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Abstract. Non extreme points of compact, convex integral families of ana-
lytic functions are investigated. Knowledge about extreme points provides
a valuable tool in the optimization of linear extremal problems. The func-
tions studied are determined by a 2-parameter collection of kernel functions
integrated against measures on the torus. Families from classical geometric
function theory such as the closed convex hull of the derivatives of normalized
close-to-convex functions, the ratio of starlike functions of different orders, as
well as many others are included. However for these families of analytic func-
tions, identifying “all” the extreme points remains a difficult challenge except
in some special cases. Aharonov and Friedland [1] identified a band of points
on the unit circle which corresponds to the set of extreme points for these
2-parameter collections of kernel functions. Later this band of extreme points
was further extended by introducing a new technique by Dow and Wilken [3].
On the other hand, a technique to identify a non extreme point was not in-
vestigated much in the past probably because identifying non extreme points
does not directly help solving the optimization of linear extremal problems.
So far only one point on the unit circle has been identified which corresponds
to a non extreme point for a 2-parameter collections of kernel functions. This
leaves a big gap between the band of extreme points and one non extreme
point. The author believes it is worth developing some techniques, and iden-
tifying non extreme points will shed a new light in the exact determination
of the extreme points. The ultimate goal is to identify the point on the unit
circle that separates the band of extreme points from non extreme points. The
main result introduces a new class of non extreme points.

1. Preliminaries and Statement of Main Theorem

Let D and T, respectively, denote the open unit disk and the unit circle in the
complex plane C. Let H(D) denote the space of functions analytic in D and let
T = T x I' denote the torus. We investigate non extreme points of the compact
convex families in H (D) defined by, for p,q > 0,

(1 —=a2)P

1= g2y du(z,y)| 1 is a probability measure on T

Fpq=14 fu(2) :/

T

A function f € F,, is an extreme point of F,, if f = tg + (1 — t)h for some
g,h € F,goand 0 < ¢t < 1, then f = g = h. If a function f € F,, is not an
extreme point, then it is a non extreme point of F), ,. For particular choices of the
parameters, F}, , includes the closed convex hull of the derivatives of the normalized
closed-to-convex functions on I [2], the ratio of starlike functions of different orders
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[1], as well as many other families from classical geometric function theory [4], [5].
In the search for non extreme points of F}, ;, our particular choice of probability
measures in this paper captures the known non extreme points [1] as we expected,
but more excitingly it leads to the existence of, for given p and ¢, the non extreme
points of F}, ; nearby when p is a positive integer.

Consider the curve C), = {(1 — )P : |x| = 1} and let E,, denote the closed convex
hull of C}, in C. The following are well-known facts:

(1)

(i)

(iii)

If there exists a probability measure p that is not a unit point mass and
representing a function f(z) = fu(z), then f is a non extreme point of Fj,,
[2].

The family F}, 4 is closed under rotation. That is, if f is a function in F, 4 and

|u| =1, then g(z) = f(uz) is also in F}, ;. Thus, any rotation of a non extreme
(1—z2)?
i—2)e

point is a non extreme point. For a simpler computation, we will show
is a non extreme point for some x € I'.

(The Product Theorem) Suppose that a > 0 and F,, denotes the set of func-
tions represented by

f(@/rmdu(y)

where p is a probability measure on the unit circle. If f € F,,, g € Fg, a >0
and 8 > 0, then fg € Foip [2].

For 0 < p < q, {750

Product Theorem. Then by (ii), 8:22: is a non extreme point of F}, ; when

is a non extreme point of F}, ; when x = 1 by the

r=yfor0<p<yq.
_ P
If 2 # 1 and (1 — )P is an extreme point of E,, then ((11_:6Zz))q is an extreme
point of F, 4 [1].
For 0 < p <1, the curve (), encloses a convex region and every point on C),

is an extreme point of E,. In this case, by (v), the only possible non extreme

point of F, , is % where z = 1.
For p > 1, as one traverses the curve (), in either direction starting at 27
(x = —1) and ending up at the origin (x = 1), there are two distinguished

“turning points”. These turning points occur when |arg(z)| = 7(p—1)/(p+1)
and correspond to the points on €}, where Re(l — z)P attains its minimum
value. In this case, the convex set F), is bounded by part of the curve C),
— the part traversed from one turning point through 2P to the other turning
point — together with the vertical line segment joining the two turning points.
Thus, if p > 1, a point (1 — x)? is an extreme point of E, if and only if
m(p—1)/(p+1) < |arg(z)| < m. Then by (v), the only possible non extreme

points of F, , are ((11_:”;)): where 0 < |arg(z)| < 7(p—1)/(p+ 1) [3].
Two fundamental questions arise. The first question is whether ((117_””;)); is a non

extreme point when x = 1 for any p > 0, and ¢ > 0. The second question addresses

the existence of non extreme points

(1—z2)?
(1—2)q

near x = 1. In this paper, we address

both of these questions for a special case when p = 2,3,4,... and ¢ > 1. We are
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now ready to state the main result.

Theorem 1.1 (Main Theorem). For p =n = 2,3,4,... and q > 1, ((1;”;)): is a
non extreme point of F,, , when x = 1. Moreover, there exists some non extreme
points near x = 1.

In the proof of the existence of non extreme points ((1 Z)) near x = 1, how close

x is to y (in this case, y = 1) plays an important role which you will see towards
the end of the proof.

2. Proof of Main Theorem

n

We begin the proof of Theorem1.1 by showing ((11—7:5;))(1 is a non extreme point of

F.q when z = 1.

Remark 2.1. Recall the Fejer kernel

71+2Z coskz) I{M}

n | 1—cos(z)

Note that k,(x) is non-negative and has zeros at x = 2—21, where j =1,2,3,...

(n—1). Let
do
1+2
+ E cos k@} o

Then X is a non-negative measure W1th total mass of 1 over I'.

Remark 2.2. By the Product Theorem, for ¢ > 1 there exists a probability measure
v over the unit circle which is not a unit point mass, and satisfies

1 1
T )

Proof of the first half of Theorem 1.1. Let p be a product measure 4 = \ X v over
the T where A and v are in Remarks 2.1 and 2.2, respectively. Then,

[ =x2)
ful2) = / =y ™

// i) < vt
W/F(lzz)nd)\(z)
:#/jﬂ(l—e z 1+22

1
(n—1)! k
(n—1— k)&l

=i el

k=0

cos k@)} 9
2
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1

B N & n—1
(1—2)"" (=2
-
Q-2
Therefore by (i), ((1;”;)): is a non extreme point when = = 1. O

Before we prove the second half of Theorem 1.1, that is: for p=n = 2,3,4,...
(A-z2)”
(lfmzz)q
we need to define the following two probability measures; 1 on I’ x {1} and ps on

I' x (I'\{1}). As mentioned in (vii), turning points of C,, occur when |arg (zo)| =
w(n—1)
(n+1) -
symmetry of C,,, the following argument works for —m < 6y < 0 similarly). Let «
w(n—1)
: (n+1) >
and e™** respectively. We now define a probability measure p1 on I' x {1} as

p1 = Reia + (1 — R) de-ia for some 0 < R < 1. (2.1)

and ¢ > 1, there exists some non extreme points of F},  when z is near 1,

Without loss of generality, let o = €0, 0 < 6y < 7 (because of the

be an angle such that 0y < o < and J,ia, d,—io be unit point masses at e*®

Then,
(1—2)"dm =R(1-e*)"+(1-R)(1-e)"
I'x{1}

which is a point on the line segment connecting the two points; (1 — em)n and
(1-— e*m)n on C,,. We also define

1
(1—yz)*

Again, the existence of such a probability measure v is guaranteed by (iii). We will
discuss the details about the probability measure A in the proof below.

1
2 =A(x) xv(y) onT x (I'\ {1}) where - z)q_l = /F dv (y). (2.2)

Proof of the second half of Theorem 1.1. Let

e-ppon T x {1}
p= (2.3)
(1—€)-pz on T x (I {1})
for some 0 < € < 1. Then for some xg near 1,
(1 —x02)" / (1 —z2)"
— du
1—2)? 1-— 4
(1-2) T (1—yz) (2.4)

(1—z2)" / (1—z2)"
=e —Fdur + (1 —e¢ ———=ds.
/I‘><{1} 1-2)7 " ( ) rxm 1y (1 —y2)? ?

The probability measure p in (2.3) has three components; €, p; and ps. If we can
successfully describe this probability measure p which satisfies equation (2.4), then
we prove the second half of Theorem 1.1. The rest of the proof will discuss the con-
ditions that €, p1 and po must satisfy in order for (2.4) to hold, and the existence

of such probability measures. My original idea was that the probability measure u
(1—zo2)?
o
be similar to the probability measure we used for zg = 1 earlier. Therefore we will

we need in order to show is a non extreme point when xg is near 1 must
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examine how p and its three components; €, p; and ps behave as xy — 1 in order
to construct a desirable p.

First, we will show that € in the probability measure p described in (2.3) ap-
proaches 0 as g — 1. Rearrange the equation (2.4) by multiplying (1 — 2)? on
both sides, and let z approach 1 radially from . Then by the Lebesgue Dominated
Convergence Theorem, we obtain

(1= 20)" = e/ (1= )" dps. (2.5)
I'x{1}
With the choice of pq described in (2.1),
(1—20)" = e [R (1—e®)"+(1-R)(1- e*m)”}
=e[R—e™)"+(1-R) (1-e7)" ]+ (1-¢)-0,

Hence the point (1 —x0)" on C, lies on the line segment connecting a point
R(1—¢)" +(1—R)(1—e"™)" and the origin for an appropriate choice of R
(see Figure 1).

For a chosen angle o in py from (2.1), the points A and B were determined.
For a given zy near 1, the point D is determined. We connect the point D and
the origin then extend it to find the point C'. This will determine € since D =
€-C+ (1 —¢€)-0. As o approaches 1 on the unit circle (i.e, 6y | 0 for 2o = %), the
point D = (1 — x¢)" approaches the origin. Therefore as x¢ approaches 1, € — 0.

N

Figure 1: picture of C,, = {(1—2)?:|z| =1} with A = (1—¢e7)", B =
(1- eio‘)", C=R(1- eia)" +(1-R)(1- e‘io‘)n, and D = (1 —x)".

Recall the probability measures pq and pg described in (2.1) and (2.2). Now we
examine the relationship between pq and A. First if we expand the equation (2.5),

we obtain
ei <n> (fl)k/ Ffdpy = i (n) (—=1)* zk.
—\k Ix{1} k

k=0
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Thus
1—e= <”> (- [w’é —e / xkd/ﬂ] . (2.6)
—\k I'x{1}

Manipulate the equation (2.4) to yield

(1 —z2)"
1—e¢ / —=dus
( ) I'x(T\{1}) (1- yz)q

(=)' —e[(1—a2)"dmy

(1-2)
n n k
_loetd i (1) (1) [af — e [ a*dp] 2*
(1-2) '
Then substitute the equation (2.6) for 1 —e on the right-hand side above, we obtain

. (1—z2)"
S /rx(r\{1}) (1 —yz)? e
S () GO [oh = rbda] (11— )

(1—2)
S YT [af — e fatdm] (1 - 2) (L4 242244 2P
(1—2)?
S ) YT [af —e fatdu] (L2 4 2R
(1—2)"" '

Now if we apply p2 described in (2.2) to the left-hand side, the expression becomes
1—
(76)_1/ (1 —z2)"d\(z)
(1-2)""Jr
e () (—1)Ft? [f — e [aPdu] (1+2z+...+2F1)
(1-2)"" '

Hence we obtain
(1— e)/(l — 22)"d) ()
- g (Z) (—1)k*! {z’g - e/zkdul] (14z24...+2F1).

The equation (2.7) shows the relationship between py and A. By comparing the
coefficient of z*, we gather the following n 4 1 conditions.

(2.7)

n'

(n—i+ 1')! (i—1)! /(—1)i_1 7 dA
_ zn:(—1)j+1 (RL;)U' (xg —€/xjdu1) forl<i<n,

j=i

(1—¢)
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/x"d)\ = 0.

The above conditions describe the specifics properties A has to satisfy. Now we
describe how \ must behave as xy approaches 1.

Let
l
U V= n—Il+1 / n—l+1d
Ltn (n—=I0l4+1)(1-¢ (wo “fr H

for some U, V; € R, JU? + V7 < 1.

Since € — 0 as xp approaches 1 on the unit circle (i.e, 6y | 0 for zp = e%),
U +1i1V; — n+l+1 as xp approaches 1. Now consider k + 15 condition above.
Then,

and

n—=k

k oy _ it (n —k)'k! _ , _
/:C dX = ; ( 1) (7’L —k—i+ 1)| (k? T 1)| (Unfkferl + 'Lvnfkferl) :

Therefore as xg approaches 1,

n—Fk '
i+l (n — k)lk! n—k—i+1
/xkd)\—>;(—1)+ ORI . CEEESCET

—k
_n , for1 <k<n-—1.
n
Let Ay = Re [2*d\ and By = Im [2%d\. Then A, — "T*k and Br — 0 as xg
approaches 1. Now we propose the following measure d\;, on I' which behaves as
A. Define

gy =

1+2 ”2 (A cos (k8) + iBy sin (k@))] % (2.8)
k=1

Then,

(a) [ dAs, =1

(b) [a*dN\,, = Ay +iBy for 1<k <n-—1

(¢) [a™dry, = 0.
It is important to point out that d\;, is not guaranteed to be non-negative. How-
ever, its limit is non-negative, and it satisfies the above three conditions.

n—1
n—k do
1+2; - cos(k@)] By

lim dAs,

To— ™

Notice that {1 +2 22;11 2=k cos (k@)} % is the probability measure which was used

1— no, . .
to prove that ((12;2 is a non extreme point when xzy = 1 earlier. Moreover,

{1 +23 0 =k cos (k@)} 0 -1 [%{igf))} 2% has zeros at 6 = ZZE where k =

1,2,...,n—1, and each zero is %’T apart. What we need to finish the proof now is
to define a measure which behaves as (2.8), and guaranteed to be non-negative over

I'. To achieve this, we modify (2.8) by adding the term p (description of p below),
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and define the following measure.

n—1
dA,, = [1+2 ; (Ak cos (k0) + iBy sin (k) + p| o
The purpose of p is to add positive weight to
do
142 (k0 2.9
+ Z cos )] 5 (2.9)
at 0 = 277;—’“ for k = 1,2,...,n — 1 while it maintains the above three conditions
(a)-(c). Now we will show how to choose a desirable p. Let § = 7-. Then when

0 is § away from each zero, measure (2.9) is strictly positive. In other words, if
2> Jo 22| > 5

1+2Z

for some n, > 0 for each &k = 1,2,...,n — 1. Let n = min{nk}z;ll, and define
p = 5cos(2nf). Then p has period of T and attains its maximum value 7 at

0 = =%, m € Z. Notice when m is an even number less than 2n, § = =% are the

cos k@)} > Mg (2.10)

zeros of 1 +2% 7'~ 11 "Tk cos (k0). Hence as promised, p adds positive weight 4 to
(2.9) at 0 = 22’“ for k=1,2,...,n— 1. That is, if ‘9 — %’ < 4, then

1+2Z

Lastly, we must verify that {1 + 23071 2=k cos (k) + p} & remains

cos (kO) +p ;l—9>0

strictly positive even when p is negative. Again p = 2 cos(2nf) has period of T

and attains its minimum value —3 at 0 = %, m € Z. Starting at some

angle w where p attains its maximum value 2, p = 7 cos (2nw) = %, p decreases
and passes through its zero, p =  cos (an + %) = 0 then its minimum value

p = Zcos (2nw+ &) = —Z. Recall that we chose 6 = Z and result (2. 10)

Therefore when 6 is at least - away from the zeros of {1 +23 11 "T cos (k6)| <

271"
1+2,~ 11 2=k cos (k#) is guaranteed to be more than 7 while the smallest value
of pis —4; that is, if = > ’9 — %‘ >4, then

1+2 E (ko - =

+ cos )+p>n 5 T>o.

Hence,
lim dh\y, = 142 E cos (k) +p @ (2.11)
zo—1 0 2m

where (2.11) is a probability measure over I'. Moreover, since the limit of df)\\;) is
strictly positive, there exists x, near xg = 1 such that d\;, > 0.
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Therefore,
1—2.2)" 1—z2)" 1—22)" —~—
%:e/ (7xz)qdu1+(1—e)/ U-e) o i
(1-2) rxq1y (1—-2) rxm\(1p (1 —y2)

where p1, v and ;\;/ have been completely identified and equation (2.4) holds. This

. L Az )" .
proves the existence of non extreme points; a7 where z, is near 1. (I
This concludes the proof of Theorem 1.1. The motivation of this paper was to show
the existence of non extreme points near x = 1 which was never shown before. At
the moment, we can only achieve this by restricting p to be a positive integer but
surprisingly no relation to the size of q except ¢ > 1. If we are only interested in
showing z = 1 is not extreme, then there are more non extreme points where p no
longer has to be a positive integer. It is well-known that ((117_IZ2))LZP
point when x = 1 for any p and ¢, provided ¢ > p. Our recent work on identifying
non extreme points for ¢ > 1, independent of p does not require p to be a positive
integer. However since this particular argument could not be extended to show the
existence of non extreme points near x = 1, I did not include this result in this
paper. But perhaps this result together with some special cases will be addressed
in a planned companion paper.

is a non extreme

Lastly, of course the ultimate goal is to precisely determine all non extreme
points for any p and g. Combining the results from [3] and Theorem 1.1 in this
paper, we pose the following conjecture.

Conjecture 2.3. For fized p and q with x = €'’ there exists an angle 6= é(p, q)
separating extreme points from non extreme points as follows:

(a) If 0 < p <1, then ((11:xzz))qp is extreme if x # 1, and ((11:xzz))qp s not extreme if

z=1.
b) If p>1, then0< 0 <m(p—1)/(p+1) and (1:962)(,? is extreme if 6 < |0] < =,
(1-2)
and =22 s not extreme if 0 < 0] < 6.

—2)7

In the special case p = 2, ¢ = 1, further analysis suggests that the critical angle 0
(1—z2)?
(1—2)¢
(1—z2)P
(1-2)9
is a non extreme point when z = 1 for any p and ¢, provided ¢ > p. Thus part

(a) of Conjecture 2.3 is correct if 0 < p < 1 and ¢ > p. In this paper, we showed
that U=z
(1—2)1
x = 1 but also for values of x near 1. Paired with the results from [3] we thus
have extreme points corresponding to values of = beyond the turning points and
non-extreme points in intervals near the origin, providing strong evidence for the
validity of part (b) of Conjecture 2.3, at least in the more tractable case of integer
valued p.

should yield an extreme point. According to (v) in Section 1, for 0 < p <1

is an extreme point if x # 1, independent of ¢. It is also well-known that

is a non extreme point if ¢ > 1 and p = n = 2,3,4,... , not only at
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