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APPROXIMATION BY ENTIRE FUNCTIONS BELONGING TO
THE LAGUERRE-POLYA CLASS

D. Dryanov and Q. I. Rahman
Dedicated to Richard Askey on the occasion of his 65th birthday

ABSTRACT. For each given p > 1, we minimize the integral fil |1 = f(z)|Pdz over
all entire functions f belonging to the Laguerre-Pélya class having z = —1 and
z = 1 as consecutive zeros. The extremal function turns out to be of the form
¢(1 — z2) where ¢ depends on p. The case p = 1 of the problem was considered
earlier by J. G. Clunie.

1. Introduction

During the course of a lecture on convergence properties of polynomials with only real
zeros, given at the Université de Montréal a few years ago, J. G. Clunie mentioned the
following proposition as a lemma crucial for the proof of the main result which gave a
necessary and sufficient condition for an entire function to belong to the well-known
Laguerre-Pélya class.

Proposition 1. Let Pr denote the class of all polynomials with only real zeros, having
xz = -1 and x = 1 as consecutive zeros. If f € Pr, then

! 1
[ - f@is> 5 (L1)

For reasons explained in [2, p. 110], the manuscript on which the lecture was based
has never been submitted for publication. This is why this inequality did not get
the attention it might have otherwise drawn. For Clunie, it was enough to know
that for f belonging to Pr, the integral f_ll |1 — f(z)|dz was bounded below by a
positive constant not depending on f; but once such an inequality is discovered, it
becomes natural to look for its sharp version. While considering another problem for
polynomials in Pgr, we needed to know (see the proof of Theorem 2 of the present
paper) the infimum of f_ll |1 — f(z)|?dz over all polynomials belonging to Pr. We
then found it natural to consider the problem of minimizing f_ll |1 = f(z)|Pdz where
p € (0,00) and f € Pr.

If f is negative on (—1,1), then f_ll |1 - (—f(z))Pdz < f_ll |1 — f(z)|Pdz for all
p > 0, so if Pr+ consists of those functions in Pr which are positive on (—1,1), then

1
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ot [ - f@pde= i / L= f(@)Pda.
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22 DRYANOV AND RAHMAN

At this stage, it seems desirable to mention that an entire function is said to belong
to the Laguerre-Pdlya class, £—P for short, if it is the local uniform limit in C of
a sequence of polynomials with only real zeros (see [1] and some of the literature
cited therein for additional facts about £-3). Let us denote by (£-); the set of all

functions in £~ which have £ = —1 and z = 1 as consecutive zeros and are positive
on (—1,1). A function f in (£-B); can be written as f(z) = (1 — 2%)1(z) where
o0
P(z) = ceaF +bz H(l —tr2)e"*, ¢>0,a>0,beR,
k=1

and —1 <t < 1for k=1,2,3,... such that Y ;o t2 < co. Note that f € (£-); if
and only if it is the local uniform limit in C of a sequence of polynomials in Pg+.

2. Statement of results
We prove:

Theorem 1. For each p € [1,00), there exists a unique constant ¢, > 0 such that for
every f € (£-B)1, different from cp(1 — z2), we have

1 1
[ n-t@pda> [ 1-c1-atpds. (2.1)
-1 -1

Remark 1. For each p, the quantity on the right-hand side is a positive number which
is independent of f. It is easily seen that ¢; = 1/(1 — 4sin® 7/18) and

/1 [1—ci(1 —z%)|dz = (2/3)(4s3 — 351 + 1) /(1 — 52)
1

with s; = 2sin7/18, i.e., (1.1) can be replaced by the equality

! 2483 —3s; +1
i 1-— dp=="1 2 T~ —0.61407--- .
sy, ) P f@lde = s

We include the following result because the case p = 2 of Theorem 1 plays a crucial
role in its proof. So it may be seen as an application.
For any continuous function f : [-1,1] — C and any p € (0,00), let || f]l, :=

(271 [, |f(z)[Pdz)"/"; besides, let [|f]|oo := max_1<a<1 |f(@)]-

Theorem 2. If f belongs to £ and has * = —1 and £ = 1 as consecutive zeros,

then
151 < /2150 e2)

where equality holds if and only if f(z) := c(1 — 22), c€ R\ {0}.

Remark 2. Theorem 2 is an analogue of a result of Erdés and Griinwald [4]. They
had proved that under the conditions of Proposition 1

2
1712 < 3 1/l
where equality holds if and only if f(2) :=c(1 — 2%), c € R\ {0}.
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Let Py, Py,.. . be the orthonormal set of Legendre polynomials, i.e.,

Po(a) : —\/ml Z(_ )”( )(2" 2”):,,-"-2V (n=0,1,2,...).

Consider an arbitrary functlon f belonging to £-P having £ = —1 and z = 1 as
consecutive zeros and denote by by, bi,...,b,,... its Legendre-Fourier coefficients,
ie.,

1
=/ f(x)Pu(z)dz, mn=0,1,2,....
-1
Then [3, Theorem 8.9.1]

Ilflh=\/%lbol, 1£ll2 = Zlb 2,

n—O

)
oo

lbol* <5 [bl? (2.3)
n=1

which says in particular that |bp| can be estimated from above, in terms of the coeffi-

cients by, b, ...,by,.... Thus, we have:

Corollary 1. If by,b1,...,bs,... are the Legendre-Fourier coefficients of a function
f belonging to £-P having x = —1 and x = 1 as consecutive zeros, then (2.3) holds.
The inequality is sharp.

3. Preparatory lemmas

3.1. The class Pr+ , and the set M, ,. Let Pr+ , consist of polynomials in Pgr+
whose degree does not exceed n+ 2 and consider the auxiliary problem of determining

1
Pnp 1= inf{/ |1 - f(z)fPdz : fe PR+,n}, p>0. (3.1)
-1

Each f in Pg+ , can be written in the form

n
f(z) :=c(1-2?) H(l —tz), ¢>0,-1<t,<lfor1<k<n. (3.2)
k=1
It is clear that if f(0) = ¢ < 27", then ||f||lcc = M < 1. Consequently,
0<1-(+ef(z)<1l-f(z), -l<z<1,
for0<e<M™1-1,s0

1
o =int{ [ 1= f@P do s f € Py 10 2277}
-1
For any p > 0 and f as in (3.2), let

p
wp(f) = Dp(csta, ... tn) = dz .

1 1—c(1-2% ﬁ(l — tyx)
-1 k=1
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The function wy (f) := Qp(c; t) where t := (t1,...,t,) is continuous on [0, co) x[—1,1]".
We note that
@[ (1-a?)1-|a)")dz—2  if0o<p<l,
1
: P
(c (f_ll ((1 -z (1 - ]z])n)P d:c) »_ 2’15) if 1 <p< oo,

s0, given any L < 0o, we can find yL np > 1 such that Qp(c;t) > L for all ¢ > ypnp
and all t in [—1,1]". Hence, there exists ¢, € (0,00) such that

pinp = inf{Qp(c;) s € 27, eyl t € [-1,117.

The set E, := [27",¢pn] X [—1,1]™ being compact, the infimum of Qp(c;t) on E,
is attained for some ¢ = ¢}, € [27",¢pn] and some t = t* € [-1,1]". Hence, the
infimum in (3.1) is attained for at least one polynomial in Pg+ ,. Let us denote by
9, p the set of all such polynomials and define

mtp = U:‘o.:].mn’p .

Qp(c;t) >

Further, for any p > 0, let
1
tp :=inf{/ 1= f(@)P: f GPR+} .
-1
Then it is clear that

iy :=inf{/_11l1—f(w)l” : fesmp} .

3.2. An essential property of polynomials in 9,. From Rolle’s theorem, it
follows that an arbitrary f in Pr+ has one and only one critical point in (-1,1),
so the graph of y = f(z) on (—1,1) cannot have more than two points of intersec-
tion with the line y = 1. It is not self-evident but if f € 9, then there must
be two such points (&£1,1), (€2,1) where —1 < & < & < 1. To see this, note that if
f(z) == ¢ (1—2?)g(z) belongs to M, then because 0 < cj < 0o, the partial derivative

of f_ll |1 — ¢(1 — z2)g(z)|Pdz with respect to ¢ must vanish at cj. But

61|1—1—2(|”az——/1 1 1—z?)g(x)
e 9 c( z°)g(z)|"dz = —p _lsgn( —c( z°)g(x))

x |1 =c(1 - 2%)g()P~ (1 - &*)g(z)dz,

so it cannot vanish for ¢ = ¢ unless 1 — cj(1 — z2)g(z) changes sign in (—1,1), and
then it must do so twice. So in looking for the infimum of f_ll |1 — f(z)|Pdz over
Pr+,n, We may restrict ourselves to polynomials whose graph on (-1, 1) intersects the
line y = 1 in two distinct points.

3.3. A reformulation of the problem. Given two points &, & in (—1,1), let
PR+ n,£1,6, consist of all those polynomials in Pr+ , whose graph on (—1, 1) intersects
the line y = 1 in the points (&1,1) and (é2,1). The set Pr+ n¢, ¢, may be empty
for small values of n. For example, Pr+ 16,6, = 0if & = 0, (V5-1)/2< & < 1.
However, we claim that for each pair &, & where —1 < & < & < 1, there exists a
smallest positive integer n* = n*(£1,&2) such that Pr+ n¢, ¢, 7 0 for each n > n*. It
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suffices to show that for some ¢ > 0 and some ¢ € (—1, 1), depending on &3, &2, and n,
the polynomial f(z) := c¢(1 — z?)(1 — tz)™ satisfies

f(&)=f(&)=1 (3.6)
for all large n. Let n > 1. For (3.6) to hold, we must have
a—1
T k- &
where a = ((1 — £3)/(1 — €2))1/™. Tt is clear that a — 1 as n — 00, s0
l(a—1)/(a2 - &)| <1

for all large n. For each such n, (3.6) holds for f(z) := c(1 — z2)(1 — tz)" if and only
if

- —(@-e)'"
1-8)""ea-1-)"g

(-8 -a@-&)")"
=il = g -ar
For each n > n*(&1,&2), let
¢"»51:§2 (.’E) = c(n, 61, &2)(1 - xZ) (1 - t(n7 61: 62)'7;)” (39)

with t(n, &1, &2), c(n, &1,&2) as in (3.7), (3.8), respectively. In particular, if & = —&;,
then t(n, &1,&2) =0 and c(n, £1,&) = 1/(1 — €2) for all n > 0.
Recalling the definition of y,, we see that if

t= t(na &1: 62) = (37)

(3.8)

1
Kng1,62,p = inf {/ ) |1 - f(z)lp dr : f € PR+,n,E1,€2} , p>0,
then

Hp = Hn,g1,62,p - (3.10)

inf inf
—1<£1<€z<1 n>n*(£1 £2)

3.4. Two crucial lemmas. Given &3, & such that —1 < & < & < 1, the infimum
Png1,60,p Of f_ll |1 — f(z)|Pdz over all polynomials f € Pr+ 5, ¢, for any fixed n >
n*(§1,&2) is attained. To see this, observe that if f € Pr+ ¢, ¢,, then for each
z € (—1,1), we have

f(z) =

In particular,

@) _ gn on
f&) = |§1|2 (1- l§1|)” T A=A+l

n

0 .
IO < Toara+ien
It follows that if f(z) := Y __, ay2”, then

n 2m
ol <) = (1) ogpeaarEy 0S¥ En
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For each j € N, there exists a polynomial h;(z) := Y7 _ a, ;2* belonging to PR+ n.1 62
such that

1
1
/1 |1 = k()P dz < ping1,60.p + = -

J
Since |ay,;| < u(n,v,&;) for all j € N and 0 < v < n, we can use a standard argument
to select a subsequence {hj,,...,h;,,...} of h; converging uniformly on any compact

subset of C to a polynomial F of degree at most n. Since h;(£1) = 1 for each j, we
note that F' cannot be identically zero.
Note that Pr+ 1 ¢, ¢, is either empty or consists of only one element, namely ®; ¢, 2

Lemma 1. Let n > 2. If f € Prtpne, ¢, and f # Pre, ¢, then for all p > 0, we
have

1 1
/ |1—f(:c)|”da:>/ 1= Gnec,(2)P da - (3.11)
-1 -1

Proof. Let F(z) := (1 — 22)¢(z) be a polynomial in PR+ ,n,¢1,¢, for which pin ¢, ¢, 5 is
attained. First we observe that ¢ cannot have zeros in (—oo0,—1] and [1,00) at the
same time. Suppose it does. Let A; be the smallest zero of F' and \; the largest. For
all sufficiently small € > 0, the polynomial

F
GT)(ZIU)—T\S (z—&1)(z - &)

belongs to Pr+ ne, e, and F(z) < Fei(z) < 1if z € (=1,&) U (€2,1), whereas
1< F1(z) < F(z) if z € (&, &2). Hence,

1 1
/|1—F€,1(x)|”d:c</ 1 - Fo)Pds .
-1 -1

Assume that ¢ has no zeros in (—oco, —1]. We claim that ¢ cannot have two or
more distinct zeros in [1,00). Suppose it does. Let A; be the largest zero and A the
largest but one. It is geometrically evident that for all small € > 0, the polynomial

RIS (z—&)(z— &)

belongs to Pr+ ne, ¢, and F(z) < Fea(z) < 1if z € (—1,&1) U (&,1), whereas
1< Feo(z) < F(z) if z € (£1,&2). Hence,

1 1
/|1—F€,2(z)|z’dz</ 1= F(z)Pds .
-1 -1

We have proved that F(z) must be of the form ¢(1—z2)(1+az)™ where n*(£1, &) <
m < n. If & = —¢;, then clearly a = 0 and F(z) = ®p ¢, —¢, (z) = (1 — 22) /(1 - £€3).
We claim that if £, # —£;, i.e., o # 0, then m cannot be less than n. Suppose it is.
For sufficiently small € > 0, the polynomial

Foi(z)=F(z)—¢

Feo(z):=F(z)+¢

Fus(z) = F@) + ek (@~ &)@ )

belongs to Pr+ n¢, ¢, and

1 1
[ n-Fa@pds< [ - Fapas,
-1 -1
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which is a contradiction. Hence, F' must be the polynomial ®,¢, ¢,. It follows that
En.g,,£2,p 1S attained by one and only one polynomial, namely @, ¢, ¢,. O

From Lemma 1, it follows that

Hp @nygly£2 (:L‘) |p dz . (3'12)

=  inf / 11—
—1<€1<€2<1 n>n* 51,52)
Lemma 2. Let -1 <& <& <1 andp>0. Then
Pnt161,62.0 < Hngrbop (3.13)
for alln > n*(£1,&). In (3.13), equality holds only if &2 = —&1.

Proof. The case &, = —£; is trivial; so let & # —£&;. Refer to (3.9) and assume that
1/t(n,&1,&2) > 1. If 1/t(n, &1, &2) > 1, then for all € > 0, the polynomial

9e(z) = Br g, 6,(z) + (1 — %) (1 = 8(n, &1, 2) @)™ (T — &) (@ — &)
has a zero of multiplicity n — 1 at 1/t(n, &1, &2), simple zeros at —1, 1, one simple zero
slightly larger than 1/t(n, £1,&2), and another simple zero which is positive and large.
In the case where t(n, &1, &2) is equal to 1, the zeros of g. at 1/t(n,&1,£2) and 1 have
to be replaced by a zero of multiplicity n at 1. Hence,

1 1
/ =g da < / 1= Bng (@) da

Since g belongs to Pr+ n+1,¢, ¢, and has two distinct positive zeros, we conclude that

1 1
[ i-tunsa@Pd< [ 1-o@fd
—1 -1

1
< /1 I]. — @n,&yfz (.’B)Ip dzx .
The case 1/t(n,&1,&) < —1 can be handled similarly. O

3.5. A “reduction” of the problem. From the expression for ¢(n,¢;,£2) given in
(8.8), it is easily checked that

_£2 s
1— 2\82-& (] — £2) -4
Jim ol 6.) = c(66) = T =8

Further, referring to (3.7) for the definition of t(n, {1, £&2), we note that nt(n, &1, &2)
tends to a finite limit as n — oco. Indeed,

lim nt(n,&1,&) = p(&1,&) :=In (1 _ 55) aa .
noe T ’ 1-¢
It follows that for any fixed z in [—1, 1],
B e, 62(T) = (b1, E2)(1 — 2?)e™PE8)T  asn > 00,
Besides, from the proof of Lemma 2, it is clear that for all n > n*(£;, &)
el < {(11) o FrehuE
n*(€1,62).61,62 z) if z €[, &l

Hence, the functions |1 — @y ¢, ¢,()|? are uniformly bounded on [—1,1]. We may use
Lebesgue’s bounded convergence theorem to conclude that
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1 1
.nf 1-— @ P = |i —_ D
ngnl*(el,ez)/_ll n&i6 (@)l dz = lim /_ 1|1 P g, 6, () dz

1
- / 11— cf€r, €2)(1 — 22)e P8P
-1
(3.14)
Hence, from (3.12),

1
- inf |1 - 1 — z2)e—P¢1:82)z
= icaica< /_1 c(61,6)(1 — z%)e

It is easily checked that c({1, £2) can take any positive value as £;, & are allowed to vary
such that —1 < & < §2 < 1; besides, p(£1,£2) can take any real value. Consequently,

1

> _ _ 2\, —pz|P
up_czg’lpfem —1'1 c(1—a?)e "  dx

p
dr .

1
- 3 _ _ 2\ pz|P
czg,l,fzo » |1—c( —2?)e|" dz . (3.15)
The functions ¢(1 — 22)e® do not belong to Pr+ except when p = 0. So determining
the infimum on the right-hand side of (3.15) can solve our problem at least in the
polynomial case if it occurs for p = 0 and for no other p. We shall show that this is
indeed the case if p > 1.

4. Proof of Theorem 1

We shall first assume that f is a polynomial and start with (3.15). In our argument,
the case p = 1 has to be distinguished from the case p > 1.

4.1. The case p = 1. For sake of clarity, we divide the proof into several steps.

Step 1. First let p be any given nonnegative number and let us minimize F(c, p) :=
f_11 |1 — (1 —z?)er®|dz as c is allowed to vary in [0,00). Clearly, F(c, p) tends to 4-co
as ¢ tends to +oo. Furthermore, F(c,p) < F(0, p) for all small positive values of p.
Hence, the infimum of F'(c, p) over [0, 00) is attained at some finite point of the open
interval (0,00). At such a point, we must have

OF ! 2\ _pz 2
5 = sgn (1 —c(1 — z%)e””) (1 — 2%)e”"dz =0 . (4.1)
-1

This can be satisfied for some c only if the function 1 — ¢(1 — 22)e?® changes sign in
(—1,1), at least once. Indeed, it must do so exactly twice since it has only one critical
point in the interval. Let 1 — ¢(1 — 2)eP® change sign in (—1,1); denote by &i¢, &2,
the points where it does and let & . < &,.. We claim that (4.1) is satisfied for only
one value of c¢. To see this, divide the region bounded by the curve y = (1 — 22)eP®
and the interval [—1,1] into three parts by the lines = &1, € = £2.. Denote by
2;(c) the area of the part lying to the left of z = £; ., by 2z2(c) the area of the one
lying to the right of z = &2 ¢, and by 3(c) the area of the part in the middle. Then
(4.1) can be written as

A(c) := Uz (c) + Az(c) + Us(c) =0.

If 1/c is small, then 2;(c) + 2Az(c) is small and As(c) is relatively large; but as 1/c
increases, Ui (c) + ™As2(c) increases while As(c) decreases. So there is one and only one
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value of ¢ for which 2(c) = 0. Thus, for each p > 0, the equation (4.1) has a unique

root which we denote by c(p). Let £1(p) := &1,¢(p), £2(P) = E2,¢()-
Step 2. For each given p > 0,

1 1
min/ |1—c(1- z?)e?”| dx = / |1 —c(p)(1 - z?)e”| dx
-1 -1

c>0

1
- / s (@ = 610) (£ = (o) (1= cp)(1 ~ 2°)e”) e

1
= / 1 sgn ((z — £1(p)) (z — &2(p))) dz

since
1
/_ sn (@ = 61(6)(@ ~ 2(p) (1~ ) do =0 . (42)
Hence,
1
mig [ |1— (1= a)e] do =2~ 2(6x(p) ~£1(0) (43)

We show that &(p) — £1(p) is a decreasing function of p for all p > 0. For this we
make use of (4.2) and the two relationships '

o(p) (1 - € (p) 41 =1, (44)
c(p) (1 - &3(p)) &7 = 1. (4.5)
We note that &;(p) > 0 for all p > 0 since otherwise we would have

1
0= /_1 sen ((z — &1(p))(z — &2(p))) (1 — 2%)e"dz

0 1
= [ am(@-al)e- ) -+ [ 0w
1 0

0 1
> —/ (1 —z?)erdz +/ (1 - 2?)ef*dx
-1 0
>0.
Since for p > 0, we have

1—€00) _ plealp)-€1(0)
—_— e > 1,
1-&(p)

it follows that &(p) > |€1(p)|, and so
&(p) +&1(p) >0, p>0. (4.6)

Of course, &(0) + &1 (0) = 0.

We extend the definition of F(c, p) by setting F'(c, p) := f_ll |1—c(1—22)e’®|dz for
all p € R. Then, clearly F(c,—p) = F(c, p). The definitions of c(p), £1(p), and &2(p)
also extend in an obvious way to negative values of p. Furthermore, c(—p) = c(p),
§;(—p) = —£3(p) and &2(—p) = —&1(p). In particular, &2(p) —&1(p) is an even function
of p.
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Step 3. We now prove that £1(p), &2(p), and c(p) are continuously differentiable
functions of p. For this we write (4.1) in the equivalent form

1
Fi(61,62,¢,p) = /_ sen (@ - &0)(z - €)) (1 — e d =,

F2(Ela €2a c, p) =1In (C(]. - Ef)ep§1) = 07
F3(£1’ 52, ¢, p) :=In (C(]. - §§)eP€2) = 0’
and apply the implicit function theorem [5, Theorem 9.18]. It suffices to show that

0Fy O0Fy O0F
0 0 dc
O(F,FuFy) _ | OF, 0Fy 0F |
9(61,62,c) | 061 B&  dc '
OF3; OF; OF;
8 9, oc
The calculations are fairly simple, and we get
g—2=2(1—§§)eﬂﬁ, %‘:—2(1—53)4’52, 3—;;—1=0,
OF; 26, OF» O0F, 1
% T 18" Y B e
OF; OF; 2¢, 0F; 1
% & 1-8 " B e
1 2

So
0(F, B, F3) _ 4 ( & & )

e2\1-g 1-¢

0 (51, 6276) B c?

which is positive since £/(1 — ¢2) is an increasing function of ¢ in (=1, 1).
Step 4. Now we prove that

1
&0 €)= —5¢0) [ sen(@-a)e-a@)ses. (@)
Write (4.2) in the form

1 &2(p) €1(p)
/ (1-2?) er"dz - / (1-2?) e”"da +/ (1-2%)ef"dz =0 (4.8)
&2(p) §1(p) -1

and differentiate with respect to p to obtain

—265(p) (1 - €5(p)) e”2®) +2¢1(p) (1 — €}(p)) "2

€1(p) §2(p) 1
+{/ —/ +/ }x(l—mz)e’wdzzz:O,
-1 £1(p) &2(p)
which gives

1 |
60 - 0) = 5e0) [ sen (0= &)@ - ()@ -)emds . (49)
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However, if p > 0, then from (4.8) it follows that
1

/_ g0 (@ = &) — a(p))edo = (1 - G(0) =) — (1= }(p) )

where the expression on the right is zero by4(4.4) and (4.5). This proves that the
integral on the left is zero for p > 0; but by continuity, it must be zero for p = 0 also,
i.e.,

1
[ (- aoN@-a@))zemi =0, 20 (4.10)

0 (4.7) holds.
Step 5. Next we show that for p > 0,

(Erem+a0) [ m(E@-ab)e-ap)emd
P 2(p) Ta1(p lg 1P 2(p

1
- / g0 (@ =~ &) (o — €2(4) & ~ 61(0))(@ ~ E2(p)) (1~ a%)eda
+ p—j?)(s%(p) —£(p)) . (4.11)

Note that
(z = &(p)) (@ — &2(p))(1 — &%) = 1 — z* + (&1(p) + &2(p))°

— (1-&(n&(P) 1 —2*) — (&1(p) + &2(0)))z -
Hence, using (4.2) and (4.10), we obtain

/ e (@ = &1(0))(z ~ &2(p)) (2 — &1(p) (z — £2(p)) (1 — 2?) " das

= /_1 sgn ((z — €1(p))(z — &2(p))) (1 — %) e”"dz + (£1(p) + £2(p))

1
< [ sen (- 610 @~ Ea(o))a® rde (4.12)

It is easily seen that the first integral on the right-hand side is equal to

- % {(1 — €3(p)) €720 — (1 - £d(p)) ep&(p)}

1
+ % / sen (2 = 61(0)) (= — &alp)a® P

Using (4.4) and (4.5), we see that

(1= ) — (1 1)) = L (0) - E0)

and so (4.12) is equivalent to (4.11).
Step 6. Now refer to (4.11). The integral on the right-hand side is positive since
the integrand is nothing but |(z — £&1(p))(z — &2(p))|(1 — z2)eP. Because of (4.6), the
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other quantity on the right-hand side of (4.11) is also positive. For the same reason,
4/p +&2(p) +&1(p) > 0 and so

1
[ sen (@~ &) (o - &a(o))a’erds > 0.

Now from (4.7), it follows that

d(&2(p) — &1(p))
dp

i.e., &2(p) — &1(p) steadily decreases as p increases in the open interval (0, 00). This,
in conjunction with (4.3), shows that

<0 for p>0,

1 1
min min/ |1 —c(1 - z?)e| d:l;=min/ [1-c(l-2?)| dz.
p20 c20 J_4 c20 J_41

We use it in (3.15) to obtain the inequality

1 1
inf - > mi —c(1 - z? .
fel%R+/_1ll ()] dz:__rggg/_Jl c(l—=z )I dz
The inequality can be replaced by equality since the function c¢(1 — z2) belongs to
Pr+. The argument used in Section 3.2 can be used to see that the minimum of
f_ll [1—¢(1 — z?%)|dz, when c is allowed to vary in [0, 00), is attained for one and only
one value of ¢. With this we have proved Theorem 1 for f € Pr+ and p = 1.

4.2. The case p > 1. The proof is similar to the one for p = 1 but differs in details.
Take any p > 1 and keep it fixed.
Step 1. Let p be any given nonnegative number and minimize

1
Gle, p) = / X [1—c(1 — 22)eP|Pdx

as c is allowed to vary in [0,00). The minimum is attained at some finite point in

(0,00). At such a point, we must have

1 o P
%= —'——(1—1,‘2)6’”:

pcP~1 dc c

sgn (1 — c(1 — z?)e”®) (1 — z%)e” dz = 0.
(4.13)

So 1 — ¢(1 — z2)e”® must change sign at exactly two points in (—1,1). Let &1 ¢, €2,
be as in Step 1 of the case p = 1. Here again, we claim that (4.13) is satisfied for
only one value of c. For sake of simplicity, let us use ¥(c, z) to denote the integrand
in (4.13). Let 6, := 1/(max_1<z<1(1 — z2)e?®). Then, for ¢ > 6,, we may write

(e, ) = —|(1 — z?)e’® — %\p_lsgn(l —c(1—2)ef)(1 - z%)e” .

Let 6, < ¢ < ¢+ 6 and sketch the graphs of (1 — z2)e?®, |(1 — z2)e”® — 1/c|, and
|(1 —z2)e”® —1/(c+ 6)| on (—1,1). Looking at the points in

(—1) €I,c+6] ) (51,c+6> §1,c] ) (gl,c; €2,c) ) (52,c; €Z,C+5) ) [§2,c+5’ 1) ’
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we see that ¥(c, ) < ¢¥(c+6,z) for all z € (—1,1). The same conclusion is obviously
true for 0 < ¢ < ¢+ 4 < 6(p) as well. Since 9(c,z) is a continuous function of ¢, it
follows that

P(e,z) <Ylc+d,z) if 0<ec<c+d and —1<z<l1.
Hence, f_ll P(e,z)dr < f_ll P(c+ d,z)dr if 0 < ¢ < ¢+ 4. Note, in addition, that
fl P(c,z)dr < 0 for 0 < ¢ < 0,. Finally, we observe that ;. — —1, {&. — 1 as
¢ — oo and f fae “ 9(c, z)dz, which is positive, becomes larger than — ffll° ¥(c,z)dx —
f€2 (e, x)dx, ie., f ¥(c,z)dz is positive for all large ¢. These facts about
fil (e, z)dz allow us to conclude that (4.13) is satisfied for only one value of ¢ which
we denote by c(p, p). Let £1(p) 1= &1.¢(p,p)> §2(P) := &2,c(p,0)-

Remark 3. For later use, we remark that here again &; (0) + &(0) = 0 and &;(p) +
&2(p) > 0 for p > 0.

Our ultimate aim is to show that G(c(p, p), p) is an increasing function of p for
p>0.
We extend the definition of G(c, p) by setting

1
G(e,p) = / . Il —c(1- xz)e””lp dz

for all p € R. The definitions of ¢(p, p), £1(p), £2(p) also extend in an obvious way to
negative values of p. Clearly enough, c(—p) = c(p), &1(—p) = —&2(p), and & (—p) =

—&1(p)-
Step 2. If p > 1 is given, then c(p, p), £1(p), &2(p) are continuously differentiable

functions of p. To see this, write (4.13) in the equivalent form

1 -
Gi(er &)= [ [ —(=a)e”| sn (@ = (o~ )1~ aHerda = 0

G2(£17 &2, ¢, P) = C(]. — E%)epﬁl —1=0,
G3(§1,§2,C, P) = C(l - 6%)6’762 —1=0.

After making some elementary calculations, we obtain

el e

1
X / [1—c(1- :cz)e"’””’p"2 (1 —z%)%e?%dz
-1

which is different from zero, since —2z/(1—x2)+p vanishes in (—1, 1) only at the point
where (1 — z2)eP® assumes its maximum and not at &; or &;. Hence, by the implicit
function theorem ¢(p, p), €1(p), and £€2(p) are continuously differentiable functions of p.

In order to show that G(c(p,p),p) is an increasing function of p for p > 0, we
calculate its derivative with respect to p. It is equal to %f d(p) + gf, but 2 — is zero

since ¢(p, p) is the root of (4.13). Hence,
1
Z0lelp. ). ) = pel.p) [ 1= clpp)1 - e
x sgn((z = &1(p)) (2 — £2(0))) (z° — z)e"*da.
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Step 3. Now we show that
1
/—1 |1 —c(p,p)(1 - :52)6”"’;|p_1 sgn((:v —&1(p)(z - 52(p))) zePdr = 0. (4.14)
For c= C(pa p)7 &= gl(p)’ &= 62(p), we have
1
0= /1 |1—c(1- 102)43”"’;|1D_1 sgn((z — &) (z — &)) (1 — 2°)eP dz
1
= % /_1 |1—c(1- :1:2)e”z|p_1 sgn((z — &) (z — &)) zefdz
131 1
- % ( / + /E ) (1= el — 52)eP)P " d(1 - o(1 — &2)¢*)
1 2
+l/&((1— 2)e”” —1)P"ld(c(1 - z2)e” — 1 4.15
cp&c z°)e c(l—z%)e” —1), (4.15)

from which (4.14) follows because

cm,p)(1—ENefr =1,  c(p,p) (1—£€3)ePS2 =1.

So

i G(c(p, p),p) = pc(p )/1 |1 —cp,p)(1 - z2)epzlp—1
dp yP)sP) = pPCp,p . )
x sgn ((z — £1(0)) (= — &2(p))) 2°e*da,

and it would suffice to show that if p > 0, then
[ 1= o)1 - e sen(@ = (o)(o - €a) eda > 0. (1.16)
Step 4. For ¢ = c(p, p), &1 = £1(p), &2 = £2(p), we clearly have
0< [ |1 al1 =2 sgn((o - (o - ) (@ ~ o~ ) (1~ 22) e
= [ J=elt-ae P sen(le - (e - ) (1 - 4
+ (61 + &) /_ 11 |1—c(1—2%) e [" " sgn((z - &) (@ — &) P eP®ds (4.17)
by (4.14) and (4.15). Writing 1 — o in the form
12?4 %(—235 +p(1—22) + 20)2?

and using (4.15), we see that (4.17) is equivalent to
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1
0< % / |1—c(1- 2:2)43"""|p_1 sgn((z — &1)(z — &))(—2z + p(1 — 2%))2? e”dz
-1

1
+ (61 +ot g) / 1-c—a?) """ sen((z ~ &)@ ~ &) a° "o

= czz)p |1 —c(1-1?) e"”|p zdx
+ (451 +&+ %) /_1 |1 —c(1—2?) ez”"“|p_1 sgn ((z — &) (z — &)) 2° e”dz .

(4.18)
But
/ |1—c 2)ep””|pxdm / |1—c a:2)e‘””|p_1 sgn ((z — &1)(z — &)
x(1—c(l—z%) e zdsr.

So in view of (4.14), inequality (4.18) becomes
1
0< —2——/ |1 —c(1- :cz)e”””|p_1 sgn ((z — &1)(z — &)) zdz
(51 to+2 PR / [1— (1 —2?)e?|P " sgn (@ — &) (@ — &2)) 2® e”der .

But, as pointed out in Remark 3, &;(p) + &(p) > 0 for p > 0, and so (4.16) would
follow if we had

/1 |1-c(1- a:z)e”":ru_1 sgn ((z —&1)(z — &))zdz <0 forp>0. (4.19)
-1

We are going to show that this is indeed true.
Step 5. First let £,&; < 0. Consider the function

1 [P & &ef €
he, ¢, (2) := 1 & &ef2|=ze” — Pz — o
§1-8|] 5 gers
where
ep£2 —_ ep€1 52 6p62 — 61 ePEl
0= -6 5 < Lt $ LN
Gl =g 20 & &

Clearly, &1, & are zeros of he, ¢,. We note that they are simple. Indeed, if h¢, ¢, (u) =0
for some real u, then (pu+1)e?* = 8 > 0; so pu+1 > 0 and e”* = §/(pu+1). Hence,

h = pU __ —_—y = —
51,52('“) ue Bu — o Bu+1

In addition, we note that he, ¢, has no other zeros in [—1,1]. For this, it would
suffice to show that hi ., has only one zero in (—1,1). The second derivative hy, .,
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has only one zero, namely —2/p, and so h5 &, can have only two real zeros; only
one of them can lie in (-1,1) if —-2/p < —1. So let -1 < —2/p, i.e.,, p > 2. We
observe that hg ., decreases on (—00,—2/p), and at the point —1, it takes on the
value (—p+ l)e‘p—,@ < —e™?— < 05 so it has no zero in [—1,—2/p]. On (—2/p, 00),
the derivative h’flyEZ (z) increases as z increases and therefore cannot have more than
one zero in (—2/p, 1].

It is now clear that he, ¢, (z) is positive on (—1,£;) U (&2, 1) and negative on (£1, &2).
Therefore, by (4.14)

1
0< [ 1=l =) sgn((e - )@ - &) he ()
1
= &1 & (e — %) / 1 [1—c(1- :vz)e“”'zlp—1 sgn ((z — &)(z — &)) dz
1
— (&€ — & erhr) / . |1—c(1- m2)e”"’|p_1 sgn ((z — &) (z — &)) zdx .

Since sgn((z — &) (z — &2))(1 —c(1 — 2%)eP) = |1 — (1 — z2)eP?|, it follows from (4.15)
that

/_11 |1—c(1 —2%)e” " sgn((z — &1)(z — &) dz = /_11 |1—c(1 - 2%)e*|” da
We thus obtain
(&2eP52 — & %) /_11 |1—c(1 - 2%)e?|P " sgn((z — &) (z - &)) zdz
< &1& (eFf2 —eftr) /1 |1 —c(1—2?)er”[Pdz <0,

which proves (4.19) in the case &€& < 0.
Now let us verify (4.19) when &€ > 0, i.e., when 0 < & < &. Since p > 0, we
have |1 —¢(1 —z2)e”*|P~! < |1 —¢(1 - z%)e P*|P~! for 0 < z < 1, and so

1
[ 1=ct =™ sen (@ - €)(o ~ ) 2
31 &2
</ / / /) 1-e(1— e o
&1
< —/ [1—c(1- xz)e””lp_l zdx —/ |1—c(1 —zz)e'pxlp_l zdr<0.
& 31

With this we have proved that if f € Pr+, then, for p > 1,

1 1
/ [l—f(z)lpdemin/ |1 —c(1—2%)|Pdz.
-1 €20 /1

It is trivial to show that this minimum is attained for a unique ¢. The proof of
Theorem 1 for functions belonging to Pgr+ is now complete.
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4.3. Transcendental functions in (£—);. It remains to prove that (2.1) holds
for an arbitrary f € (£-); which is different from c,(1 — 22). Let

f(@) == c(1 — z?)g(z) with g(0) = 1

be an arbitrary function in (£-P); which is not a polynomial. The argument used
in Section 3.2 can be used to show that such a function f (with prescribed g) cannot
minimize f_ll |1 — f(z)|Pdx unless the graph of y = f(z) on (—1,1) cuts the liney =1
at least twice. In fact, it must do so exactly twice since each function in (£-98); is
the local uniform limit of a sequence of polynomials in Pg+. Denote these points by
&1, &2 and let & < &a.

Case (i). Let & # —&;. Find a sequence fi, f2,..., fn,... of polynomials where
fn € Pr+n such that f, tends to f locally uniformly. For all large n, the graph of
y = fa(z) cuts the line y = 1 in two points which we denote by &, and &, 2 with
€n1 < &na. Then, clearly &,1 — &1, €n2 — & as n — oo. Now using (3.11) and
(3.14), we obtain

1 1
/ |1 _ fn(il’)‘p dx > / ‘1 _ C(gn,l,gnﬂ) (1 _ .’L‘2) e Pln,1:n2) T
1 -1

P
dz;

SO
1 1
[ n-r@pda= tim [ 1= fie)Pde
1 n—oo [_4
1
2 lim I]_ _ C(Enyl,é‘ng)(l _ x2) e—P(gn,hgn,L’)fEIpdx
n—oo [_4

1
= / I]' - 0(81,52)(1 — ;1:2) e‘P(ﬁl,fz)m'de
-1

1
> / |1 —cp(l— a;2)|pdsc
-1
since & # —£; (see the end of Section 3.5).

Case (ii). If & = —£; =&, then f(z)/(1—2%) < 1/(1—€2) for all z in (—1,-€) U
(&,1) and f(z)/(1 —2?) > 1(1 - £€2) for —€ <z < €. Hence

/_11 - f(@)P dz > /_11

5. Proof of Theorem 2

p
dr .

1-— T%éa(l—(lfz)

From the case p = 2 of Theorem 1, it follows that for all real A\, we have

1 1 1
— —_— x 2
2—2)\/_1f(:c)dx+)\2/_lf2(x)dx—/_1 (1= Af(z))*dz >

Wil

where the inequality is strict unless Af(z) = $(1 — z2). So
1 1 5
2\ / f(z)dz — \? / fi(z)dz < 3
-1 -1

for all real . Choosing A = (f_ll f(.'z:)d:r)/(fi1 f?(z)dz), we obtain (2.2). The case
of equality is easily discussed.
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