construction, we have that ¢’ € Ei (see Section 3.4 for the definition of the Smirnov

(4.31) (2)

= dvt(r), zeD™ .
dz 2 ()
class E—D Recall (see Section 3.1) also that the assumed condition on the behavior of F near the
endpoints implies the rectifiability of . Hence, any function in £ has non-tangential limits a.c.
onT by [16, Thm. 10.3]. As ¢ extends continuously on I' by Carathéodory’s theorem [45, Sec.
2.1], the desired claim on existence of the boundary values of d#/Jdz and respectively normal
derivatives d U*~/d n* follows.

(a)=(b): Let F be symmetric with respect to a triangular scheme of points & = {E, }. Denote by
v, the counting measures of points in E,, and let v be a weak™ limit point of {v,}. In other words,
there exists a subsequence N, C N such that v, = v, N; 3 7 — co. If v has bounded support, we
shall show that F is symmetric in the field —U”. By (2.9) and (4.29), this is equivalent to proving
that

oy oy
dnt  dn~
If v has unbounded support, we claim that there exists a compactly supported Borel measure
v* such that U = U} in some open neighborhood of F. Thus, the equality in (4.32) will be

(4.32) a.e.on F.

sufficient to show that F is symmetric in the field —U”". To construct v*, set x(z) = 1/(z — a),
a ¢ supp(v)UF. Clearly, U} = U:(”D) o x, where dv, = d(vo x~!) has compact support. Let L be
a Jordan curve in x(D) encompassing supp(v, ). Then the balayage of v, on L, say v, is such that

U;:ECD) = U):E;D) outside of L [49, Thm. I1.4.1]. Thus, the claim follows for d(v*) := d(v; o x).
In order to prove that the equality in (4.32) indeed holds, we derive different from (4.28) integral

representation for the Green potential of the above measure v. It follows from (4.28) that

1
Ur(z)=— nlog|bn(z)|, b,(z):=] [ ble;2z), zeD, neN,.

s —
2 e€E,

Further, since F is symmetric with respect to &, {log|7,,/b,|} is a sequence of harmonic functions
in D whose boundary values are uniformly bounded above and away from zero. Hence, we get
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from the maximum principle for harmonic functions that

1 —
(4.33) (log|7,(z)| —log|b,(2z)[) = 0 uniformly in C.

2n
Moreover, removing o(n) factors simultaneously from 7, and 5, will not alter this conclusion.
Indeed, new difference will remain harmonic and its boundary values on F will still uniformly
go to zero since |b*(¢;-)] = 1 and |r*(¢;+)| < const. for all £ € supp(&), where const. depends
only on supp(&). On the other hand, since v, weakly converge to v, it is possible to write each
v, as a sum of two measures, say v, ; and v, ,, such that |v, ,| = o() and the supports of v, ; are
asymptotically contained in any open set around supp(v). Let 7, ; and b, | correspond to v, ; as 7,,
and b, correspond to v,. Then we obtain from the weak” convergence of v, ; to v and the remark
after (4.33) that
v, . 1
Up = Néigoo Uur = ngf—l»oo ~5n log|7, I,

locally uniformly in D \ supp(v). So, writing (1/27)log|r, ;| as an integral of log|r(-; z)| against

\Z

,.1» we derive from the weak* convergence of measures that

(4.34) Up(z)= —J log|r(z;2)|dv(t), z€ D \supp(v).

We proceed by reformulating (4.32) in terms of the boundary values of the complex-valued
tunction H := d Uy, /d z. Since U}, is harmonic in D \supp(v), H is holomorphic there on account
of the Cauchy-Riemann equations [1, Sec. 4.6.1]. Moreover, it follows from (4.34) that

/ 2
4.35) Hizy= 2P J 1=¢ () dy(z),
2 ) (1= g(n)p(2))Np(2) = (7))
z € D \ supp(v). Observe further that H extends analytically across each side of F \ {£1}. (Note
that ¢’ = ¢/w and therefore it extends analytically across each side of F \ {£1} as ¢ and w obvi-
ously do.)
Let now t € F_, where F_ C F \ {£1} is the set of points at which F possesses tangents. Denote

by 7, and " the unit tangent vector and the one-sided unit normal vectors to F at ¢. Further, put
7, and 7 to be the corresponding unimodular complex numbers, z" = it,. Then

(VU},(2),n¥) = 2Re (n* H(z)), z€D.
As H extends holomorphically across F \ {£1}, the above equality also holds at z = ¢. In other
words, we have that
au;
a_ni)(t) =2Re (n*H*(t)) =20 H*(t), t€F..
The last equality in (4.36) is valid because U =0 on F and therefore

(4.36)

auy,
0= (t)=%2Im (nfH*(t)), t€F,.

T T
Asnf =—n_, (4.32) will follow from (4.36) if we show that

t
(4.37) H*=—-H~ on F,.

The latter is well-understood in the theory of symmetric contours [24, pg. 335] and can be seen
as follows.
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Observe that (9p%) = (¢’)* on F \ {£1} since ¢ extends holomorphically across each side of
F\ {£1}. Therefore, we have by (2.6) that

(p) === o on F\{£1}.
¢
Then by (4.35) we have for the unrestricted boundary values of H on each side of F that

H*(t)

o ()
av(t
2 f o go* CROET MR
(@H)(0) [ 1 g%(z)
“2eH() ) (97 (1) = (D)1= p(D)p(2))

which finishes this part of the proof.

dv(t)=—H"(t),

(b)=>(c): Let F be symmetric in the field —U”, where v is a positive Borel measure compactly sup-
ported in D. We show that there exists a univalent function p holomorphic in some neighborhood
of [-1,1] such that F = p([-1,1]).

Let T, D*, and D~ be as before and denote by Q the domain in C such that J(Q2) = C \ supp(v).
Set

w(z)=FUy((2)), z€ QnD=.

Then # is identically zero on I', harmonic and negative in DT, and harmonic and positive in D~.
Moreover, #p,+ has integral representation (4.30) and, as explained after (4.31), it has well-defined
non-tangential boundary values, say (d#/Jz)*, that are integrable on I'. Since #(1/z) = —u(z)
and D™ ={1/z: z€ D"}, the trace (d #/J z)™ also exists and belongs to L.

In another connection, it is easy to verify that

(4.38) (uldz)z)=FH((2))]'(z), z€QND* H:=73U}/dz,

is a sectionally holomorphic function. Let ¢ be given by (2.5). Then I is the boundary of ¢(D)
and, as before, we set I'* = ¢*(F). Since (2.9) is equivalent to (4.37) as explained in the previous
part of the proof, we obtain for a.e. T €'~ that

(Fu)dz)" ()= ~H*(J(0))'(v)=H ()] (v) = (du/Iz) (v).

Analogously, we can show that (d#/Jd z)* coincides with (du/Jz)™ a.e. on I'" and therefore a.e.
on I. It follows now from an application of the Cauchy formula that d# /3 z is analytic across T,
i.e., du/Jdz is a holomorphic function in the whole 2.

Recall that # is identically zero on I and does not vanish anywhere else in C. Hence, the level
lines ', := {z : u(z) = €} are single Jordan curves for all ¢ sufficiently close to zero. Let L be
such a level line in DT and €2, be the annular domain bounded by L and L™ := {z: 1/z € L}.
Observed that by Sard’s theorem on regular values of smooth functions we always can assume that
L is smooth. Since # is constant on L, the tangential derivative of # there is zero and we get as in
(4.36) that

du du

%(7) =(Vu(r),7.)= 2nTE(T), TEL,

where Jd /Jdn is the derivative in the direction of the inner normal with respect to ;, 77_, and 7_
is the corresponding unimodular complex number. As —# is the Green potential of a probability

(4.39)
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measure v (see (4.30)), L is smooth, and d7 = in_ds on L, it follows from (4.39) and Gauss’
theorem [49, Thm. II.1.1] that

) ) ( Iu du
(4.40) 21 =2mivi(DY) =1 f —ds=2| —(7)dr.
L an L 32

Furthermore, established for L, the chain of equalities above holds, in fact, for any Jordan curve

contained in £2; and homologous to L since d#/Jdz is analytic on (2, where we always take the
outer normal with respect to the inner domain of that Jordan curve. Thus, a function

2 u
(4.41) \I/(z)::exp{ZJ 3—(1’)61’1’}, z €,
1

z
is well-defined and holomorphic in §2;, where the integral is taken over any path joining 1 and z
and lying entirely in Q; .
Now, observe that the maximum principle for harmonic functions yields that % /Jdn is non-
negative on each I', contained in ;. Set ,(7) to be the subarc of I', obtained by traversing it into
the counter-clockwise direction from x, to 7, where {x } := T, N(0,00). Then fy (T)(a u/dn)ds

is a positive strictly increasing function of = with the range [0,27] as T winds once on I', in the
positive direction starting from 1 by (4.40) and the remark right after. Hence, choosing the initial
path of integration to be y(7) := [1,x,] Uy,(7), we derive as in (4.40) that

du Y Ju ) du
log|¥(t)] = Re 2J —({)d{ ) =Re ZJ —(()d(+zJ —ds
< 1x) 92 > < 1 9z r(n) 9

* Jdu
= 2Re< 1 E(Z)d() =:logp,,

and

Arg(U(r) =1 <2 | @@w)—zl <j x‘a—”<z>dz>+ [ o
° - () dz a | dz VE(T)gn ’

T €T, where Arg() is the principal value of the argument of ¥. Hence, ¥ is univalent on each
I, cQpand Y(I',) =T, (in particular, ¥(I') = T and ¥(&1) = +1). As each level line I', lies
either entirely inside of Q; or entirely outside, ¥ is a univalent function in the whole domain Q.
It also holds that

(4.42) U(1/2)=1/(z), z€Q,,

as follows from a change of variables in (4.41) and since

(9u/32)(1/2)=%H(J(1/2))] (1/2)=F2*H((2))] (2) = 2*(In[ I 2)(2),
z €Q, ND*, by (4.38).

Set f :=] oWog. Since ¢ is univalent and holomorphic in J(Q,)\ F, o(J(, )\ F)=Q,ND",
and ¥ is injective and holomorphic in €, f is also univalent and holomorphic in J(Q;)\ F. As
@E(F) =T* and ¥(I'*) = T#, it holds that /T and = both map F onto [—1,1]. It is also true
that

f(1) J(¥(o™(£)) =] (T(1/p™(£)) =] (1/%(™ (1))
JUe* (@) =/7(t), t€F,
by (2.6) and (4.42). Hence, f is a holomorphic and univalent function in some J(£2;) that maps F
onto [—1,1] and therefore the desired analytic parametrization of F is given by p = f~1.

(c)=(a): Let F be an analytic Jordan arc and p be its holomorphic univalent parametrization.
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Denote, as usual, by I the preimage of F under the Joukovski transformation J. It was shown in
Section 3.1 that there exists a function ¥, holomorphic in some neighborhood of T, say €, such
that ¥(I') =T and

(4.43) Y(1/2)=1/¥(z), z,1/z€q.
In fact, ® = U~! was constructed in Section 3.1. Let p € (0,1) be such that
C,(0),C,(0) (), Ci(z):={z€C: |z—z|=x}, x>0.

Denote I, := ®(C,(0)) andT';, :=®(C,,,(0)). It immediately follows from (4.43) that

1p* 1p
(4.44) rl/Pzr;lz{reC: 1/rel,}.
Denote by €2, the annular domain bounded by I', and I'; ,, and define
u(z):=log|¥(z)|, zef.

Then # is a harmonic function in some neighborhood of Q such that # =0 on T, # = logp on

I',,and # =—logp on 'y . Furthermore, it follows right away from the definition of # that
4.45) du 19/(2)
) —(z)=-——=, z€
dz 2 U(z)

Let now #7_ stand for the unimodular complex number corresponding to the inner normal of
at T € JN,. Since inner normals of JY(Q2,) are represented by £/|E], & € C,(0), and =& /|€],
¢ € Cy;,(0), we have by conformality at £ that
()  ¥(7)

= n’f’
[T(0)] ()]
As # is harmonic in a neighborhood of Q2 > we deduce from (4.45) and (4.46) that

(4.46) TET a1,

447 O oy = (V) 7.y = 2Re 2 = 407V T
(4.47) %(T)—( u(t),n )= e<£(7)”7>— et (), TEl

where 77_ is the unit vector corresponding to the complex number 7_. Observe that

V'(1/z) _ ¥(z)

= ) 1 € Q)
z? U2 (z) “1/z
by (4.43). Hence, it follows from (4.44) and (4.47) that
du / o 1121/
F—(1/7) = —pl¥V'(1/7)==p|——= V()| =—p [V (7)
n ¥i(r)
(4.48) = L), cer
. = (7). 7€l
Now, we shall show that (4.48) implies the representation formula
z—7| ds
(4.49) u(z)=| log ¥ (7)|—, z€Q,,
r 1—2z7 2mp #

P

where d s, as before, is the arclength differential. Before we do so, let us gather several facts that are
easy consequences of the following version of the Green’s formula. Let O be a bounded open set
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with smooth boundary d O, and let @ and 4 be two harmonic functions in some neighborhood of

O. Then

ab Jda
4.50 —ds = b—d
( ) Loﬂgﬂ T J0 dn >

where d /dn denotes differentiation in the direction of the inner normal of O. In what follows, all
the partial derivatives are taken with respect to the inner normals of the corresponding domains.
Let L be a smooth Jordan curve and 2; be the bounded component of its complement. If 4 is

a harmonic function on some neighborhood of Q; then (4.50) immediately implies that

“51) 9 4s=0
. P s=0.
Further, denote by v, the function —log|z —-|. Then
dv, 27, z€N
452 ’ =
( ) an { O, VA ¢ QL'

Indeed, (4.52) follows from (4.50) applied with @ = 1 and & = v,,, by putting O =, in the second

instance and O = €, \ D, in the first, where is D, is any closed disk around z contained in €, .
Thus, (4.50) and (4.52) yield that

du dv, dv, dy,
J vo—=—ds = f u—ds—logp J —a’s—f —ds
é’n ‘QQ 3 F

(4.53) = —4nlogp.
Moreover, we deduce from (4.48) that
du du ds du
(4.54) f vo—ds:J (1/7) (l/T) 5 f Vy—=—ds.
Lyp n r, | | r, n
So, we obtain from (4.53) and (4.54) that
(4.55) f o —1f O s = _aml
. rp%an 5= mpvoan s =—2nlogp.

Finally, let O be o with the closed disk of radius x around z € . removed,a = #,and b =v,.
Then

dv, dv, dv, 1
j n—=ds log,of ——ds—logp —ds——f uds
2 r, dn In C.(2)

o) 87’1 rl/p
(4.56) = —2nlogp—2nu(z)

by (4.52) and the mean-value property of harmonic functions. On the other hand, we get that

f 314d B J‘ du In f 314d I J é’nd
307}2% s = Zc?n s+ - vZ% s—logx CX(Z)% s

1/p
du

fr (0,(5) - w01/ ) s = J log | 7| SLas

P

du
(4.57) +J Vy—=—ds = J log
FF gn rf’

1—zT

zZ—7T

du

1—z7 4 el
% s —2mnlogp,

zZ—7T



CONVERGENT INTERPOLATION TO CAUCHY INTEGRALS OVER ANALYTIC ARCS 31

where we used (4.51), (4.48), and (4.55). Thus, combining (4.56) and (4.57) with (4.50) and (4.47),
we get (4.49).
Now, we shall construct a triangular scheme such that F is symmetric with respect to it. Obvi-
. . . . . Ka Kay _ 2 +
ously, this is equivalent to showing that there exists a sequence of sets {E, }, E, = {e]-)n}].il c DT,
where D is the interior of T, such that |7,| = O(1) on T and |7,| = o(1) locally uniformly in D%,
where

L1—ez
e€k,

Set o := const.|¥], frp ods = 1. Further, for each 7 €N, let {FL"}?; be a partition of I',, into 272

simple arcs that are pairwise disjoint except for possible common endpoints and satisfy

1

J ods = P 7j=1,...,2n.
i
P

Clearly, it holds that

(4.58) diam(r/f;”)gf ds < , j=1,...,2n,
e n

since inf. o >0, where const. is an absolute constant. It also holds that
P

zZ—7T

b
1—z7

(4.59) 0= J k,(t)eds, k,(t):=log
r
P

for any z €I" by (4.49). Moreover, for each z €T and 7,7, €T, we have that

(2= m)1-2)
4.60 k(1) =k, ()| = |log|1 + —=—2 " || < O(|1, — 7, ),
(460 k.7 = k. (ma) = log |1+ B | < O =)

where the last bound does not depend on z. .
Now, let ¢; , be an arbitrary point belonging to F;;", 7=1,...,2n,n € N. Then it follows from
(4.58) and (4.60) that forany z €I'and T € Fl{;”, 7=1,...,2n, we get
const.

(4.61) |k, (7) = k,(e; ,)| < O(diam(I”,")) < ——,

n

where const. is, again, a constant independent of z, j, and 7. Therefore, we see that the functions

1271

%n(z) = 52k2<ej,n>22 /ez(ej,n)gds

— — o
j=1 j=1 l"p

are such that

[EMIS

|wa (k)= k.(e;,)) eds

const. const.
E ods =
/" n n
o

by (4.59) and (4.61). Finally, observe that |7,| = exp{2n#,} = O(1) on I'. This finishes the proof
of the theorem since £, C T', C D* and therefore |7, = o(1) locally uniformly in D* by the

maximum principle and a normal family argument. O

zel’

IA
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5. EXAMPLES

Denote by F,,  €RR, the following set

Eam {2 e, g yzeny
= :x€e[—1, , ={z:1/z€F,}.
“ 1+iax ¢

Clearly, F, is an analytic arc joining —1 and 1 and therefore is symmetric with respect to some
triangular scheme by Theorem 1. However, it can be easily computed that |r*(e;¢)| = 1, t € F,,
if e e F7'\ {#1}. Hence, if § = {E,}, E, = {e]-,n}fil, issuch thate; € F~'\ {£1} forall » €N
and j € {1,...,2n}, then F is symmetric with respect to &. Further, it can be easily checked that
for any e ¢ F, it holds that

[r¥(e;t)rT(ese)|=|r(est)r=(e%5t)|=1, t€F,

where
2ia+(1—a?)e
C (1—a?)+2iae
Thus, if & = {E,} is such that each E,, contains e and e* simultaneously, then F is symmetric with

respect to &. Finally, observe also that for @ =0 we get that Ffy =[—1,1] and e* =ee.
Below, we plot zeros of polynomials orthogonal on F_, ;, with respect to the weights w,(¢) =

*

e't™"(t +4i/3)7". In other words, these are the poles of the multipoint Padé approximants to f,
du(t)=1e'dt/w*(t) Fop that corresponds to the interpolation scheme with half of the points at

0 and another half at —47 /3. The denominators of such approximants are constructed by solving
orthogonality relations (2.2). Thus, finding the denominator of the approximants of degree n
amounts to solving system of linear equations whose coefficients are obtained from the moments
of the measures ¢ ~"(t +4i /3)™"d u(t). The computations were carried with MAPLE 9.5 software
using 24 digits precision.

FIGURE 1. Zeros of g4 (disks) and ¢,, (diamonds).

In the following example the contour F is generated by e, := (1 — 3)/4, e, := (87 4 6i)/104, and
ey := —1/10, in the sense that

[(r(eys )7 (e (et = 1,
and is computed numerically. Thus, F is symmetric with respect to any triangular scheme such
that E; | consists of e, e,, and e; appearing 7 times each, and £, (E;,,,) is obtained by adding
to E;,, an (two) arbitrary point (points) from D. Based on the derived discretizations of F, the
moments of the measures [(t — e,)(¢t — e,)(t — e;)]7*"h(t)dt, n = 3m, are computed for n = 24
and n = 66, where h(t) = ¢ if Im(z) > 0 and h(t) = t otherwise, and the coefficients of the
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corresponding orthogonal polynomials are found by solving the respective linear systems. The
computations were carried with MAPLE 9.5 software using 52 digits precision.

FIGURE 2. Zeros of g,, (disks) and ¢, (diamonds).
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