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ABSTRACT. We design convergent multipoint Padé interpolation schemes to Cauchy transforms of
non-vanishing complex densities with respect to Jacobi-type weights on analytic arcs, under mild
smoothness assumptions on the density. We rely on the work [10] for the choice of the interpola-
tion points, and dwell on the Riemann-Hilbert approach to asymptotics of orthogonal polynomials
introduced in [33] in the case of a segment. We also elaborate on the J-extension of the Riemann-
Hilbert technique, initiated in [37] on the line to relax analyticity assumptions. This yields strong
asymptotics for the denominator polynomials of the multipoint Padé interpolants, from which con-
vergence follows.

1. INTRODUCTION

Classical Padé approximants (or interpolants) and their multipoint generalization are proba-
bly the oldest and simplest candidate rational-approximants to a holomorphic function of one
complex variable. They are simply those rational functions of type' (m,7) that interpolate the
function in m + 7 + 1 points of the domain of analyticity, counting multiplicity. Classical Padé
approximants refer to the case where interpolation takes place in a single point with multiplicity
m+n+1[38].

Besides their everlasting number-theoretic success [43, 32, 41], they are common tools in mod-
eling and numerical analysis of various fields, ranging from boundary value problems and conver-
gence acceleration [16, 29, 13, 26, 20] to continuous mechanics [6, 51], quantum mechanics [8, 52],
condensed matter physics [42], fluid mechanics [40], system and circuits theory [12, 31, 17], and
even page ranking the Web [14].

In spite of this, the convergence properties of Padé or multipoint Padé approximants are still far
from being understood. For particular classes of functions like Markov functions, some elliptic
functions, and certain entire functions such as Polya frequencies or functions with smooth and
fast decaying Taylor coefficients, classical Padé approximants at infinity are known to converge,
locally uniformly on the domain of analyticity [36, 50, 4, 34]. But when applied to more general
cases they seldom accomplish the same, due to the occurrence of “spurious poles” that may wan-
der about the domain of analyticity. Further distinction should be made here between diagonal
approximants (i.e. interpolants of type (7, m)) and row approximants (i.e. interpolants of type
(m,n) where n is kept fixed), and we refer the reader to the comprehensive monograph [7] for a
detailed account of many works on the subject. Let us simply mention that, for the case of diag-
onal approximants which is the most interesting as it treats poles and zeros on equal footing, the
disproof of the Padé conjecture [35] and of the Stahl conjecture [15] have only added to the picture
that classical Padé approximants are not seen best through the spectacles of uniform convergence.
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LA rational function is said to be of type (2, 7) if it can be written as the ratio of a polynomial of degree at most 7 and

a polynomial of degree at most 7.
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The case of multipoint Padé approximants is somewhat different, since choosing the interpola-
tion points offers new possibilities to help convergence. However, it is not immediately clear how
to use these additional parameters. The theory was initially developed for Markov functions (i.e.
Cauchy transforms of positive measures compactly supported on the real line) showing that mul-
tipoint Padé approximants converge locally uniformly on the complement of the smallest segment
containing the support of the defining measure, provided the interpolation points are conjugate
symmetric [25]. The crux of the proof is the remarkable connection between rational interpolants
and orthogonal polynomials: the denominator of the n-th diagonal multipoint Padé approximant
is the n-th orthogonal polynomial of the measure defining the Markov function, weighted by the
inverse of the polynomial whose zeros are the interpolation points (this polynomial is identically 1
for classical Padé approximants). The conjugate symmetric distribution of the interpolation points
is to the effect that the weight is positive, so one can apply the asymptotic theory of orthogonal
polynomials with varying weights [49].

When trying to generalize this approach to more general Cauchy integrals than Markov func-
tions, one is led to consider non-Hermitian orthogonal polynomials with respect to complex-
valued measures on more general arcs than segments, and for a while it was unclear what could
be hoped for. In the pathbreaking papers [44, 46, 47, 48], devoted to the convergence in capacity
of classical Padé approximants to functions with branchpoints, it was shown that such orthogonal
polynomials lend themselves to analysis when the measure is supported on a system of arcs of
minimal logarithmic capacity linking the branchpoints, in the complement of which the function
is single-valued. Shortly after, the same type of convergence was established for multipoint Padé
approximants to Cauchy integrals of continuous (quasi-everywhere) non-vanishing densities over
arcs of minimal weighted capacity, provided that the interpolation points asymptotically distribute
like a measure whose potential is the logarithm of the weight [27]. Such an extremal system of
arcs is called a symmetric contour, or S-contour, and is characterized by a symmetry property of
the (two-sided) normal derivatives of its equilibrium potential. The corresponding condition on
the distribution of the interpolation points may be viewed as a far-reaching generalization of the
conjugate-symmetry with respect to the real line that was required to interpolate Markov func-
tions in a convergent way.

After these works it became apparent that the appropriate class of Cauchy integrals for Padé
approximation should consist of those taken over S-contours, and that the interpolation points
should distribute according to the weight that defines the symmetry property. However, it is not
so easy to decide which systems of arcs are S-contours, since finding a weight making the arcs of
smallest weighted capacity is a nontrivial inverse problem, and in any case convergence in capacity
is much weaker than locally uniform convergence.

For the class of Jordan arcs, new ground was recently broken in [10] where it is shown that such
an arc, if rectifiable and Ahlfors regular at the endpoints, is an S-contour if and only if it is analytic.
The proof recasts the S-property for Jordan arcs as the existence of a sequence of “pseudo-rational”
functions, holomorphic and tending to zero off the arc, whose boundary values from each side of
the latter remain bounded, and whose zeros remain at positive distance from the arc. There are
in fact many such sequences that can be computed explicitly from an analytic parameterization
of the arc. Then, translating the non-Hermitian orthogonality equation for the denominator into
an integral equation involving Hankel operators and using compactness properties of the latter,
the reference just quoted establishes that multipoint Padé approximants to Cauchy transforms of
Dini-continuous (essentially) non-vanishing densities with respect to the equilibrium distribution
of the arc converge locally uniformly in its complement when the interpolation points are the
zeros of these pseudo-rational functions.



CONVERGENT INTERPOLATION AND JACOBI-TYPE WEIGHTS 3

Still the above result remains unsatisfactory, for the hypotheses entail that the density with re-
spect to arclength in the integral goes to infinity towards the endpoints of the arc, since so does
the equilibrium distribution. In particular, ultra-smooth situations like the one of Cauchy inte-
grals of smooth functions over analytic arcs are not covered. The present paper develops a new
technique to handle any non-vanishing integrable Jacobi-type density under mild smoothness as-
sumptions, thereby settling more or less the issue of convergence in multipoint Padé interpolation
to functions defined as Cauchy integrals over analytic Jordan arcs.

We dwell on the Riemann-Hilbert approach to asymptotics of orthogonal polynomials with
analytic weights, pioneered on the line in [11, 19] and carried over to the segment in [33]. We
also elaborate on the d-extension thereof, initiated on the line in [37] to relax the analyticity
requirement. This will provide us with strong (i.e. Plancherel-Rotach type) asymptotics for the
denominator polynomials of the multipoint Padé interpolants we construct and for their asso-
ciated functions of the second kind, from which the local uniform convergence we seck follows
easily. It is interesting to note that the Riemann-Hilbert approach, which is typically a tool to ob-
tain sharp quantitative asymptotics, is here used as a means to solve a qualitative question namely
the convergence of the interpolants.

The interpolation points shall be the same as in [10], namely the zeros of a sequence of pseudo-
rational functions adapted to the arc. Such an interpolation scheme will prove convergent for all
Cauchy integrals with sufficiently smooth density with respect to a Jacobi weight on the arc at
the same time. This provides us with a varying weight which is not of power type, nor in general
converging sufficiently fast to a weight of power type to take advantage of the results of [3], where
the Riemann-Hilbert approach is adapted to non-Hermitian orthogonality with analytic weights
on smooth S-arcs. Instead, when “opening the lens”, we set up a sequence of Riemann-Hilbert
problems with varying contours whose solutions converge to the desired one by properties of the
pseudo rational functions.

We pay special attention to keep smoothness requirements low, in order to obtain as general a
result as the method permits. Roughly speaking, the higher the Jacobi exponents the smoother
the density should be, see the precise assumptions (2.9). When the Jacobi exponents are negative,
only a fraction of a derivative is needed, which compares not too badly with the Dini-continuity
assumption in [10]. In the present setting, however, the density cannot vanish whereas some
weak vanishing is still allowed in [10]. We are of course rewarded not only with a larger range of
Jacobi exponents than could be handled in [10], but also with stronger asymptotics even for those
exponents already treated there.

As the varying part of our weight is analytic, the extension inside the lens with controlled J-
estimates, introduced in [37] for power weights, needs only deal with the density defining the
Cauchy integral we interpolate. This step is treated using either tools from real analysis, e.g.
Muckenhoupt weights and Sobolev traces, or else classical Holder estimates for singular integrals,
whichever yields the best results granted the Jacobi exponents.

Since we consider analytic arcs only, it is natural to ask how general our results with respect
to the general class of Cauchy integrals over rectifiable Jordan arcs. It turns out that they are as
general as can be, because if the Cauchy integral of a nontrivial Jacobi weight can be interpolated
in a convergent way with a triangular scheme of interpolation points that stay away from the arc,
then the arc is in fact analytic [9].

The paper is organized as follows. Section 2 fixes notation and defines pseudo rational func-
tions as well as multipoint Padé approximants before stating the main results. In Section 3, the
contours that will later be instrumental for the solution of the Riemann-Hilbert problem are in-
troduced. Section 4 contains preliminaries on smooth extensions from boundary data in domains
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with polygonal boundaries. Section 5 is devoted to key estimates of certain singular integral oper-
ators that play a main role in the extension of the weight. Section 6 and 7 deal with the analytic

Riemann-Hilbert problem, while Section 8 solves the 3 version thereof. Finally, in Section 9, we
gather the material developed so far to establish the asymptotics and the convergence of multipoint
Padé approximants stated in Section 2.

2. STATEMENTS OF RESULTS

Let A be a closed analytic Jordan arc with endpoints —1 and 1. That is to say, there exists a
holomorphic univalent function Z, defined in some domain D= D [—1,1], such that

=2([-1,1]), B(£1)==*1.

We call = an analytic parameterization of A. We orient A from —1 to 1 and, according to this
orientation, we distinguish the left and the right sides of A denoted by A and A~ respectively.
It will be convenient to introduce two unbounded arcs, say, A; and A, that respectively connect
—oo to —1 and 1 to 400, in such a manner that A, UAUA  is a smooth unbounded Jordan arc
that coincides with the real line in some neighborhood of infinity. Define on A the Jacobi weight

2.1) w(z)=w(a,B;z):=1—-2)*(1+2)", af>—1,

where we choose branches of (1 — z)* and (1 + z)? that are holomorphic outside of A, and A,
respectively, and assume value 1 at the origin. In particular, w is analytic across A° := A\ {£1}.
Further, set

2.2) w(z):=vVzt—1, w(z)/z—1, as z— o0,

to be a holomorphic branch of the square root outside of A. Then

(2.3) 9(z):=z4+1w(z), z€D:=C\A,

is holomorphic in D \ {oo}, has continuous boundary values ¢* on A%, respectively, and satisfies
(2.4) 9T9o™=1 on A and ¢(z)/2z—>1 as z—oo.

It is immediate that ¢ is inverse of the Joukovski transformation J(z) := (z*+1)/2z, i.e., [ (¢(z)) =
z, z € D. Moreover, ¢ maps D conformally onto an unbounded domain whose boundary is
an analytic Jordan curve [10, Sec. 3.1] which is symmetric with respect to the transformation
z— 1/z. In particular, ¢ does not vanish.

2.1. Symmetric Contours. Multipoint Padé approximants to a given function f are defined to
be rational interpolants to /. In this paper we are interested in those functions f that can be
expressed as Cauchy integrals of Jacobi-type complex densities defined on A (see the smoothness
assumptions in (2.8) and (2.9)). In order for multipoint Padé approximants to converge to such a
function, it is necessary to choose the interpolation schemes appropriately with respect to A. We
presently characterize these schemes in terms of the associated monic polynomials vanishing at
the interpolation points.

Let {v,} be a sequence polynomials such that deg(v,) < 27 and each v, has no zeros on A. To
this sequence we associate a sequence of “pseudo-rational” functions, say {r,}, given by

< 1 >2"deg<”n> o) p(e)

25 = —_— )
- ") oo L= 9(@)p(2)

D>
9(z) ©

where the product is taken over all zeros of v, according to their multiplicities. It is easy to
see that each function 7, is holomorphic in D, has the same zeros as v, counting multiplicities,
and vanishes at infinity with order 2%z — deg(v,). Hence, each r, has exactly 2n zeros counting
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+

* exist continuously from each side

multiplicities. Moreover, the unrestricted boundary values »
of A and satisfy »*»~ =1 by the first part of (2.4).
n n . . . . oge
Hereafter, the normalized counting measure of a finite set is the probability measure that has
equal mass at each point counting multiplicities. Below, the weak* topology refers to the duality

between complex measures and continuous functions with compact support in C.

Definition 1. We say that a sequence of polynomials {v,} with no zeros on A belongs to the class S(A)
if the following conditions hold:
(1) the associated functions r,, via (2.5) satisfy |r | = O(1) uniformly on A and r, = o(1) locally
uniformly in D;
(2) there exists a neighborhood of A that contains no zeros of r, for all n large enough;
() the normalized counting measures of zeros of r,, form a weak* convergent sequence.

The third requirement in the definition of S(A) is purely technical and is placed only to sim-
plify the forthcoming considerations since one can always proceed with subsequences as far as
convergence is concerned.

Regarding the nature of the class S(A), the following result was obtained in [10, Thm. 1]. For
a closed analytic Jordan arc A, there always exist sequences {v,} belonging to S(A) and they can
be constructed explicitly granted the parameterization =. A partial converse is also true. Namely,
let A be a rectifiable Jordan arc with endpoint %1 such that for x = £1 and all ¢ € A sufficiently
close to x it holds that |A, | < const.|x — t|?, B> 1/2, where |A, .| is the length of the subarc of
A joining ¢ and x and “const.” is an absolute constant. If there exists a sequence of polynomials
{v,} meeting the first two requirements of Definition 1, then A is necessarily analytic. The class
S(A) is also intimately related to the so-called symmerry property of the contour A [44, 45, 10].

For our investigation we need to detail further the properties of the just defined interpolation
schemes. We gather them in the following theorem. We agree that the arcs involved have endpoints
+1. Moreover, we say that two holomorphic functions are analytic continuations of each other if
they are defined on domains that have nonempty intersection on which the functions coincide.

Theorem 1. Let A be a closed analytic Jordan arc and {v,} € S(A). Then there exists a sequence of
closed analytic Jordan arcs {\ )} such that:
(i) there exist analytic parametrizations 2, of A, and = of A such that the functions =, converge
to 2 uniformly in some neighborhood of [—1,1] as n — oo;
(ii) for each function r,,, associated to v, via (2.5), there exists an analytic continuation r, holo-

morphic in D, :=C\ A, such that (r*)¥| =1 on A,,.

Let w, and ¢,, be defined relative to A, as to and ¢ were defined in (2.2) and (2.3) relative to A.
Clearly, 1, and ¢, are analytic continuations of tv and ¢ to D,,. In fact, 7 is simply the function
associated to v, via (2.5) with ¢ replaced by ¢,,. It is apparent that 7" is nothing but the Blaschke
product with respect to D, that has the same zeros as 7,,.

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

d _
(2.6) f,,(Z):f W)» 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 £, at a prescribed system of 27 + 1 points. However, when the approximated
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function is of the from (2.6), it is customary to place at least one interpolation point at infinity so
as to let the approximants vanish at infinity as well by construction.
Definition 2. Let f, be given by (2.6) and {v, } be a sequence of monic polynomials, deg(v,) < 2n,

with zeros in C \ supp(u). The n-th diagonal Padé approximant to 1, associated with {v,} is the
unigue rational function I, = p, [ q, satisfying:

o degp, <n,degq, <n,andq,Z0;
o (9.,(2)f,(2) = p,(2)) [v,(2) is analytic in T \ supp(u);
o (2.(2)f.(2)= p,(2)) [2,(z) = O (1/2"*") as 2 — oo.

A multipoint Padé approximant always exists since the conditions for p, and ¢, amount to
solving a system of 2 + 1 homogeneous linear equations with 27 + 2 unknown coefficients, no
solution of which can be such that g, = 0 (we may thus assume that ¢,, is monic); note that the
required interpolation at infinity is entailed by the last condition and therefore I1,, is, in fact, of
type (n —1,n).

We consider only absolutely continuous measures that are supported on A and whose densities
are Jacobi weights (2.1) multiplied by suitably smooth non-vanishing functions. This leads us to
define smoothness classes C”<.

Definition 3. Let K be an infinitely smooth closed Jordan arc or curve. We say that 0 € C™<(K) if
0 is m-times continuously differentiable on K with respect to the arclength and its m-th derivative is
uniformly Hélder continuous with exponent ¢, i.e.,

|600)(2,) — 60)(t,)| < const.|t, — 1|, t,,t, EK.

When K = A, we simply write C™* instead of C™<(A). We also write C*°(K) for the space of infinitely
differentiable functions on K.

Together with C”<, we also consider fractional Sobolev spaces.

Definition 4. Let K be an infinitely smooth Jordan arc or curve. We say that 0 € W},—l/ P(K),

pe(l,00),1f
IS

When K = A, we simply write \W;_l/ ? instead of W;_l/ P(K).

b4

) =001 4 lldy | < oo.

xX=)

We shall be interested only in the case p € (2,00) since in this range it holds that
1-1/ 0 2
(2.7 WP PcC*», ¢=1-—, pe(2,00).
P

by Sobolev imbedding theorem (see Section 4.1).
In what follows, we assume that the measure y in (2.6) is of the form

2.8) du(t)=(wh)(t)dt, h(t)=e"®, reA,
where the Jacobi weight w = w(a, §;-) and the complex function & are such that

2.9) a, B €(—s,s)N(=1,00)
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with
1-2, if 6 ew, ?, pe(2,0),
s =4 2c—1, if HeCO, gE(%,l],
mtc, if eC™s, meN, ¢e(0,1].
To describe the asymptotic behavior of the approximation error to functions f,, by the multi-

point Padé approximants, we need to introduce complex geometric means and Szegd functions.
The geometric mean of h = e? is given by
(2.10) G {Jed } deo(t) = 4t A

. =ex w g, w(t)=———, tEeA.

b= P p—0

The measure w is, in some sense, natural for the considered problem as suggested by the forth-
coming Theorem 2. Observe also that w simply becomes the normalized arcsine distribution on
A when A = [-1,1]. As [dw =1, G, depends only on 4 and is non-zero when @ is Holder
continuous (see Section 5.3). Moreover, in this case the Szegd function of b, given by

m(z)f 0(t) dw(t)—%Jed‘U}’ zeD,

2
is the unique non-vanishing holomorphic function in D that has continuous unrestricted bound-
ary values on A from each side and satisfies

(2.12) b:GhSZS;,_ on A and §,(c0)=1.

z—t

(2.11) Sp(z):= exp{

The main result of the paper is the following theorem.

Theorem 2. Let A be a closed analytic Jordan arc connecting 1 and {v,} € S(A). Let also f,, a
Cauchy integral (2.6) with u given by (2.8) and (2.9). Then {11}, the sequence of diagonal multipoint
Padé approximants to f,, associated with {v,,}, is such that

(£~ =[2G, +0(1)] S T

with o(1) satisfying

const. | (0, =) s —maxflal A} < 1

n* (O,%), s —max{|al|,| 8]} > 1,

locally uniformly in D, where the constant const. dependsona, du = pd w, i.e., g = —imwhw™, and
the functions r, are associated to the polynomials v, via (2.5) and hence converge to zero geometrically
Jast in D.

(2.13) lo(1)] <

Theorem 2 develops further the theory of convergent multipoint Padé interpolation started by
the authors in [10, Thm. 4]. In the present work we consider a different class of approximated
functions relaxing the assumptions on w (2,3 € [—1/2,¢,) with ¢, < 0 in [10], while in the
present work a, 8 > —1), but at the same time putting more stringent assumptions on /» (merely
Dini-continuous in [10], while here we require it to be as smooth as max{|a|,| 3|}). Moreover, the
presently used method of proof yields more detailed information on the speed of convergence and
the behavior of the approximants on A (see Theorem 3 below) as compared to the technique used
in [10].

The convergence theory of Padé approximants to Cauchy integrals is strongly interwoven with
asymptotic behavior of underlying orthogonal polynomials that are the denominators of I,,. In
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fact, it is easy to show that f, —II, =R, /q,,, where R, is a function associated to g,, via (2.15), and

q, satisfies the orthogonality relations of the form (2.14), (2.16) (see, for example, [10, Thm. 4]).
Hence, Theorem 2 follows from Theorem 3 below.

2.3. Strong Asymptotics for non-Hermitian Orthogonal Polynomials. In this section we in-
vestigate the asymptotic behavior of polynomials satisfying non-Hermitian orthogonality rela-
tions of the form

2.14) J t'q,(t)w, (t)dt =0, je€{0,...,n—1},
A
together with the asymptotic behavior of their functions of the second kind, i.e.,
tw,(t) dt
2.15) Rn(z)::Rn(qn;z):J AQLAOLINN
A t—z 7Tl

where {w, } is the sequence of varying weights specified in (2.16).

Theorem 3. Let {g,}, deg(q,) < n, be a sequence of polynomials satisfying orthogonality relations
(2.14) with weights given by

(2.16) w =—" h=¢’, hn:egn,

where 0 and w = w(a, B;-) are as in (2.9), {0,,} is a normal family in some neighborhood of A, and
{v,} € S(A). Then, for all n large enough, the polynomials q,, have exact degree n and therefore can
be normalized to be monic. Under such a normalization, we have that

(%o 2 i

with o(1) satsfying (2.13) locally uniformly in D, where

(2.18) S, =(2/0) Sy s V0 =27y e

and R, was defined in (2.15). Moreover, it holds that

2.19) {qn .- [1+0(1)]/S”+f[1+0(1)]/5”_,
(R,w)= = [1+0(1)] 7S,

where o(1) satisfies (2.13) locally uniformly in A°.

The method of proof can also be used to derive the asymptotics of ¢, and R, around %1 as
was done in [33]. However, the corresponding calculations are lengthy and do not impinge on the
convergence of Padé interpolants proper, which is why the authors decided to omit them here.

The appearance of the normal family {6} in (2.16) is not necessitated by Theorem 2 but is
included for possible application to meromorphic approximation [53].

3. PROOF OF THEOREM 1 AND g-FUNCTIONS

In this section we prove Theorem 1. The notion of g-function, which we introduce along the
way, will be needed later on for the proof of Theorem 3.
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3.1. Parameterization = and functions g and g. Let {v,} € S(A) and r,, be associated to v, by
(2.5). As required by Definition 1-(2) and (3), the normalized counting measures of the zeros of
7, converge weak” to a Borel measure v, supp(v) C D. Denote by V) the Green potential of this
measure with respect to D. It was shown in the course of the proof of [10, Thm. 1, see (4.34)] that
Definition 1-(1) yields

Vi p(z)— (1)
(31) VD(Z)_—Jlog W dV(t).
P(z)-4(¢)

o where ¢ is the conformal map of D onto
—p(t z
{|z| > 1} such that ¢(co0) = oo and ¢’(c0) > 0, can be replaced by the one in (3.1) for this special
measure V.

The Green potential V) is a positive harmonic function in D \ supp(v) whose boundary values

vanish everywhere on A. Let L, :={z: V}(z) =logp}, p > 1, be alevel line of V} in Z(Dz), the

In other words, the Green kernel —log‘

range of Z. Without loss of generality we may assume that p is a regular value and therefore L is
a smooth Jordan curve encompassing A = L. Denote by O the domain bounded by L, and A.
Set

1

1 -
(3.2) af::z<8xf—i3yf) and 8f::§<8xf+ic9yf>.

Since v is a probability measure, it can be verified as in the proof of [10, Thm. 1, see (4.39) and
after] that the function

- AL TR p(2) = p(1)
(3.3) <I>(z)._exp{2J1 3, (t)dt}—exp{—Jlongv(t)}

is well-defined in O and maps it conformally onto the annulus {z : 1< |z| < p} while ®(+1) = £1,
where we take any path from 1 to z contained in O \ A. Moreover, by direct examination of the
kernel in (3.3), we get that

(3.4) PT=0"=1/2" on A.

This, in particular, yields that J o ® is holomorphic across A, where J(z) = (z +1/2)/2 is the
Joukovski transformation. Consequently, the inverse (J o ®)~! is a holomorphic univalent map in
some neighborhood of [—1,1] that analytically parametrizes A. In what follows, we assume that
==(Jo €[>)_1 .

Based on the conformal map ®, we define two more functions, g and g as follows. Set L :=
&~ ([—p,—1]), L:= @7 !([1, p]) (see Fig. 1), and define

g :=log®, lirr%g(z):o, g€ H(O\L),

3.5 ~
¢-3) g :=log®— i, limlg(z):O, geH(O\L).

It follows immediately from (3.4) that

(3.6) ¢gt=—g~ and g'=-%° on A

Hence, g? and g2 are analytic in O, :=(0OUA)\Land Oz :=(OUA) \ L, respectively. Moreover,
it holds that g?(A) = §%(A) = [—72,0] and g%(1) = §%(—1) = 0. It is also true that g? and g2
are univalent in O, and O, respectively. Indeed, suppose that g4 (z)) = gX(z,), 71,2, € O,. Then
either ®(z,) = ®(z,) and therefore z; = z, by conformality of ® or ®(z,) = 1/®(z,), which is

possible only if *(z,) = ®7(2,), i.e., if z, = z, € A. The case of g* is no different.
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3.2. Jordan arcs A, and functions g, and g,. By Definition 1-(2) and upon taking o smaller if
necessary, we may assume that functions 7, have no zeros in O. Moreover, as 7,, is holomorphic

in D\ A and has 27 zeros in D \ O, its winding number is equal to —27 on any positively oriented
curve homologous to L, and contained in O. In other words, r, has a continuous argument that
decreases by 477t as A is encompassed once in the positive direction. Thus, the functions

=121 oy ) gp(z) - g”(t) v }
R p{ Jlog1—¢(2)so(t)d A0f

are well-defined and analytic in O, where v, is the normalized counting measure of the zeros of
7,- Moreover, as the counting measures of zeros of r, converge weak* to v by assumption, the

functions ®, converge to ® uniformly in O, distinguishing the one-sided values on A*.
Hence, we can define

g, =log®,, lin} g,(z)=0, g,eH(O\L),

3.7 ~
G-7) g, =log®, — i, lim1 g,(z)=0, g,eH(O\L).

By (2.4), it is straightforward to see that 7@~ =1 on A, and therefore
(3.8) gr=—g and g'=-g on A

Thus, gZ and g7 are analytic in O, and Oy, respectively. We choose domains O, C O, and

O; C Oy in such a manner that O; O L, O; D L, and O; UOy is simply connected and contains A
(see Fig. 1). Then it is an easy consequence of the convergence of @, to ® that g and §? converge

uniformly to g2 and §2 on O, and 62, respectively.

FIGURE 1. The domain O bounded by A and L, (light grey), the domain O, COUA
(dark grey), the cuts L and I (dashed arcs).

Next, we claim that g2 and g2 are univalent for all 7 large enough in O, and 62, respectively.
Assume to the contrary that there exist two sequences of points {z, ,},{z,,} C O, such that
gi(z,) = gX(z,) As O, is compact, we can assume that zj, >z € O;,j =1,2. Since g’
converges to g2 uniformly on O, , we have that g?(z,) = g(z,) and therefore z, = z,. Set d, (z) :=
(g2(2) — gX(2,,))/(z = z,,,). Then d,, are analytic functions on O, that converge uniformly to
d(z) == (g*(z) — g*(2,))/(z — 2;). Moreover, the values d,(z,,,) are equal to 0 and converge to
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d(z,). Thus, (g%)(z,) = d(z,) = 0, which is impossible since g? is univalent. This proves the claim
as the case of g2 is no different.

From the above we see that each gj maps O, conformally onto a neighborhood of zero as
g2(1) = 0. Set A, to be the preimage of the intersection of this neighborhood with %, :=
{{: Arg({) = m}. Then A, | is an analytic arc with one endpoint being 1. Analogously, g
maps Oy conformally into another neighborhood of zero. Thus, we can define A, _; to be again
the preimage of the intersection of this neighborhood with %,. Clearly, A, _; is an analytic arc
with one endpoint being —1. Noticing that gj assumes negative values if and only if §§ assumes
negative values on the common set of definition O; N Oz, we derive that A, :=A jUA, _ isan
analytic arc with endpoint £1.

n,—1

n

A, like 1w and ¢ were defined in (2.2) and (2.3) with respect to A. Clearly, ¢, is an analytic
continuation of ¢ from D onto D, = C\A, . Further, let 7" be defined by (2.5) with ¢ replaced by
¢, while keeping the same zeros as 7, Hence, r* and 7, are analytic continuations of each other
defined in D and D,,, respectively. Finally, set @, ¢, and " to be the analytic continuations of
® ,g,,and g, from O, O\ L, and O \ Z, onto O, :=(0UA)\A,,0,\L,and O, \ L, defined in,
by now, obvious manner. Hence
g =(g)) and Z=(%),

while (g )2 is negative on A . Since, in addition, (g*)* =—(g*)" on A, (g ) are pure imaginary
on A, and [®'| = 1 there. Therefore, (!)* = (@)™ and (r

O,, onto some annular domain having the unit circle as a component of its boundary. Arguing
as was done after (3.4), we derive that J 0 @ is holomorphic across A, and that =, := (J 0 ®! )~
is a holomorphic parameterization of A, E,([—1,1]) = A,,. Moreover, as the functions ®,, con-
verge to ® uniformly in some annular domain encompassing A, we see that the functions J o ®*
converge locally uniformly to J o ® in some neighborhood of A. Hence, the sequence of analytic

parameterizations {=,} of A, converges uniformly to the analytic parameterization = of A in
some neighborhood of [—1, 1]. This finishes the proof of Theorem 1.

3.3. Parameterizations =, and functions g* and g*. Now, define v, and ¢, with respect to

*)* =(r,)". Furthermore, & maps

4. TRACE THEOREMS AND EXTENSIONS

As is usual in the Riemann-Hilbert approach to asymptotics of orthogonal polynomials, we
shall need to extend the weights of orthogonality from A into subsets of the complex plane. As
the weights are not analytic, this extension will require a special construction that we carry out in
this section.

4.1. Domains with Smooth Boundaries. In this section we suppose that € is a bounded simply
connected domain with boundary I' which is infinitely smooth and contains A, i.e., ACT.

Definition 5. Set L?(R2), p € [1,00), to be the space of all measurable functions f such that |f|? is
integrable over Q. The Sobolev space W; (2), p € [1,00), is the subspace of L? () that comprises of

functions with weak partial derivatives also in L?(Q).

Then the following theorem takes place [30, Thm. 1.5.1.2].

Theorem T1. For each | € \W;—l/P(l"), p € (1,00), there exists F € W})(Q) such that Fr = f.
Moreover, the extension operator can be made independent of p. Conversely, for every F € \W;(Q) it

holds that Fy- € W,/ (I).
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Together with the Sobolev spaces W[l] (), we consider smoothness classes C™<((2).

Definition 6. By C"<(Q), m € Z +» ¢ € (0,1], we denote the space of all functions on Q whose
partial derivatives up to the order m are continuous on Q and whose partial derivatives of order m are
uniformly Holder continuous on S with exponent ¢. Moreover, C»*(S2) will stand for the subset of

C™<(Q) consisting of functions whose partial derivatives up to order m, including the function itself,
vanish on . Finally, C*(Y) will denote the space of functions on Q2 whose partial derivatives of any
order exist and are continuous on Q.

It is known from Sobolev’s imbedding theorem [2, Thm. 5.4] that

LZP/(z—P)(Q)’ pe [1,2),

1
“.1) WP(Q) = { CO,l—Z/P(ﬁ), p €(2,00).

Hence, for f € \W;,_U (I), p € (2,00), the function F granted by Theorem T1 belongs to C*'=2/7(12)

and therefore f € C%!=2/7(I"), which is exactly what was stated in (2.7).
Later on, we shall need the following proposition.

Proposition 4. Let | be a continuous function on A such that f(£1)=0. If f € W;,_l/P, P €(2,00),
then there exists F € W; () such that F\y = f. Moreover, if f € C%, ¢ €(1/2,1], then there exists

F EW;(Q)fonmy q€(2, ﬁ) such that Fip = f.

Proof. Inboth cases set f~ =fonA and]; =0onT'\A. When f € W;_l/p, it is immediate to check
that fN € W;_ll P(T') and therefore the first claim follows from Theorem T1. When f € C%¢, it
holds that f~ € C%(I) andfe W}I—l/q (') forany q € (1, ﬁ) by an easy estimate (see Definition 4).

Hence, the second claim of the proposition again follows from Theorem T1. O

To state a trace theorem for classes C™<(£2), we need to introduce the notion of a directional
derivative. Namely, let & be a continuous function on Q and f € W;(Q). With the slight abuse of
notation, we define the derivative of f in the direction of the field £, denoted by J, as

(4.2) O f =EQf +Ef =Re(£)d,.f +Im()3,f,

where 5 is the vector field with values in R? corresponding to & .
AsT is infinitely smooth, any conformal map ¢ of 2 onto the unit disk belongs to C>(£2) [39,
Thm. 3.6]. Moreover, it holds that ¢’ # 0 in Q. Thus, we may set

2 el g
$'(2) $'(2)
Then 7,n € C*(Q) and 7 is holomorphic in Q. Moreover, for any z € T, n(z) = n(z)/|n(z)|

represents the complex number corresponding to the outer unit normal to I at z. Then the
following theorem takes place [30, Thm. 6.2.6].

(4.3) n(z):= and n(z):=¢(z2)

Theorem T2(1). Let {f,}]"  be such that f,, € C" k<), meN, ¢ €(0,1], k €{0,...,m}. Then
there exists F € C™<(S2) such that <3nkF)|F =/, k€{0,...,m}.
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Now, observe that
k—1
k kk ]
an :|¢/| [}n +Z(,‘k’jc9nj,
=1

where the functions ¢, ; involve sums and products of the powers of the iterated directional deriva-

tives of |¢'| with respect to the field 7 and therefore belong to C®(2). Set p = |9 | and

;=0 ] € {k+1,...,m}, B € {1,...,m}. Then the matrix Cy = [ck,]-]/’f’].:l is such that

det(6,) = ||+ D12 which is non-vanishing at any z € C, and

€

n

vy AN =64(3,,0-, A7)

Thus,~to every family of functions {f,}7" ., f, € Cm=ks(T), the_re corresponds another family,
say /o3 fr € C”=*<(T), such that there exists F € C”<(Q) satisfying (an/"F)u- = f, and
(gnkF r = f; Moreover, this correspondence is one-to-one and onto. Hence, Theorem T2(1)
can be equivalently reformulated as follows.

Theorem T2(2). Let {f,}]"  be such that f,, € C7k(I), meN, ¢ €(0,1], k €10, ...,m}. Then
there exists F € C™<(S2) such that (‘9nkF)|r =/, ke{0,...,m}.

Finally, we define 7 := in. Clearly, v(z)/|7(2)|, z €T, is the complex number corresponding
to the positively oriented unit tangent to I' at z. Since 7 and 7 are holomorphic functions such

that T = i, it is a simple computation to verify that 8,d.F = 3.3, F in . Then the following
proposition holds.

Proposition 5. Let f € C"™<(A), m €N, ¢ €(0,1], FE(£1)=0, k€1{0,...,m}. Then there exists
FeC™<() such that Fip = f and IF € Ccr ().

Proof. Set fy = f on A and f; =0 on '\ A. It is clear that f; € C™<(I'). Further, set f, :=
(—i)ké’ffo, kefl,...,m}. As f, € C"%<(T), k € {0,...,m}, Theorem T2(2) yields that there
exists F € C™<(Q) such that (ankF)lr = f;- In particular, Fj = f.

It remains only to show that JF e Cr ~1<(Q). It can be easily checked that

(4.4) 22dF =3,F+id.F=H in §,

where Q' is an annular domain such that I' € Q' and 7 is non-vanishing on this domain. As » €
C>(2) and is zero free in {2/, it holds that IF € Cg"_l’g () ifandonly if H € Cg”_l’g (). Moreover,

it is immediate from the construction of F that H € C"~1¢(Q2). Thus, it is only necessary to verify
that all the partial derivatives of H of order &, for any & € {0,...,7 — 1}, vanish on I". Since partial
derivatives with respect to 7 and T commute, and these fields are non-vanishing and non-collinear
in £, it is enough to show that

0= (M ok ) = (2} 9] F) +i(ofHkF)

forall b, + &, € {0,...,m — 1}. The latter holds since
<arklank2+1F) ¥ = gfklsz‘i'l = (_i>k2+1 arkl+k2+1f0 = _igfk1+lﬁ€z =i (arkl+18nk2F)

I’

by the choice of {f,}. O



14 L. BARATCHART AND M. YATTSELEV

4.2. Domains with Polygonal Boundary. The previous results also hold, with some modifica-
tions, for domains with polygonal boundaries. Namely, let Q2 be a domain whose boundary is a
curvilinear polygon consisting of two pieces, say A, and A,, such that they might form corners at
the joints. As we do not strive for generality at this point, we assume that each A; is an analytic

arc connecting —1 and 1.
The first trace theorem of this section states the following [30, Thm. 1.5.2.3].

Theorem T3. Given f; € \W;_l/p(Aj), 7 = 1,2, satisfying f,(£1) = f5(£1), there exists F € \Y/;(Q)

such that Fix = f;, j =1,2. The choice of F can be made in such a way that it depends only on f; and
]

not on p.

To state an analogous theorem for the classes C”<(A ), we again need to define normal fields
on A i =12 LetT i be an infinitely smooth Jordan curve such that Aj cI'.. Moreover, assume
that the interior domain of I';, say €2, contains €2, j = 1,2. Define n; for €); as it was done in
(4.3). Composing with a self- map of the dlsk if necessary, we can choose conformal maps in (4.3)

so n; does not vanish in (2. Further, set 7, := in; if (2 lies on the left side of A; and 7, := —in,
otherwise. In particular, the fields 7; and 7; commute, are infinitely smooth, non vamshmg and
non-collinear. Finally, observe that (4.4) holds with 7, 7, and Q' replaced by n, T, Q, and the
plus sign replaced by the minus sign in the right-hand side of (4.4) when 7, = —in,.

With all the necessary material at hand, we can state a special case of the trace theorem for
smoothness classes on domains with polygonal boundary” [30, Cor. 6.2.8].

Theorem T4. Given {f;}}"_, fir eCm k(A )»meN, c€e(0,1], =12, satzsfymgf )(g1) =
0, kb, +k, €1{0,...,m}, there exists F € C"<(Q) such that (Snk_F) A, =fipkef0,....,m},j ] =1,2
]
Now, as in Section 4.1, we shall make Theorems T3 and T4 suit our needs. Let A be a closed
analytic Jordan arc and A be two closed analytic Jordan arcs with endpoints £1 such that the
interior domain of AUA_, say Q_, is simply connected and lies to the left of A while the interior

domain of AUA _, say £2_, is again simply connected and lies to the right of A. Then the following
proposition holds.

Proposition 6. Let f be a continuous function on A such that f(£1)=0. If f € W;ﬁl/ . pe(2,00),
then there exist F,. € W;(Qi) such that

(45) F:I:lA_:l:f ﬂnd F:l:lA =0.
Moreover, if f € C%, ¢ €(1/2,1], then there exist GWq 1) forany q € (2, 1= ) satisfying (4.5).

Proof. This proposition follows from Theorem T3 in the same fashion as Proposition 4 followed
from Theorem T'1. O

Finally, we state the counterpart of Proposition 5 for domains with corners.

Proposition 7. Let f € C™<(A), m €N, ¢ €(0,1], f®(£1) =0, k €{0,...,m}. Then there exist
functions F, € C™<(Q.) such that

(4.6) Fyn==%f, Fyp, =0, and JF €Cl ().

2In Theorem T4 we use non-unit normal fields » ; rather than fields that are unit on A; as it was done in the original

reference. However, we have already explained after Theorem T2(1) that these formulations are equivalent.
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Proof. First, we consider the case of 2. By setting f;;, := (—i)*f*), k € {0,...,m}, we see that
fi €CHA), ke{o,...,m]. Moreover, after putting f,, =0, we observe that

f].(kz)(ir): 0, k+ke€f0,...,m}, j=1,2.

Then the existence of F, in C™ (2 ) follows from Theorem T4. The fact that &’F eCl"” (@ +)
can be shown exactly as in Proposition 5. In the case of £2_ the only difference is that we need to
set fy;, := —i* f%) since this time the normal and tangent on A satisfy v = —in. O

5. SCALAR BOUNDARY VALUE PROBLEMS

In this section we dwell on smoothness properties of certain integral operators.

5.1. Integral Operators. Below we introduce contour and area integral operators and explain the
solution of a certain J-problem.

Let ¢ be an L?, p > 1, function on A, where L? = L?(A) stands for the space of functions
with p-summable modulus on A with respect to arclength differential |d¢|. The Cauchy integral
operator on A is defined by

$(t)

1
(5.1) ‘€¢(z)::<€A¢(z):2—m At—zdt’ z€D.

It is known that 6 ¢ is a holomorphic function in D with L? traces on A, i.e., non-tangential
limits a.e. on A, from above and below denoted by 6*@. These traces are connected by the
Sokhotski-Pemelj formulae [24, Sec. 1.4.2], 1.e.,

(5.2) Ctp—6"d=¢ and CTP+C =S¢, ae.on A,
where & is the singular integral operator on A given by

(5.3) S P(1) = FpP(7) a0 t, TEA’,

T AI—T

with the integral being understood in the sense of the principal value.

Let now 2 be a simply connected bounded domain with smooth boundary I'. We define 6 and
- by (5.1) and (5.3) integrating this time over I rather than A. The Sokhotski-Plemelj formulae
(5.2) still hold for ¢ € L?(I'), p > 1, with the only difference that now 6;¢ is a sectronally
holomorphic function and therefore ‘6+¢» is the trace of 61-¢ from within Q and 6~ ¢ is the

trace of 6;-¢ from within C \ Q.
Concerning the smoothness of 6-¢ the following is known. If ¢ € C*<(T'), ¢ € (0,1), then

6 € CO<(Q) [24, Sec. 5.5.1]. In particular, this means that 6 extends continuously from Q2
to I'. Further, if ¢ is continuously differentiable on I, then 6/¢ = 61-¢' [24, Sec. 4.4.4]. Thus,

we may conclude that when ¢ € C”<(I), m € Z., ¢ € (0,1), then 6.4 € C™<(Q).
Let now ¢ € L?(£2). The Cauchy area integral on 2 is defined as

(5.4) = 2mﬁg , zEN.

Then it is well-known [5, Sec. 4.9] that
(5.5) dAXp=¢ and A =B,
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in the distributional sense, where 9 is the Beurling transform, 1.e.,

(5.6) = ” d{/\d( zeq,
27rz —z

and the integral is understood in the sense of the principal value.

The transformation # defines a bounded operator from L?(Q) into L?*/@=2)(Q) for p €(1,2),
[5, Thm. 4.3.8], and into C'~2/7(Q) for p € (2,00), [5, Thm. 4.3. 3.13]. Since nothing prevents
us from taking z outside of Q, H ¢ is, in fact, defined throughout C and is clearly holomorphic
outside of  and vanishes at infinity. Moreover, # ¢ is continuous across I' when p € (2,00). The
latter can be easily seen if we continue ¢ by zero to a larger domain, say 0, and observe that this
extension is in L? (ﬁ)

The Beurling transform 98 defines a bounded operator from a weighted space L?(C) := {f :
f?v € LP(C)} into itself when the non-negative function v is an A ,-weight (Muckenhoupt weight),
2 €(1,00) [5, Thm. 4.9.6]. Let ¢» € L?(Q2). We can suppose that ¢ € L?(C) with ¢ =0 outside
of Q and therefore ¢ /1w € melp((C) It holds that [w|? is an A -weight for p > 2 28, Sec. 9.1.b].

Thus, B(p/w) €L’ (C)and therefore

[ro]?

(5.7) ¢ eLl?(Q) implies wAB(H/w)el?(Q), p>2.

Finally, we point out that ¢ € W; () can be recovered by means 6} and ¢ in the following
fashion:
(5.8) =6+ H3Ip aein Q

which is the Cauchy-Green formula for Sobolev functions.

5.2. Functions of the Second Kind. Let R, be given by (2.15) with ¢,, satisfying (2.14) and w,
defined as in (2.16). Clearly, R, is holomorphic in D, and it vanishes at infinity with order at least
n+1,1ie, R, =0(z""!) as z — oo, on account of (2.14). It is also clear that R, =26 (g,w,,).
Thus, it holds by (5.2) that

RY—R- =2q,w

Further, since g,w,/w = q,h,h /v, is Holder continuous by the conditions of Theorem 3, we
have that

O(|t—z|%), if a<0,
(5.9) R,={ O(log|t—z|), if a=0,
O(1), if a>0,

and analogous asymptotics holds near —1. Indeed, the case @ < 0 follows from [24, Sec. 1.8.3 and
1.8.4]. (Observe that we defined (1 — £)?, r € A°, as the values on A of (1 — z)%, where the latter
is holomorphic outside of the branch cut taken along A . However, (1 — ¢)* equivalently can be
regared as the boundary values of (1 — z)* on A, where the latter is holomorphic outside of the
branch cut taken along A; UA. Hence, the analysis in [24, Sec. 1.8.3] indeed applies to the present
situation.) The case @ = O follows from [24, Sec. 1.8.1 and 1.8.4]. Finally, the case @ > 0 holds
since R, (1) exists for such a as w, (¢)/(¢ — 1) is integrable near 1 in this situation.
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5.3. Szego Functions. Let 0 € C™¢, m € Z, ¢(0,1], and b := e?. The definition of the Szegd
function given in (2.11) can be rewritten as

0 1
S, =exp{t0€ o —Efedw .

Note that decomposition (2.12) easily follows from the Sokhotski-Plemelj formulae (5.2). More-
over, as the lemma in the next section shows, the traces SZE belong to Cm<',0< ¢ <¢,and
$H(£1) =S, (£1). In particular, the functions’ ¢f =8F/S and ¢, :=5,/SS are continuous on
A and assume value 1 at £1. It also follows from the Sokhotski-Plemelj formulae that

0
(5.10) c::exp{miy <F>}

The following facts are explained in detail in [10, Sec. 3.2 and 3.3]. First, if 6,,0, € C™<,
then §),, =S, S, . Second, if {0,} is a normal family in some neighborhood of A then {S, }
is a normal family in D. If, in addition, {,} converges then {S, } converges as well and the
convergence is #niform on the closure of D, that is, including the boundary values from each side.

Third, the uniqueness of decomposition (2.12), which was shown, for instance, in [53, eq. (2.7)
and after], implies the following formula for the Szeg6 function of the polynomial v, deg(v,,) <
2n, with zeros in D:

2 1 n
(5.11) §,p,=8 =— ol
T Gy e
where 7, was defined in (2.5).

Fourth, observe that it is possible to define continuous arguments of (z + 1)/¢(z) and (z —
1)/ ¢(z) that vanish on the real axis in some neighborhood of infinity. Therefore it holds that

—1\*? [ z+1\""
(5.12) S.(z)= (22 2L and G, =2-@P),
¢(z) ¢(z)

where w was defined in (2.1) and the branches of the power functions are taken such that the
positive reals are mapped into the positive reals.
Finally, using (5.12) with w = @(1/2,1/2;-) we have that

SHOS (H)=2V1—-1?=-2in*(z) teA.

Hence, we get that

(5.13) S+ =4/20/¢p and G+ =1i/2,

where, as usual, the branch of the square root is chosen so that S+ is positive for large positive
reals. It will be useful for us later to note that

v ip* :
(5.14) (S ) =(8E,) ST =($%.) ST, =+iST,

S;Sjl; Wt T opp® Tt

where we used (2.12) and (5.13).

3Here we slightly abuse the notation and use superscripts + and — as a part of the symbol for the function. However,
in Lemma 16 we shall construct a function ¢;, whose traces on A will coincide with c;.
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5.4. Smoothness of a Singular Integral Operator. In this section we show that the boundary
values on A of the Szegd function of e’ have essentially the same Sobolev or Hélder smoothness

as 0.
We start with the case of functions in W;_l/ P, p €(2,00). Observe that W;—I/q ») W;_l/ ? when

q < p, which is immediate from Definition 4.
Proposition 8. Let 6 E\W;_l/p, P €(2,00). Then

=S (0/rwt)=+d +w*l, d(£1)=0,
where d € W;_l/q for any q € (2, p) and { is a polynomial, deg({) < 1.

Proof. It follows immediately from Cauchy integral formula and the Sokhotski-Plemelj formulae
(5.2) that

1 1 1

Hence, for any polynomial £, and = € A° it holds that

y<60>(7)—1 M dt 1 Lfo(t)—fo(r) dt _0,(),

ot T i at—twt(t) mi t—t ()

£o()=Lo(7)

the polynomial interpolating & at 1, deg(¢,) < 1. Then

0 -1,
oty <F> =wEy <T> +l’0ifl.
Thus, it holds by (5.2) that
g g1
n*s <F> =2w* <<€+ < — °> —€2> F(O—Ly)+wEQ2l,+1),
where ¢,, deg(¢,) < 1 will be chosen later. Set ¢ := ¢, +2¢, and

d =2+ <<5+ <9;f°> —z2> —(O—ty)=:2d,— (6 —0,).

where ¢ is a polynomial, deg(¢,) < deg({,), since is a polynomial in 7. Choose ¢, to be

Clearly, to prove the proposition, we need to show that d, € \W;_l/q and d,(£1)=0.

Let I be any infinitely smooth curve containing A. Assume also that the inner domain of T', say
Q, lies to the left of A, i.e., A" is accessible from within Q. Define 9e|A :=0—{,and QE‘F\A =0.1It

is clear that 8, € W'™/?(T). Moreover, since 6, is identically zero on T \ 4, it holds by (5.2) that
L EW, . y y

oo () ) (5)).

where from now on we agree that 1. is the trace of tv from within €, i.e. it is equal to w* on A.

Furthermore, we can regard d, as a function holomorphic in Q. Thus, by Theorem T1, to show
thatd,, € \W;_l/q it is enough to prove that d, € W;(Q), q €(2,p). As d, is holomorphic in £, it
is, in fact, sufficient to get that dd, € L1(Q).
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Now, Proposition 4 insures that there exists © € W' (Q) such that O = ¢,. Observe that
O/ e W!(2) forany s € [1 since 30 /1,0 /v € L‘( ) by Holder inequality and ©/w® €
L*(2) by the estimate

’ +4)

z0(z)

3 Sconst.|zz—1|_2/"’_1/2, zeq,
w’(z)

where we used the definition of © and (4.1). Thus, Cauchy-Green formula (5.8) applied to ©/w
implies that

0 20 l,
3d1:3<®—m%<—>—mfz>:3@—3<m%<—>> vl — 22
10 10 10

a.e. in 2, where we used that Jtv = 0. Since 36 € L?(£2) and rol’ is bounded, it is only necessary

) e
[ (2)-c)me(

belongs to L7(€2), g € (2, p), where we used (5. 5) The fact that 10 B(J0 /1) € L? (0 ) follows from
(5.7). Now, to show that (1/w) (#(90/w) —{,) € L1(Q), q € (2, p), recall that IO/ € L*(£2)
p+4) So, as mentioned after (5.6), # (3O /w) € L/27()) when p € (2,4], i.e.,

s € (%,2); and # (30O /) € C>=2/5(2) when p € (4,00), i.e., s can be chosen to lie in (2, %).

In the first case, we get that (1/r0)# (2O /w) € L1(%), q € (2, p), simply by applying Holder
inequality once more. This shows that dd; € L1(Q), g € (2, p), when p € (2,4] with £, =0. In
the second case, let £, be the polynomial interpolating % (d©/w) at 1, deg(¢,) < 1. Then

z o 9@ /
m<z>< <F>‘ 2)”

Since 5* € ( %), it holds that (1/1w) (#(90/w)—¢,) € L1(Q), q € (2, p), which shows
that é’d eLi(Q ), q €(2,p), when p € (4,00).
It only remains to show that d;(£1) = 0. As §, € C'=2/?(T') by (2.7) and 6,(£1) = 0, the

function € *(0, /1) is either bounded near £1 or blows up there with the order strictly less than
1/2 [24, Sec. 1.8.4], see also (5.9). Thus, ot 6T (0, /r™") vanishes at 1 and so does d,. O

3N

3N

for any s € [1,

/25 zeN.

< const.|z% — 1|6~

We continue with the case of functions in C™¢.
Proposition 9. Let 0 € C™, m € Z,, ¢ € (0,1]. Then
wEs (0wt =+d +wrl, dP(x1)=0, kel0,...,m},

where { is a polynomial, deg({) <2m + 1, and d € C™< when ¢ € (O, %) U (%, 1), whiled € C™<—¢
for arbitrarily small € > 0 when ¢ = %, L
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When ¢ € (O, %), the conclusion of the proposition follows from [21, Thm. 3]. Therefore,

we are required’ to prove Proposition 9 only for ¢ € [%, 1] . To this end, we shall need several

geometrical lemmas. In all of them we assume that I" is as in Proposition 8 and we omit superscript
+ for 1w when dealing with the values of to on A. By C. we shall denote a constant such that
|7| < Cp, T €T. Moreover, 7, and 7, will stand for two different points on I' satistying

(5.16) 11— <[1=1]l.
Lemma 10. Let N €N or N = —1. Then
1 <O { 1 1 }|
— < C,|N|max ) T1—Tab
mN<"L'1) mN(Tz) |1—Tf|1+N/2 |1_T§|1+N/2

where C, is a constant depending only on T

(5.17)

Proof. If N is an even integer, then

e e
= E AR
|1—Tf|N/2|1—T§| i \1-7 |1_Tf|1+N/2

by (5.16). If N is an odd integer, then

1 1 1 1 -2\ 02
oV (r) wi(m)| “_ﬂwm_ngm@%munﬁ_ﬁ>
|ro(7)) — (7)) (N=1C|r, — 7
|1—Tf|N/2|1—T§|1/2 |1—Tf|N/2|1—T§|
by the first estimate and (5.16). Clearly, it only remains to prove the lemma for N = —1. It can

be readily verified that it is enough to consider |7, — 7,| small enough. As tv is zero free in €,
interior of I, an argument function, say 4, is well-defined and continuous in 2. Since tv extends
holomorphically across A° and I'\ A, the trace of @ is uniformly continuous on any compact
subset of I"\ {£1}. Moreover, it also has one-sided limits at +1 with the jumps of magnitude 7 /2.
Thus, there exists 8 > 0 such that for all |, — 7,| < & it holds that |a(t|) — a(7,)| < 2. Then

1 1
=)+ ()| o(ey)| — Sl (=,) > 2 f(ey)
for |7, — 7,| < & by (5.16) for the last inequality and therefore
It — 7 |7 — 7l

— T ]
[ro(7,) + ()| |1—T22|1/2

[ro(7,) —1o(7,)] < 2C

which finishes the proof of the lemma. |
Lemma 11. Let p€C*(T), c € (%, 1), and o(£1)=0. Then (o/w0) € CO~Y2(T") and

1 1
< szin{ > }l”"l -l
|1—T12|1/2 |1—T§|1/2

#The authors were surprised not to find this case in the literature.

@ o(ty)

19 w(ry)  1o(r)




CONVERGENT INTERPOLATION AND JACOBI-TYPE WEIGHTS 21

where C, is a constant depending only on T

Proof. We start by proving (5.18). By the condition of the lemma it holds that
- < —7|¢
(5.19) { lo(t)) — o(T,)| < M|z, — 7|

b bl el—"
(2] < M1 =<2, e

for some finite constant M. Set, for brevity, x := o /1. First, let 7; = 1. Observe that

) < M) =2 < (1 Gy
x(7)| < T < r|1—72|1/2
by (5.19). Thus, x(1) = 0 by continuity and it holds that
|71 — 7ol
(5.20) () = x(m)| S M(1+ Cp)——-
[1— 'rz| /
Clearly, an analogous bound holds when 7, = —1.
Second, let |z, — 7, > |1 — 7|. In this case, we also have that
(5.21) -7 <|ti =+ 1=} S Cllt =7l G i=1+2C.

Then it follows from (5.19), (5.16), and (5.21) that
Ie(m) = x(m)l < ()| () S M (|1 =] 241 = 22712)

21c—1/2 * |Tl —Tz|g
2

Third, let |7, — 7| <[1 = 2|. Then, it also holds that
2 2 2 2 x 2
(5.23) =7 <[1=7+|r; = S C 1= 7]
Thus, (5.19) and Lemma 10 imply that

1 1 lo(71) — e(m)l

[x(r) = x(m)l = le(m)l

w(ry)  w(ry) |ro(7,)|

|71 — 7, |7y — ool
< M-zl .
> 1—= | G | |3/2 |1_T§|1/2

Using the conditions |t) — 7,| < |1 — 77| and (5.23), we obtain that

< u (c [ 1 1
(1) — x(7)) 71— 7 1 |1 _T2|1—g I _Tf|1/2 + 11— T§|1/2
_Tz|g
(5.24) < Ciy/ G +1 |1 2 1/2

This finishes the proof of (5.18).
Finally, it can be readily verified that the equations leading to (5.20), (5.22), and (5.24) also yield
that x € C®~"/%(T") and hence, the lemma is proved. O

Lemma 12. Let o be as in Lemma 11. Then H-(o/10) € Co~VA(T") and

5pr<%> (T1)_c7]r<§> (12) :

1
(5.25) , |t — %,
=22 =22 [

<G min{
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where C; is a constant depending only on T

Proof. Since x := p/to € CO¢~VX(T), S € Co~1/2(T) as well by [24, Sec. 1.5.1]. To prove (5.25),
one needs to trace the local character of the proof in [24, Sec. 1.5.1]. This is a tedious job but the

authors felt compelled to carry it out for the reader.
Define

SL(r)i=FKx(t)—x(t)= —
L t—1
In the light of (5.18), it is enough to show (5.25) with #.x replaced by .. Observe also that the
integral that defines . is no longer singular as x(+1) =0.
Denote by I'* the connected component of I' N {7 : |7, — 7| < 2|7, — 7,|} that contains 7,. We

order 7, and 7, so that (5.16) holds. Then we can write

I e e
iy T—1, i T—1,
+i X<T1)_X(T2)dr+i, (72_71><X(T)_X(72))dT
T Jr\r* T—1T T Jr\r (T - Tl)(T - TZ)

= L+L+L+1,
Before we continue, observe that there exists a finite constant M such that
(5.26) T, o) M|t —=|, t,7€eT,

since I is a smooth Jordan curve, where |[I'(¢, 7)| is the arclength of the smallest subarc of I' con-
necting ¢ and 7.
First, let us estimate /;. We get from (5.18) and (5.26) that

G, . 1 1 |d ]
I4l = — supmin 211/2° 2)1/2 -
SR T T TR ) ) e
CMI=s (¥l ds  CAM |r,— 1,
(5.27) S <2 Lz
7‘E|1—’L’§|1/2 0 sl=¢ cm |1—T§|1/2

Clearly, an analogous estimate can be made for 7,.
Now, we shall estimate Z;. It holds that

|]3| =

b

(3(ry) — x(z,)) log < Sl >

Tp—T1

where 7, and 7, are the endpoints of I'*. As |7, — 7,| = |7, — 7|, we have that

Iy — 7l

(5.28) || < const. 7 ,

|1—T§

where const. is the product of C, and the maximum of the argument of =

"L for all possible
THh—T
choices of 7, and 7.

Finally, let us estimate /,. Observe that |7 — 7,| < 2|t — 1,|, r €T\ T, since

1
|T_71| < |T_72|+|T1_72| < |T_Tz|+§|f_71|-



CONVERGENT INTERPOLATION AND JACOBI-TYPE WEIGHTS 23

Then we get from (5.18) and the bound above that

o ) 1 1 |7, — 7lld 7]
|]4| < — max min , 1
7T Tel\l* |1—72|1/2 |1—T§|1/2 nr |t —1yllt =177

|d=|

|7 — T1|2_g

1—¢
G [m =1l T—T

1/2

T |1—’L’§| nr| 7= 1,
C21=M*=< |ty— 1| [ ds  CM* < |t,— 1|

12 Japey ey 775 (1= ) |1 = 22

(5.29) <

S :
Combining (5.27), (5.28), and (5.29) with (5.18), we see that (5.25) holds. O
Lemma 13. Let p€C®, v € <O, %), o(£1) =0, be such that

1 1
lo(Ty) — o(7,)| £ Cymin , |z, — T2|u+1/2’
|1 — Tﬂl/z [1— T§|1/2

7,7y €T, 7, # Ty, where C, is a constant depending only on T'. Then oo € COVYY/X(T). Further, let
o €CNVI), NeN, p)(£1)=0, j € {0,...,N}. Then

(5.30) (e/w™N"1)eC™HAT) ifue(0,1),
| ,1).

(@/m2N+1) e CO,u—l/Z(F) ifu c (% )

Proof. To verify the first claim, assume first that |, — 7, > |1—7}|. Since o € C**(I") and vanishes
at £1, it holds for some finite constant M that

(5.31) lo(m)| S M|1—*|".
Then we get from (5.21) and the inequality above that
(5.32) |(we)(7y) = (we)(m)| S M ([1= 1 + 1= 75 ) SM(1+C)lx; =7

Assume now that |7, — 7,| < |1 = 77|. Then we get by (5.31), (5.17), and the conditions of the
lemma that

(we)(w)) = (we)w)l < In(n)lle() = e(w)l +le(mllrv(r,) — (s,

|,L_1 _,L_2|u+1/2

1/2

|7'1 _72|
|1—’L"12|1/2

IA

|1—T§|1/2C4 +M|1—Tf|“C1

1-<]]

(5.33) (Cy 4 C, M|ty — 7" H12.

IA

Equations (5.32) and (5.33) show that (tvp) € C>*1/2(T").
It remains to prove (5.30). Suppose first that v € (O, %) Then, by the assumptions on p, it
holds for some finite constant M that

|e(72) = L, e(r)(m = 7Y | S Ml = 4,

(5.34) _ )
|0 < Mt =22,

T, Ty TET
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Thus, for |7, — 7,| > |1 — Tﬂ, we have from (5.34) and (5.21) that

o(7,)

m?.N—l(Tz)

o(ty) _ o(t,) o(ty)
mzN—l(T1> m2N—1<T2) - m2N—1<T1)

For |7; — 7| <[1— 77|, we have from (5.34) that

<M1+ (G ey = w12

o(ty) _ o(ty)
W () N (ry)

o(ty) ii E(j)(ﬁ)(Tz _T1)/ _ o(ty)

N (1) mzN_l(Tz) N Y(r,)

7=0

< _Z )/ +M|Tz_71|N+U

- 2N 1 2N 1 2) |1_T§|N—1/2
< ]+M|Tz_71|u+l/2~

Furthermore, it holds by (5.17) and (5.34) that

N . 1 N (t)(t,—7,)
I < E<]>(T1)(Tz_71)] < > A
; m2N—1(,[_) mZN 1 Z 2N 1 1)
11— 2N+ e, — 1= N * e, =l
< @N-1CM +M
,Z; -2+ Z 1=
N+l — g jmv=1/2
< 2NC MZ |7, — ’1'1|U+1/2 <2N?’CM|7,— T1|U+1/2.
j=1 _71
Clearly, the case v € (1,1) can be handled in a similar fashion. a
Y. 2

Proof of Proposition 9. Clearly, we need to prove the proposition only for ¢ 75 >, 1 as these two
cases follow from the obvious inclusion C"™¢~¢ C C™*.

Let {,, deg(?,,) < 2m+1, be the polynomial interpolating & at +1 up to and including the order
m. Throughout the proof we assume that I is as in Proposition 8 and that 0 is extended to I'\ A
by £,. Clearly, this implies that § € C"™<(I'). As ¢, := & ({,/w™) is a polynomial of degree 277,

Wehavethat o oy oy
y(—):sﬂ( — °>+€1:5ﬂr< _ °> +4,.
10 1o 10 A

Assume first that 7 = 0. Then 6 — ¢, satisfies the conditions of p in Lemma 11 and therefore
Lemma 12 holds with 6 — ¢, in place of p. Let £, be the polynomial interpolating (6 —¢,)/w)
at 1 and set

0—1(
(5.35) d::m<5ﬂr< m°>—zz> and (:={,+1,.

Clearly, d(£1) = 0. Then the conclusion of the proposition follows from Lemma 13 applied with
o=S((0—1{,)/w)—

Assume now that 7 € N. Since the derivative of a singular integral is the singular integral of
the derivative [24, Sec. 1.4.4], observe that

6—¢ G—pN\ ™ m_ v.(0 —L,)1)
(m) 0\ _ 0 _ ] 0
(50)-+((52)) -0+ (),
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where v; are polynomials. Then (6 —£,)/w) € C™<~12(T") by (5.30), applied with o = v; (0~
{,)"=D, N = j, and v = ¢, and the fact that singular integrals preserve Holder smoothness [24,
Sec. 1.5.1]. Thus, #((6 —{,)/w) has m continuous derivatives on I'. Let then d and ¢ be defined
by (5.35), where ¢, is the polynomial interpolating S-((6 — £,)/w) at £1 up to and including the
order m. Once more, since singular integral commutes with differentiation, we get

” 61t
m m—k m—k
d<>:2<> 2k1<5,;r< ><mo>_£; >>
k=0
i’”’e m—Fk\ u, < ‘Uj(e_go)(m_k_/) _y
-1\ 7T 2+l ik
k=0 j=0

where #, are polynomials and the polynomials ¢; , interpolate the corresponding term in the

parenthesis. Then

00— L)t DN kb o (0= L)
(k) _ ]+ 0,c—1/2
% ( o+ _§<z>5ﬂr w2+ e,

by (5.30), applied with o = v;,,(6 —¢ )0 N = j 4+ 1, v = ¢, and the fact that singular
integrals preserve Holder smoothness Thus, (5. 30) applied once more, now with o = (v;(6 —
£,)7 k=0 o2ty — E/,k’ N =k, and, v = ¢ — 1/2, yields that d(™ € C%¢(T'), which finishes the
proof of the lemma. 0

6. RIEMANN-HILBERT-O;’ PROBLEM

In what follows, we adopt the notation ¢ for the diagonal matrix < ¢O ¢9m >, where

. . . . . . 1 0
¢ is a function, m is a constant, and o is the Pauli matrix o5 = 0o -1 )

6.1. Initial Riemann-Hilbert Problem. Let % be a 2 x 2 matrix function and w, be given by
(2.16). Consider the following Riemann-Hilbert problem for % (RHP-%):

(a) ¥ isanalyticin C\ A and lim #(2)z7"% = .#, where . is the identity matrix;

(b) % has continuous traces from each side of A°, %, , and ¥, =%¥_ < (1) 2110” > ;

(c) % has the following behavior near z = 1:

1 1=z i
O<1 |1—Z|”’>’ if a<0,

X = O<1 log|1—z|>’ if a=0, as D>z—1;

1 log|l—z|
o < 1 > , if >0,
(d) ¥ has the same behavior when D 5 z — —1 as in (c) only with « replaced by S and 1 -z

replaced by 1+ z.

The connection between RHP-% and polynomials orthogonal with respect to w, was first
realized by Fokas, Its, and Kitaev [22, 23] and lies in the following.
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Lemma 14. Let q,, be a polynomial satisfying orthogonality relations (2.14) and R,, be the correspond-
ing function of the second kind given by (2.15). Further, let q" _ be a polynomial satisfying

J tq'_ (Hw,(t)dt=0, je{o,...,n—2},
A

and R' =R, ,(q}_,;) be the function of the second kind for q" .. If a solution of RHP-% exists
then it is unique. Moreover, in this case deg(q,,) = n, R: | (z) = O(z™") as z — oo, and the solution
of RHP-% is given by

_ 9n R,
€ @_< m,q, MR >’

where m,, is a constant such that m R’ _(z) = z7"[140(1)] near infinity. Conversely, if deg(q,,) = n
and R’ (2)=0(z7") as z — oo, then ¥ defined in (6.1) solves RHP-% .

Proof. As only the smoothness properties of the function w, were used in [33, Lem. 2.3], this
lemma translates without change to the case of a general closed analytic arc and yields the unique-
ness of the solution of RHP-% whenever the latter exists.

Suppose now that the solution, say % = [@/k]jz‘,kzl’ of RHP-% exists. Then &, = z"+ lower

order terms by the normalization in RHP-% (a). Moreover, by RHP-% (b), %}, has no jump on A
and hence is holomorphic in the whole complex plane. Thus, %, is necessarily a polynomial of
degree n by Liouville’s theorem. Further, since %;, = O(z7"~") and satisfies RHP-% (b), it holds
that #,, =26 (%,,w,). From the latter, we easily deduce that %, satisfies orthogonality relations
(2.14). Applying the same arguments to the second row of %, we obtain that #); = ¢* | and
%, =m,R’ | with m, well-defined.

Conversely, let deg(q,) =7 and RY _ (z) = O(z7") as z — oco. Then it can be easily checked
by direct examination of RHP-%(a)-(d), using the material in Section 5.2, that %, given by (6.1),
solves RHP-% O

6.2. Renormalized Riemann-Hilbert Problem. Throughout, unless specified otherwise, we fol-
low the convention /z = y/|z|exp{iArg(z)/2}, Arg(z) € (=, 7]. Set

(62) €, = ’/ G('U,,/hhﬂ)/z and En = €n§0n5((y”/bhn)-

Then E, has continuous boundary values on each side of A that satisfy

FrE=—r =2
nTn T 2bh, 2w,
due to (2.4), (2.12), and (2.16). Further, put

(6.3) C+2:SZ/S_, c:::S;/S_, ¢ i=1/c*, and ¢ :=1/c.

Then we get on account of (2.12), (5.11), and the multiplicativity property of the Szegd functions
that

— n\ " S+
6.4) E—” = —<Sv"¢ ) @ = —W”C:’rﬁ = (rncﬂc)+ and E—;_— =(r,c,c)7,
E; (Svﬂ§0")+ S, G, <S§ goz”)+ E,

where we slightly abuse the notation by writing (7,¢,c)* instead of 7*c*c*. Since any Szegd
function assumes value one at infinity and ¢(z)/2z — 1 as z — oo, it holds that E, (2)/[¢,,(22)"] —
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1 as z — oo. Then it is a quick computation to check that
Nos (1 2w, o _ [ (r,c,0)f w
()" (6 23 )= 5

lim (2%¢, ) HE "5 (2)= 4.

and

Suppose now that RHP-% is solvable and % is the solution. Define
(6.5) T =(2%,)"YE .
Then 7 solves the following Riemann-Hilbert problem (RHP-7):
(@) 7 isanalytic in D and F (c0) = .¢;

+
(b) 7 has continuous traces, 7., on A° and 7, =T < <7”C6’C> (rn:jc)_ >;

(¢) 7 has the following behavior near z = 1:
O<1 |1:Z|a>, if a<0,

T = O<1 log|1—z|>’ if a=0, as D>z—1;

1 log|l—¢|
o) < 1 } > , if a>0,
(d) 7 has the same behavior when D 5z — —1 as in (c) only with « replaced by S and 1 —z

replaced by 1+ z.
Trivially, the following lemma holds.

Lemma 15. RHP-T is solvable if and only if RHP-% is solvable. When solutions of RHP-T and
RHP-% exist, they are unique and connected by (6.5).

6.3. Opening the Lenses, Contours ¥, ¥, , and ©¢. As is standard in the Riemann-Hilbert

approach, the second transformation of RHP-% is based on the following factorization of the
jump matrix in RHP-Z (b):

<(r"656)+ <rn§fc>->:<<rncn§>-/w ?><—1o/w Zcf)((rncniww (f>’

where we took into account that r: r-=1lon A. This factorization leads us to consider a new
Riemann-Hilbert problem with three jumps on a lens-shaped contour X, (see Fig. 2). However,

FIGURE 2. The contour £, := A, UAUA, _ C Z(D;) (solid lines). The extension
contour X, :=A, UAUA_ (dashed lines and A).
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to proceed with such a decomposition, we need to extend ¢* and ¢* to the complex plane. We
shall do it in such a manner that the extended functions, denoted by ¢ and ¢, are analytic outside
of a fixed lens X, , (see Fig. 2). We postpone this task until the next section and describe here the
construction of the lenses X, , and .

We start from X, ,,. When A = [—1,1], fix x > 0 and set A, to be the subarc of the circle
{z : |z —ix| = |x + 1|} that lies in the upper half plane. Clearly, A joins —1 and 1 and can be
made as uniformly close to [—1,1] as we want by taking x sufficiently large. We set A_ to be
the reflection of A_ across the real axis. We also denote by €, and Q_ the upper and the lower
parts of the lens 3, ., i.e., Q, (resp. Q_) is a domain bounded by A, (resp. A_) and A. When
A is a general closed analytic arc parametrized by =, set X, , to be the image under Z of the
corresponding lens for [—1, 1] (the latter can always be made small enough to lie in D2).

We continue by constructing the lens X, which will we the limit lens for the sequence {X,}.
Let g? and O, CE(D5) be defined in (3.5). Then 1 € O,, g%(1) =0, and g? is conformal in O,.
Set Uy :={z : |z = 1] < §}. Choose &, > 0 to be so small that Uy C O, and g*(Uy) is convex

for any & < 8,. We require the same conditions to be fulfilled by &, and Uy := {z : |z + 1| < 8}
with respect to g% and Og also defined in (3.5). Fix & < &,. Let Jordan arcs K, 7 = 1,3, be the
preimages of ¥, := {{': Arg({)=27/3} and &; := {{: Arg({) = —27/3} under g? in Uy. Let
also Ej, j = 1,3, be the preimages of ¥, and ¥, under g2 in ﬁé\. Set K, := K, UK, UI%, where
K, is the image under E of the line segment that joins Z7'(K; N Uy). Set also %‘1(1?3 n l~]3), and
K_:=K,UK, Ul?l, where K, is the image under = of the line segment that joins =~1(K; N Uy ) and
ﬁ_l(l?l N ﬁé\) Then A, are Jordan arcs that with endpoints £1. We define ¥ := AUK, UK_ (see
Fig. 3).

Let g, and §, be defined by (3.7). Assume that & is small enough that Uy € O, and Uy C O;.
Then we construct the lens X, := AUA, | UA, _ exactly as we constructed X only with g, g, and
Ereplaced by g,, §,, and Z,, where we also employ the notation A, | for the upper and lower lips
of the lens. It can be easily seen that the arcs A, and A intersect only at £1 for all 7 large enough

Us

FIGURE 3. Contours X (dashed lines) and Z:fd (solid lines). Neighborhoods Uy and U s
(disks around =%1).

since A, approach A in a uniform manner by Theorem 1 and A | and A, form angles /3 at 1
and —1 by construction.

Finally, it will be useful for us later to define one more system of contours, say Z;”d. The lens
¥4 is obtained from X, simply by replacing A by A, (see Fig. 3). We also require the lens ¥,
to be contained within each lens 2 (see Fig. 2).
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6.4. Extension with Controlled d Derivative. Without loss of generality we may assume that
%, C Dz and all the functions 5, are holomorphic in D=. By the very definition of ¢ we have
that

2
£ _ £\ -1
E=Gy, (S5) by
Thus, there is a natural holomorphic extension of each ¢* given by
(6.6) ¢,:=G, S; h~' in Dz\A.
Concerning the extension of ¢, we can prove the following.

Lemma 16. Let 8 E\W;_l/p, pE2,00),0r0eC™, melZ,ce(0,1], m+¢> % Then there
exists a function c, continuous in C\ A and up to A%, satisfying

clAi:ci, c=exp{wl} in C\(Q,UQ), and de=cf,

where { is a polynomial, deg({) <2m + 1, f € LP(Q,) when 0 EW;,_UP, feLi,),qe <2, ﬁ)
when § € C*¢, and f € CJ'~7(Q,) when § € C™, m €N, and € € (0, ).

Proof. This lemma is a straightforward consequence of (5.10), inclusion C%¢ C \W;_l/ 1 for q €

(2, i) , and Propositions 8 and 9 combined with Propositions 6 and 7. O

6.5. Formulation of Riemann-Hilbert-J Problem. In this section we reformulate RHP-7 as
a Riemann-Hilbert-d problem. In what follows, we understand under ¢ and ¢, the extensions
obtained in Section 6.4 above. Suppose that RHP-7 is solvable and 7 is the solution. We define

a matrix function . on C \ X, as follows:

1 0 .
; Q
©67) gl T snacp 1) PR
T, outside the lens X,

where the upper part, Q, ., (resp. lower part, Q,_) of the lens X, is a domain bounded by A, |
(resp. A,,_) and A. This new matrix function is no longer analytic in general in the whole domain
D since ¢ may not be analytic inside the extension lens ¥, ,. Recall, however, that by the very
construction, ¢ coincides with a holomorphic function ¢ = exp{r/¢} outside the lens 2, ,. To
capture the non-analytic character of %, we introduce the following matrix function that will
represent the deviation from analyticity:

< 0 o> 0
= , inQ,
6.9) W, = ;Frnocné’c/w 0
< 0 0 >, outside the lens X, .

Then & solves the following Riemann-Hilbert-Jd problem (RHIP-¥):

(a) & is a continuous matrix function in C\ X, and & (c0) = .%;
(b) & has continuous boundary values, #,, on ¥° := %, \ {1} and

1 0
r,c,c/w 1

S = y( > on A’ UA® ,

0 w o.
S = y‘(—l/w 0> on A
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() For a <0, & has the following behavior near z = 1:
_ 1 [1—2z)®
5"(2)_0< 1 1—zf >, as C\X 5z—1.
For a =0, . has the following behavior near z =1:

5’(2):0(

For @ > 0, # has the following behavior near z = 1:

log|t—z| log|l—z|

log|1—z] log|1_z|>as C\Z,3z—1

(0] < 1 1 > , as z — 1 outside the lens 2,
Z(2)= -z 1
O s , asz — 1inside the lens > ;
(b= 1) :
(d) & has the same behavior when C\ X, 5 z — —1 as in (c) only with « replaced by [ and
1— z replaced by 1+ z;

() & deviates from an analytic matrix function according to 3% = S #.

Then the following lemma holds.

Lemma 17. RHIP- is solvable if and only if RHP-T is solvable. When solutions of RHIP-
& and RHP-T exist, they are unique and connected by (6.7).

Proof. By construction, the solution of RHP-Z yields a solution of RHIP-. Conversely, let
&* be a solution of RHIP-. It is easy to check using the Leibnitz’s rule that d7* is equal to
the zero matrix outside of X, where 7 is obtained from .%* by inverting (6.7). Thus, 7* is an
analytic matrix function in C\ ¥, with continuous boundary values on each side of Y. Moreover,
it can be readily verified that 7 has no jumps on A? and therefore is, in fact, analytic in D. It
is aslo obvious that it equals to the identity matrix at infinity and has a jump on A described by
RHP-7 (b). Thus, 7* complies with RHP-F (a)-(b).

Now, if @, 8 < 0 then it follows from RHIP-.7(c)-(d) and (6.7) that 7* has the same behavior
near endpoints +1 as &*. Therefore, 7* solves RHP-Z in this case. When either a or [ is
nonnegative, it is no longer immediate that the first column of J* has the behavior near +1
required by RHP-7 (c)-(d). This difficulty was resolved in [33, Lem. 4.1] by considering 7*7 1,
where 7 is the unique solution of RHP-7 . However, in the present case it is not clear that such a
solution exists (see Lemma 14). Thus, we are bound to consider the first column of 7* by itself.

Denote by 7, and 7; the 11- and 21-entries of 7*. Then 7 and 7}’ are analytic functions in
D with the following behavior near 1:

O(1), if a<0
. v ] O(og|1=z]), if a=0,
(6.9) 91'1(Z> ] O(t1—z|"%), if a>0and zisinside the lens,
O(1), if a>0and z is outside the lens,

for 7 = 1,2. The behavior near —1 is identical only with a replaced by S and 1 — z replaced by
1+ z. Moreover, each 9]’; solves the following scalar boundary value problem:

(6.10) pt=¢ (r,c,c)t on A, $eH(D).

Now, recall that 7*7~ =1 on A and 7, has 27 zeros in D that lie away from the lens X, Hence,
the argument of 7 increases by 277 when A is traversed from —1 to 1. Moreover, for ¢* and
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each ¢ abranch of the argument can be taken continuous and vanishing at £1 (it is the imaginary
part of w5 (6 /w™), which is continuous and vanishing at +1 by Propositions 8 and 9). Define
o :=log(r,c,c)*, p(—1) = 0. This normalization is possible since 7(—1) =1 as r* is a product
of 2n factors each of which is equal to —1 at —1. Furthermore, this normalization necessarily
yields that o(1) =277 and that the so-called canonical solution of the problem (6.10) is given by

[24, Sec. 43.1]
b (z):=(z—1)"exp{6(0;2)}, ze€D.

Recall that ¢, is bounded above and below in the vicinities of 1 and —1, has a zero of order 7 at
infinity, and otherwise is non-vanishing. Hence, the functions ¢, := 9]’; /é., 7 =1,2, are analytic
in C\ {%1}. Moreover, according to (6.9), the singularities of these functions at 1 and —1 cannot be
essential, they are either removable or polar. In fact, since ¢ ;(z) = O(1) or ¢(z) = O(log|1 £ z|)
when z approaches 1 or —1 outside of the lens, ¢ can have only removable singularities at these
points. Hence, ¢ ;(z) = O(1) and subsequently 9]’; = O(1) near 1 and —1. Thus, 7 * satisfies RHP-
T (c)-(d) for all @ and 3, which means that 7 * is the solution of RHP-Z . Therefore, indeed, the
problems RHP-7 and RHIP- are equivalent. O

7. ANALYTIC APPROXIMATION OF RHéP-y

Elaborating on the path developed in [37], we put RHIP-5 aside for a while and consider an
analytic approximation of this problem. In other words, we seek the solution of the following
Riemann-Hilbert problem (RHP-./):

(a) .¢/ is a holomorphic matrix function in C\ X, and .¢/(c0) = .%; )

(b) .o/ has continuous traces, .¢/,, on X2° that satisfy the same relations as in RHIP-# (b);
(c) the behavior of .¢/ near 1 is described by RHIP- (c);

(d) the behavior of .o/ near —1 is described by RHIP-(d).

Before we proceed, observe that the function ¢ coincides on A, | with the analytic function ¢ :=
exp{ro/}, where £ is a polynomial, by construction. Hence, we can assume that the jump matrix
in RHP-.¢/ (b) is expressed in terms of ¢ rather than c.

7.1. Modified RHP-.«/. The problem above almost falls into the scope of the classical approach
to asymptotics of orthogonal polynomials. We say “almost” because it is not generally true that
the functions 7, can be written as the 27-th power of a single function, even up to a normal family

as 1s the case in [3, Thm. 2]. This will explain why we constructed another lens, Z;”d , in Section
6.3.
Consider the following Riemann-Hilbert problem (RHP-23):

(a) 9B is a holomorphic matrix function in C \ Z;”d and B(c0) = .#;
(b) B has continuous traces, %, on (Z;’“’l)° that satisfy
#, = %_< LY > on A UA®,

r,c,clw 1

0 w o.
B, = %_<—1/’w O> on An,

(c) the behavior of 9 near 1 is described by RHP-.¢/ (c) with respect to the lens Z;”d ;
(d) the behavior of 9 near —1 is described by RHP-.¢7 (d), again, with respect to Z;’ld.

In fact, this new problem is equivalent to RHP-.</.
Lemma 18. The problems RHP-.«f and RHP-3B are equivalent.
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Proof. Suppose that RHP-33 is solvable and 28 is a solution. As before, let Q, , (resp. £2,,_) be the
upper (resp. lower) part of the lens ¥ ,. Analogously define Qn”f and set

%< 0 w> in Q. na,

—1/w O
7.1) o= 0 —w . md
B 1w 0 , In QN Q”+ ,
B, elsewhere.

Observe that 2, N Q;”qf is a finite, possibly empty, union of Jordan domains by analyticity of A
and A . It is a routine exercise to verify that .o/* complies with RHP-.¢/ (a) and (b). Moreover,
within Q,, N QZ?:’Z and Q,_N Q;”f we have that for @ < 0, .&/* has the following behavior near

z=1:
e N 1 |1—z 0 [1—2z]* \ _ 1 |1—z
“‘27(2)—0(1 |1—Z|“>O<|1—Z|_"’ 0 =001 ji=zp )
as z — 1; for @ =0, .o/ * has the same behavior near z =1 as 98 since the latter is multiplied by a
bounded matrix near 1; for @ > 0, .&/* has the following behavior near z = 1:

orN [1—z]7* 1 0 [1—2z* \ _ [1—z]7* 1
”d(z)_o<|1—z|—a 1 )90 == o )79 jimzfe 1)
Hence, ./ * has exactly the behavior near 1 required by RHP-.¢/ (c). In the same fashion one can
check that .o/ satisfies RHP-.¢/ (d) and therefore it is, in fact, a solution of RHP-.f. Clearly,

the arguments above could be reversed and hence each solution of RHP-.¢/ yields a solution of
RHP-2. ]

Let us now alleviate the notation by slightly abusing it. Throughout this section, we shall
understand under ¢, 7,, g,, g, ¢,> ¢, 0, Shn, Sw+> and S, their holomorphic continuations that
are analytic outside of A, rather than A. Note that outside the bounded set with boundary AU
A, these continued functions coincide with the original ones. Moreover, their values considered
within the interior domain of A UA can be obtained through analytic continuation of the original
functions across A.

7.2. Auxiliary Riemann-Hilbert Problems. In this subsection we define the necessary objects
to solve RHP-98. This material essentially appeared in [33] for the case A =[—1,1].

7.2.1. Parametrix away from the endpoints. As 7, converges to zero geometrically fast away from
A,, the jump matrix in RHP-2(b) is close to the identity on A? and A? . Thus, the main

term of the asymptotics for 8 in D, = C\ A, is determined by the following Riemann-Hilbert
problem (RHP-.4"):
(@) A is a holomorphic matrix function in D,, and A (c0) = .¢;

(b) A has continuous traces, .4, on TANg and A, = AN < 0 w >;

—1/w O
It can be easily checked using (5.14) that a solution of RHP-.4" when w =1 is given by
st i(@S+)7!
7.2) P L L
—l(gﬂstr) Sm+

Then a solution of RHP-.#" for arbitrary w is given by
7.3) N =(G, ) PPN (G, S2 ).
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7.2.2. Auxiliary pavametrix near the endpoints. The following construction was introduced in [33,
Thm. 6.3]. Let /, and K, be the modified Bessel functions and H () and H be the Hankel
functions [1, Ch. 9] Set W to be the following sectionally holomorphlc matrix function:

I 1/2 ig 12
‘1’(5)=‘P((;af)::( "‘<2Z ) p a<25 ) )

27.”'&1/2]0/[ <2g1/2) _2{1/2[{; (2&1/2)
for |Arg({)| < 27t/3;

10 (20
Y(():= /
(5) ( n(l/ ( 1) (2(_4)1/2> n(l

for 27 /3 < Arg({) < 7;

s [ FECCOT) e
(5)— 7':{1/2< ) (( {)1/2) ﬂgl/z <H£1))/(2(—{)1/2> e 2

for —m < Arg({) < —27/3, where Arg({') € (—=, ] is the principal determination of the argu-
ment of . Let further ¥, ¥,, and ¥ be the rays {{ : Arg({) = 27/3}, {{ : Arg({) = =}, and
{C : Arg({) = —27/3}, respectively, oriented from infinity to zero. Using known properties of
I,K,, Ho(( ) HO[2> and their derivatives, it can be checked that ¥ is the solution of the following

Riemann-Hilbert problem RHP-W¥:

(a) ¥ isa holomorphic matrix function in C\ (X, UX, UX,);
(b) ¥ has continuous traces, ¥_, on Z;, 7 €1{1,2,3},and

N
N
=
/N
N
—~
o
~
—
~
N
~——
SN———
-
R
3
S,
Q
o

1 0 o
v, = \I/_< pari 1> on 2,
0 1 o
v, = \Il_< _1 O> on 22,
1 0 o
\Ij+ = \I/_( —ami 1> on Z3§

(¢) ¥ has the following behavior near co:

B a2 1 [ 1+0(7) it0(C717) g,
HO= (2n2) E( i+0({717) 140(¢1) e

uniformly in C\ (X, UX, UX,);
(d) For a <0, ¥ has the following behavior near 0:

o KER RN
‘I"O< MG > B0

For & =0, W has the following behavior near 0:

o logld] logldl\
‘I"O< log|Z| log|{]| > i
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For @ > 0, ¥ has the following behavior near 0:

/2 —af2
O < {gIa/Z {Z:I—a/z > as{ —0in |Arg(()| < 27-[/3’

—a/2 —a/2 .
@) < Igi_a/Z Igl_a/Z > as { = 0in27/3 < |Arg({)| < 7.

Further, if we set
V= 03(; B)os,
then this matrix function satisfies RHP-¥ with & replaced by 3 and reversed orientation for X;,
7 €1{1,2,3}.

7.2.3. Parametrix near 1. As shown in [33], the main term of the asymptotics of the solution of
RHP- 2 near the endpoints of A, is described by a solution of a special Riemann-Hilbert problem
for which ¥ will be instrumental. Let Uy be as in the construction of X, (see Section 6.3). Below
we describe the solution of the following Riemann-Hilbert problem (RHP-22):

(a) 2 is a holomorphic matrix function in Uy \ Z;”d;

(b) £ has continuous boundary values, 2, on Us N (Z;”d)° and

», = 9}( L °> on UsN(AZ, UA®),

“\ 7,c,c/lw 1

P, = 9_( _1O/w zé) > on UsNA%;
© PN "'=+0(1/n) uniformly on J Us;

(d) For a <0, 2 has the following behavior near z = 1:

1 1—2z#

920( 1 1=z

>, as US\Z;”dazel;
For @ =0, 2 has the following behavior near z = 1:

_( log|t—z| log|1—z| y |
5"’—O<10g|1_2| loglt—z| ) * Us\Z" 2z —1;

For @ > 0, # has the following behavior near z =1:

O < 1 } > , as z — 1 outside the lens Zn’”d,
9 j—

. -t
0] < H _ ;i_a } > , asz — 1 inside the lens Z;"d.

To present a solution of RHP-Z, we need to introduce more notation. Denote by U and
Uy the subsets of Uy that are mapped by g? into the upper and lower half planes, respectively.

Without loss of generality we may assume that functions 8, are holomorphic in Uy and the branch
cut of w in Uy coincides with the preimage of the positive reals under g2. In particular, we have
that @ is analytic in UJ and Uy and therefore across A? . Set

expii(0 (z)—1w(2)(z
Ay p {4 (6,(2)—r(z)(( >)}(Z_1)a/z(z+1)ﬁ,z,

\/G_hnshﬂ(z)
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where we use the same branch of (z41)%/? as in definition of @ and a branch of (z —1)?/? analytic
in Uy \ A, and positive for positive reals large enough. Then

ami ~ : +
s e e

n —amni

e w/c,C, in Ué\_ ,

by the definition of ¢ and on account of (6.6). Moreover, it readily follows from (7.4) and (6.3) that
(7.5) A:A; =w on A’.

Observe that gi/ 2 is a holomorphic function on Uy \ A, such that

(7.6) (g =i(g/?)™ on A,

by (3.8). Then the following lemma holds.

Lemma 19. A solution of RHP-2 is given by

n J2\ -1
Proof. Except for some technical differences, the proof is analogous to the considerations in [33,

eqn. (6.27) and after]. First, we must show that & is holomorphic in Uy. This is clearly true in
Us \ A, It is also clear that & has continuous boundary values on each side of A?. Since

6= @) (LT e (e

B JV‘< —1O/w 0 > <%>U%< LT ><7Tn)"3/2< 0o >((gj/2)_)03

_ N,/ 0 1 1 1 —1 53/2 12\~\% _

= N (4)) < -1 0 >ﬁ< 1 —i >(””) <<gn ) > =&,
where we used RHP-A/(b), (7.5), and (7.6), & is holomorphic across A°. Thus, it remains to show
that & has no singularity at 1. For this observe that

— |1/4
1/2 g3 __ |1 Z| 0
(g,, (Z)) —O< 0 |1_Z|,1/4 , as z—1,
since g2 has a simple zero at 1. Furthermore, by the very definition it holds that

L—z|7V* 1=z
m‘zo<i1—zi_1/4 Il—zl—1/4>’ as z—1.

Finally, (A, /S, )(z) — 27@*P)? a5 z — 1 by (5.12). Hence, the entries of & can have at most
square-root singularity at 1, which is impossible since & is analytic in Uy \ {1}, and therefore & is
analytic in the whole disk Uy.

The analyticity of & implies that the jumps of & are those of ¥ <n2 g/ 4) A% 77‘;3/ 2, Clearly,
the latter has jumps on Z;”d N Uy by the very definition of gZ and ¥. Moreover, it is a routine

exercise, using RHP-W(b) and (7.4), to verify that these jumps are described exactly by RHP-Z (b).
Itis also clear that RHP-Z? (a) is satisfied. Further, we get directly from RHP-¥(c) that the behavior

of U <n2g5/4> on d Uy can be described by

Rgl\ [ 140(n) i+0(n)\ _,,
‘I’< 4 >—<””gﬂ> 2<i+o<1/n> 1+O<1/n>>’" 2

g2 1 »
9’:6”\P< 4g">A;‘73r‘73/2’ é”::JVAZ3—< 1 l>(7‘mgn)o3/2.

5
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where the property O(1/7) holds uniformly on d Us. Hence, using that the diagonal matrices

A~% and 753/ 2 commute, we get that

1+0(1/n) i+0(1/n)

i+0(1/n) 1+0(1/n)
= NAD(F+O(1/n)A BN '=F+0(1/n)

since the moduli of all the entries of .A/"A% are uniformly bounded above and away from zero

on d Uy. Thus, RHP-2 (c) holds. Finally, RHP-Z (d) follows immediately from RHP-¥(d) upon
recalling that |g2(z)] = O(|1 — z[) and |4, (z)| ~ |1 — z|*? as z — 1. O

PN = éa(nngn)_a3/2< >A;”3JV_1

7.2.4. Parametrix near —1. In this section we describe the solution of the Riemann-Hilbert prob-
lem that plays the same role with respect to —1 as RHP-Z? did for 1. Below we describe the

solution of the following Riemann-Hilbert problem (RHP-@T):

(a) 2 is a holomorphic matrix function in Us \ zmd;

(b) P has continuous boundary values, @;, on Uy N (£m4)° and
> > 1 O ry o o
P, = P < relw 1 > on Uy N(AT UAY ),
~ ~ 0 w ~ o
P, = 9’_( “1/w 0 > on UsNA%;

(©) PN ' =.9+0(1/n) uniformly on 3 Uy;

(d) For B <0, 2 has the following behavior near z = —1:

~ 1 |1+Z|ﬂ 7 md .
9’—O<1 |1+z|ﬁ>’ as Ug\Zn >5z——1;

For 8 =0, 2 has the following behavior near z = —1:

~ < log|t+2z| log|l+z|

= r7 md 1.
7 =9\ logl +7 10g|1+z|>’ as Us\Z¥2z—--1;

For >0, 2 has the following behavior near z = —1:

O< 1 i >, as z — —1 outside the lens Z:l”d,
P =
-B
O< Hiil_ﬂ 1 >, asza—linsidethelensZ;”d.

This problem is solved exactly in the same manner as RHP-Z2. Thus, we set

~ expi (6 (z)—1w(z)l(z
T p{3(0,(z)—w(2)l(z))}

T \/G_bnsbn(z)

where the branch of (1 — z)*/? is the same as the corresponding one in w, and (=1 — z)?/? is

(1—2)*(=1=2)?,

holomorphic in Uy \ A, and positive for negative real large enough. As in (7.4), we have that

- eﬁ"iw/cn?, in U;,

n _ - ~ . ~_
eﬂ’”fw/cnc, in Us,
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where ﬁ; have the same meaning as in the previous section. However, here one needs to be
cautious since g, reverses the orientation on X,, i.e. X, is now oriented from zero to infinity, and
therefore ﬁg is mapped into {z : Im(z) < 0} and [78_ into {z : Im(z) > 0}. Again, it can be
checked that o

A:A; =w on A’.
The following lemma can be proven exactly as Lemma 19 using that (—1)” r;/ 2=,

Lemma 20. The solution of RHP-2 is given by

A N RV
P =6V 2 AT (=)0 &= NAS— (nng,)”".
4 n n n ﬁ 1 1
Finally, we are prepared to solve RHP-.¢f .
7.3. Solution of RHP-.¢/. Denote by ¥’ the reduced system of contours obtained from X by

removing A, and A, N (U U ﬁg) and adding U5 U 2 (73. For this new system of contours we
consider the following Riemann-Hilbert problem (RHP-2):

(a) 2 is a holomorphic matrix function in C \ Z;d and Z(00) = .4;
(b) the traces of Z, %, are continuous on Z;d except for the branching points of Z;d, where

they have definite limits from each sector and along each branch of £7¢. Moreover, %,

satisfy
PN on JdUs,
R =R PN on JU
+_ -
0\ . . ~
ﬂ( r e Zfw 1></v1 on X\ (3Us UIUy).

Then the following lemma takes place.

Lemma 21. The solution of RHP-Z exists for all n large enough and satisfies
7.7) R=I+0(1/n),

where O(1/n) holds uniformly in C. Moreover, det(Z) = 1.

Proof. By RHP-Z2(c) and RHP-QF;(C), we have that RHP-2 (b) can be written as
7.8) R, =R_(F+0(1/n))

uniformly on Uy U 3 Uy. Further, since the jump of 2 on xrd\ (dUy U 3 Uy) is analytic,
it allows us to deform the problem RHP-2 to a fixed contour, say "%, obtained from X like
Z;d was obtained from Z;”d (the solutions exist, are simultaneously unique, and can be easily
expressed through each other as in (7.1)). Moreover, by the properties of 7, the jump of #Z on
xrd\ (3 Uy U3 Uy) is geometrically uniformly close to .#. Hence, (7.8) holds uniformly on ¥7¢.
Thus, by [18, Cor. 7.108], RHP-Z is solvable for all » large enough and %, converge to zero on
3% in L2sense as fast as 1/n. The latter yields (7.7) locally uniformly in C\ 7¢. To show that
(7.7) holds at z € X7, deform Y7 to a new contour that avoids z (by making & smaller or chosing
different arcs to connect Uy and ﬁs). As the jump in RHP-Z is given by analytic matrix functions,
one can state an equivalent problem on this new contour, the solution to which is an analytic

continuation of . However, now we have that (7.7) holds locally around z. Compactness of %7
finishes the proof of (7.7).
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Finally, as A", 2, and 2 have determinants equal to 1 throughout C [33, Rem. 7.1], det Z is
an analytic function in C\ X’¢ that is equal to 1 at infinity, has equal boundary values on each side
of 7%\ {branching points}, and is bounded near the branching points. Thus, det(#) = 1. O

Finally, we provide the solution of RHP-.¢/.
Lemma 22. The solution of RHP-.of exists for all n large enough and is given by (7.1) with

RN, in C\(UyuUyUX,),

(7.9) B:={ RP, in Uy,
2P, in U,

where R is the solution of RHP-R. Moreover, det .o/ = 1.

Proof- It can be easily checked from the definition of 2, P, and N, that B, given by (7.9), is the
solution of RHP-2. As det Z = det(P) = det(P) = 1, it holds that det(.e/) = det(%8) =1 in C,
which finishes the proof of the lemma. O

8. é-PROBLEM

In the previous section we completed the first step in solving RHJP-&. That is we solved

RHP-.¢/, the problem with the same conditions as in RHIP-& except for the deviation from an-
alyticity, which was entirely ignored. In this section, we solve a complementary problem, namely,

we show that a solution of a certain d-problem for matrix functions exists. Set

(8.1) W =Wy,

where ¥/, was defined in (6.8) and ./ is the solution of RHP-.¢/. In what follows, we seek the
solution of the following d-problem (JP-2):

(2) 2 is a continuous matrix function in C and 2(c0) = .¢;

(b) 2 deviate from an analytic matrix function according to d2 = 2, where the equality
is understood in the sense of distributions.

Then the following lemma holds.

Lemma 23. If (2.9) is fulfilled, then IP- is solvable for all n large enough. The solution D is unique
and satisfies

8.2) 9 =9 +0(1),

where o(1) satisfies (2.13).

Proof. We start by examining the summability and smoothness of the entries of #. As .o/ is the
solution of RHP-.¢/, it is an analytic matrix function in £, and its behavior near %1 is given by
RHJIP-Z(c)~(d). Since det.e/ =1 in C, the behavior of .e/~! near %1 is also governed by the
matrices in RHIP-(c)-(d) with the elements on the main diagonal interchanged. Observe also

that |c,c| is uniformly bounded in Q. Then a simple computation combined with Lemma 16
yields that

8.3) |7ﬂ1k|§const.|rnfa”3f|, LLk=1,2,

where f* comes from the decomposition of Jc in Lemma 16 and Jop(2) = log?|1 — 2| if v ==
max{|a|,| |} =0 and Jop(z)=1— z?|” otherwise.
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Let s be as in (2.9) and denote by € the union 2, UQ_UA°. When 0 € W;_l/p, p€(2,00), 1t
holds that / € L?(2) by Lemma 16. Then we get from the Holder inequality that

2#) s—u<l1
8.4 EL‘]Q, I= (’1+u—5 ’ -
(8.4) Japf €LIQ), ¢ {(Z’OO], f—us 1,

since fa,,@ eLi(Q), g € (%,%) When 6 € C%¢, ¢ € (%,1], (8.4) can be obtained from the
inclusion C%¢ ¢ \W;_l/q for g € <2,ﬁ). When 0 € C™<, m € N, ¢ € (0,1], we have that’
fe Cgl_l’g_‘(ﬁ), € €(0,¢), by Lemma 16. This, in particular, implies that

|(fa,ﬁf)(2)| < const.|z? — 1710,

which consequently yields (8.4).

Suppose now that dP-7 is solvable and  is a solution. Let T be a smooth arc encompassing 2.
Convolve Z with a family of mollifiers so that the result is smooth and converges in the Sobolev
sense to 9. Then by applying the Cauchy-Green formula (5.8) to this convolution and taking the
limit, we get that

D=6(D)+ A (W )=F + Ay D

since # has compact support £2, Le., 7 is analytic outside of Q, and P(c0) = .#, where H,(-) =
A (-W). Hence, every solution of dP-Z is a solution of the following integral equation

8.5) S =(I - H,)D,

where .# is the identity operator. As explained in Section 5.1, . — ¢, is a bounded operator
from L*°(C) into itself that maps continuous functions into continuous functions preserving their
value at infinity. Conversely, if 9 is a solution of (8.5) in L°°(C**?) then 2 is, in fact, continuous in

szz’ analytic outside of Q, 9(c0)=#,and D = P by (5.5) in the distributional sense. Thus,
JdP-9 is equivalent to uniquely solving (8.5) in (L*°(C))**? because 2 — ¢, % is holomorphic in
C and is identity at infinity.

We claim that

Co 03 = > S—VU S 1)
(8.6) A< =, ac€ ( N )
n (O, 5) , s—u>1,
where || -|| is the norm of £, as an operator from L>°(C) into itself and the constant C,, depends

on a. Assuming this claim to be true, we get that (# — #,,)™" exists as a Neumann series and

[l |l >

@:J+o<—
=]

which finishes the proof of the lemma granted the validity of (8.6). Thus, it only remains to prove
estimate (8.6). To this end, observe that (8.3), (8.4), and the Holder inequality imply

rnfa,p’ ’ qe{ (ﬁ,Z), s—u<l,
q,0

"y

< C,max
z€Q

®8.7) |l |l < Cymax
zefl

z—- [1,2), s—u>1,

1,0

SRecall that by Lemma 16, f and all its partial derivatives up to and including the order 72 — 1 have well-defined
vanishing boundary values on A and therefore f is indeed C”~1¢ throughout €.
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where C,, C, are constants depending on g and || - ||, is the usual norm on L7(2). Thus, it holds
that

2

—~ 0 s—u<l
8.8 A< Gl ge] G oL
(8.8) Il < Glirallyor 4 {(2,00), s—u>1,

by Hélder inequality, where C; is a constant depending on g.
In another connection, let ¢ be the conformal map of D onto D, ¢(c0) =0, ¢'(0c0) >0, and let
b, be a Blaschke product with respect to D that has the same zeros as 7,, counting multiplicities,

b (z)= HD=9© o,

(e)=0 1= (e)d(2)

Then by the maximum modulus principle for analytic functions and Definition 1-(1), we have that

(8.9) |7, (2)] < max| X (0)l16,(2)| < Cylb,(2), z€D,

where C, is independent of 7 and z. Denote by L,, p €(0,1), the level line of ¢, ie. L,={ze

D : |{(z)| = p}. Due to Definition 1-(2), there exist 1 > p, > o, > 0 such that Q is contained
within the bounded domain with boundary L, , say €, , and all the zeros of b, are contained

within the unbounded domain with boundary L, . Then

510 1l <Neulls, = oo gD (@™)]

where A, :={z: py <|z| <1}, $~" is the inverse of ¢, and the index g is as in (8.8). As ¢~ is
a conformal map of D onto D, it holds that |(¢~')| < C in A, 1 Set

A

b2)=(bod )= [] ——=, zeD.
by =0 1 = 2¢

Then by (8.8), (8.9), and (8.10) and after, we get that
(8.11) 15 11 < Gl ll

0.1’
where the constant C; depends on ¢g. Observe now that for |z| = p, p € (py, 1), it holds that

s @ <[ TELL <op-0-p T i} cop{-2n20=20)

1+ple 1+ ple”| 1+p

since |e*| < p; by the definition of p,. Clearly, (8.11) and (8.12) yield that

2 1 1— 1— 1/q
1211 < Cs J f eXp{—anM}pdpdt < Cyn™'1,
0 Po 1-f_/o

which is exactly (8.6) witha =1/q. O

9. SOLUTION OF RHP-% AND PROOF OF THEOREM 3

In this last section, we gather the material from Sections 6-8 to prove Theorem 3. It is an
immediate consequence of Lemmas 14, 15, and 17, combined with Lemmas 18, 22, and 23 that the
following result holds.



CONVERGENT INTERPOLATION AND JACOBI-TYPE WEIGHTS 41

Lemma 24. If (2.9) is fulfilled, then the solution of RHP-% uniquely exists for all n large enough and
can be expressed by reversing the transformations % — F — & using (6.5) and (6.7) with &/ = 9./ ,

where .o is the solution of RHP-.«/ and 9 is the solution of IP-9.

9.1. Asymptotics away from A, formula (2.17). We claim that (2.17) holds locally uniformly in
D. Clearly, for any given closed set in D, it can be easily arranged that this set lies exterior to the
lens Z;d, and therefore to the lenses X, and £, ,. Thus, the asymptotic behavior of # on this
closed set is given by

Y =(2"¢,) " RNDE
due to Lemma 24, where ¢, and E,, were defined in (6.2), 2 is the solution of RHP-Z given by
Lemma 22, and A is the solution of RHP-A" given by (7.3). Moreover, we have that

o.1) RN D = ([1+0(D] M) e

where o(1) satisfies (2.13) locally uniformly in C\ {#1}, including on (A*)°, on account of (7.7)
and (8.2). Thus, it holds that

Yy =+ o(DIME,[(2"€,) =¢"[(2"Sunt S, o))
?’)/12 = [1 + 0(1)]‘/‘/12/<En2n6n) = ZiGwG(hh"/vﬂ)SwS(hhn/vn)/(¢n+1Sm+)

by (6.2) and (7.3), where o(1) satisfies (2.13) locally uniformly in D. Recall now that the entries of
N are, in fact, continued Szegd functions defined with respect to A,. However, we have already
mentioned that they coincide with S+ and S, outside of a set exterior to A, UA. Thus, the
equations above indeed hold true. Hence, asymptotic formulae (2.17) follow from (6.1), (2.18),
and (5.13).

9.2. Asymptotics in the Bulk, Formula (2.19). To derive asymptotic behavior of ¢, and R, on
A\ {£1}, we need to consider what happens within the lens £, , and outside the disks Uy and
l~]3. We shall consider the asymptotics of % from within €, the upper part of the lens X, ,, the
behavior of % in Q_ can be deduced in a similar fashion.

Recall that A, either coincides with A or intersects it at finite number of points, as both arcs
are images of [—1,1] under holomorphic maps. Set

A :=ANQ,, AY=ANQ,

ext

ext?

where 2, and Q, _ are the upper and lower parts of the lens £7¢. Then, it holds that

*
B, on An,

9.2) o, = 0 w .
AB_ 1w 0 )’ on An,

by (7.1), where with a slight abuse of notation we denote by 98, the values of % in 2, and on
A*. Then it holds on A° by RHP-.#(b) and on account of Lemma 24, (9.2), and (7.9) that

RN, D, on A’;

— RN,

S =

1w 0 >9, on A'n'

where, again, under .4, we understand the values of 4" in ©,, and on A* and .4/ is the analytic

continuation of .4 that satisfies RHP-_#", only with a jump across A. Clearly, N is defined by
(7.2) and (7.3), where S,,+ and S, are the Szegé functions of v and w with respect to A and not
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the continued functions that actually appear in (7.2) and (7.3). Thus, we deduce from Lemma 24
and (9.1) that

Y, = (2%,) ([1+0(1>]<jﬁz—>l,k:1,2< (rncni)+/w Cl’ ><En+)"3

~ E* 0
n —03 + n
(2%,) <[1+0(1>] JVZ/@)I,k:l,z < E-[w 1/EY >
where o(1) satisfies (2.13) locally uniformly on A° and we used (6.4) to obtain the second equality.
Therefore, it holds that
Yy =+ o(OIAGE/@e,)+ 1+ o(DNGE, /2", w)
¥t =[+o(OLTT/E2e,)

with o(1) satisfying (2.13) locally uniformly on A°. As in the end of the previous section, we
deduce (2.19) from (6.1), the formulae

NEEE NSt
= awd =
2%¢, A% ET2%, 1w

and by noticing that

w o w

~ e e
1N 1GUSISS, S

— = =1
~ ot +o+
AT w9 Sm+ @ Sm+
on A° by (2.12) and (5.14).
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