POTENTIAL THEORY AND QUADRATIC PROGRAMMING

A. P. HORVATH

ABSTRACT. We extend the notion of some energy-type expressions based on
two sets, developed in the abstract potential theory. We also give the dis-
cretized version of the quantities defined, similar to Chebyshev constant. This
extension allows to apply the potential-theoretic results to infinite quadratic
programming problems. Together with a cutting plane algorithm, the Chebyshev-
constant method ensures that under certain conditions, the infinite problem
can be reduced to semi-infinite or to finite problems.

1. INTRODUCTION

A rather general setting of abstract (linear) potential theory was developed by
several authors mainly in the ’60-s, e.g. Frostman [12], Choquet [6], Fuglede [13],
Ohtsuka [21], etc. The basic problem was to find the Wiener energy of a (compact)
set in a locally compact Hausdorff space that is

w(K) = He%}[lf(K)/)(Xx k(z,y)dp(x) x p(y),

where M (K) is the set of probability measures on K and k is a lower semicontin-
uous kernel function on X x X. Several energy-type expressions were defined and
their relations were investigated by several authors. For instance it is proved ([12],
see also [10]) that considering some assumptions, the two expressions w(K) and
q(K) = inf e, (k) SUDe i [y k(x,y)dp(z) coincide. This immediately led to study
problems with two different sets (sometimes from two different spaces), cf. [14], [22].
This two sets method proved to be useful tool to examine the so-called rendezvous
numbers [11]. In this context the previous definition is modified as ¢(K,L) =
inf e, (k) SUPyer fX k(z,y)du(z), which can be expressed by Dirac measures con-
centrated at the points of L. Changing the set of measures at the second variable,
we arrive to p-capacity as it is defined in the book of Adams and Hedberg [1]. It

is Cy(K) 7 = infene, (1) SUP{ a0, 10 <1} Jrn Sx K@ y)dp(@) f(y)dv(y). The
problem is the following. Replacing the original sets of measures (probability mea-
sures, Dirac measures), in the two variables of the minimax problem with some
other sets of measures, under what conditions can we state some coincidence with
a Wiener energy-type expression when K = L, say. It turns out that the origi-
nal construction works, because the second set of measures is the extremal set of
the first one. This observation orients our attention to the problem of quadratic
programming.

The relations between potential theory and linear programming was discovered
also in the ’60-s, and the infinite linear programming was developed by Ohtsuka,
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Yoshida, etc. (cf. e.g. [23], [24], [31], [20]). For further results see [27]. A nice appli-
cation of quadratic programming to compute capacity is given by Rajon, Ransford
and Rostand, cf. [25] and the references therein. Our field of interest is infinite
quadratic programming which is related to infinite linear programming and to po-
tential theory as well. For drafting the problem see [5], [32], [33], [34]. The aim
of our investigation is to convert infinite problems to a limit of semi-infinite or
finite problems by mixed - potential-theoretic and quadratic programming - meth-
ods. Besides the cutting plane method, our main tool is the so-called Chebyshev
constant, which is the discrete version of potential.

This paper is organized as follows. Section 2 describes the framework and in-
troduces terminology used throughout this paper. Section 3 extends the definition
of some energy-type expression and investigates the basic properties of the quan-
tities defined. Section 4 introduces the quadratic programming problem connected
with the energy defined in Section 3 and gives discretization methods. Finally in
the Appendix there are several examples on sets of measures and kernel functions
which satisfy the required properties.

2. DEFINITIONS AND NOTATION

X, Y are locally compact Hausdorff spaces, the kernel k : X x Y — [0,00] is
lower semicontinuous (l.s.c.).

M(X) :={p: p is a positive, regular Radon measure on X, u(X) < oo},

and the set of probability measures from M(X) is My (X) := {p € M(X) : ||p]| = 1}.
Let H C X, L C Y arbitrary. We say that p € M(X) is concentmted on the set H if
each compact set intersects the complement of H in a set of zero (outer-) measure;
or equivalently, if H is y-measurable and p = p|g cf. [13, p. 146.]. (We also denote
by p the extension of p to an outer measure.) We say that p is supported on the
set H if suppu C H.

Mi(H) :={u e Mi(X) : p is concentrated on H} .
Similarly M(H) := {u € M(X) : p is concentrated on H}. R(H), 8(L) are subsets

of M(H) and M(L) defined suitably at the occurrences.
The mutual energy of u € R(H) and v € §(L) is

E(p,v) = /Xxyk‘(w,y)du(w) x v(y).

Denoting by C.(X X Y') the continuous, compactly supported real valued func-
tions on X x Y, the upper integral of a positive l.s.c. function is

/ k(e 9)du(e) x v(y) =  sup / Wz, y)du(z) x v(y).
Xy <pamre J Xy

We use the integral of a l.s.c. positive function in upper integral sense. If the

function is continuous it coincides with the usual integral. We have the following
important properties (see eg. [9, Lemma 22.5])

0= [ [ daadn@in) = [ [ i),

If the function is l.s.c., positive and p x v-integrable the equation above fulfils in
ordinary sense as well (cf, [9, Corollary 22.14]). Moreover if k is symmetric on
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XxX
E(u,v) = E(v, p).

Let us introduce some further notation. Let k : X X Y — [0, 00] as above and
w € M(H) be arbitrary. The potential function of u € M(H) is

/ka:yd,u

wherey € Y. If k: X x X — [0,00], R(H) C M(H), let w(R(H)) be the energy of
H C X with respect to R(H)
R(H)) = f E(u

w(R(H) = int B,
where E(u) := E(u,p). We say that a positive kernel satisfies the Frostman’s
mazimum principle (cf. [13, page 150]) if for every measure u € M(X) of compact
support

sup U¥(z) = sup UH(x).

zeX TESUPPU
The topology on M(H) is the vague topology which is the locally convex topology
generated by the family of seminorms {||u[|s : f € Ce(X)}, where ||ully = | [ fdul.
When K is a compact subset of H we write K CC H. When K CC X, this topology
on M(K) coincides with the w*-topology determined by C(K). Let X(H) be the
filtering family or directed set of all compact subsets of H (directed upwards).
Next lemma appeared in several works, cf. e.g. [9], [13], [15], [11].

Lemma 1. Let H C X, L C Y. Equipping M(H) and M(L) with the vague
topology the following functions F are lower semicontinuous

(a) F:M(H) x L =Ry, (u,y) = Ur(y),

(b) F: M(H) x M(L) > Ry (1,v) = B(u,v),

(c) F: M(H) = Ry, p— sup,ep, U (y).

3. ENERGY-TYPE EXPRESSIONS

In this section we extend the definitions of some energy-type quantities and ana-
lyze their relations. Instead of the sets of probability measures and Dirac measures
on different sets we use more general sets of measures on different sets again. As
it was pointed out in [11] involving two sets allows to give these energy-type quan-
tities (for any sets) as a supremum/infimum of similar quantities with respect to
compact sets. Some applications are presented, see the examples after Lemma 4
and Lemma 5. The extension of sets of measures allows to apply the results of this
section to some problems of infinite quadratic programming.

3.1. Energy with respect to Sets of Measures. The definitions below are the
extensions of the definitions of [22] and [11].

Definition 1. Let H C X, L CY and R(H) C M(H), $(L) C M(L).

R(H),8(L)) := inf sup FE(p,v)= 1inf su // x,y)dp(z)dv
o(R(H),8(L)) :=  inf S (1 v) = pemt S0P »y)dp(z)dv(y),
@(R(H),8(L)) := sup inf E(u,v)= inf / / k(x,y)dp(z)dv(y).

RER(H) VES(L) ueﬂz H) veS(L)
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Theorem 1. Let k be a positive, symmetric l.s.c. kernel on X x X. Let H,L C X
two subsets of X, R(H), 8(H) are convex subsets of M(H), R(L), 8(L) are w*-
compact convex subsets of M(L). Moreover let us suppose that

(1) inf Utdv = inf Utdv Yp e M(H),
veR(L)JL ve8(L) JL

(2) sup / Uldv = sup / Utdv Vp e M(L).
veER(H)JH veS(H)JH

Then

(3) ai (R(H),8(L)) = q (R(L), 8(H)) .

To prove the theorem we need the following lemmas.

Lemma 2. As above let k is a l.s.c. symmetric kernel on X x X, H,L C X,
R(H),8(H) C M(H), R(L),8(L) € M(L) such that

4) jnf/U”dl/S inf /U"dl/ Yu e M(H),
S(L)JL R(L)JL

(5) sup/ Utdy < sup/ Utdv VYu € M(L).
R(H) JH s(H)JH

Then

(6) ar (R(H).8()) < g (R(L), 8(H)) .

Proof. By (4) for all € R(H) and o € R(L)

inf // (x,y)dp(z)dv(y) < /U“da—// (x,y)do(y)du(z)

ve§(L

_sup// (z,y)do(y)dA(z :sup// (x,y)do(z)d\(y).
AES(H) AES(H)

Here we changed the order of variables applied (5) and the symmetry of the kernel.
Taking infimum and supremum over o € R(L) and p € R(H) respectively we obtain
the inequality of the lemma.

Lemma 3. [11, Theorem 5.2] or [1, Theorem 2.4.1]

Let A be a compact convex subset of the Hausdorff topological vector space U and
B be a convex subset of the linear space V.. Let f : A X B — (—o0,00] be Ls.c.
on A for fixed y € B, and assume that f is convez in the first and concave in the
second variable. Then

sup inf f(z,y) = 1nf sup f(z,y).
yeBTEA AyeB

Proof. (of Theorem 1) By Lemma 2
a (R(H).8(L)) < q (R(L),8(H)).

Since the w*-topology is Hausdorff, R(L) is w*-compact convex, and 8(H) is convex
furthermore f (o, \) = E(o, A) is linear in both of the variables, we can apply Lemma
3, (and then Lemma 2 and Lemma 3 again) that is
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q(jQ(L),S(H)) = inf sup / /k: x,y)do(z)d\(y)

cER(L) NS (H)

= sup mf//k;mydo )JdA(y) = sup inf //kxyd/\ Ydo(y)
AES(H) 0€R(L) AeS(H) o€R(L)

=q <S(H),3~€(L)> <gq (S(L),R(H)) = inf sup / / z,y)dv(x)du(y)

ve§(L) HER(H)

= sup iof //k(w,y)du(m)d,u(y): sup  inf // (z,y)du(z)dv(y)
HER(H) veS§(L) L HER(H) ve8(L)

= a (R(H).3(1).

Remark. With R(H) = 8(H) convex and R(L) = 8(L) compact, convex, Theorem
1 coincides with Lemma 3.

Notation. Let R(H) is w*-compact convex and §(H) = ExR(H), the extreme
points of R(H), that is 0 € ExR(H) if for any p,v € R(H), a € (0,1), 0 =
ap+ (1 — a)v, it necessarily follows that o = = v . We introduce the notation

@ (R(H)) := q (R(H), ExR(H)) , and ¢ (R(H)) := ¢ (R(H), ExR(H)).

Corollary 1. With the notation of Theorem 1, let H CC X, L CCY, both R(H)
and R(L) be w*-compact convex sets of measures, and let S(H) and S(L) be the
extreme points of R(H) and R(L) respectively. Then

a (R(H),8(1)) =  (R(D), 8(11)) .
In particular if H = L, R(H) = R(H), then

@ (R(H)) = q(R(H)).

Proof. First we need that (1) and (2) are satisfied. We prove (2), (1) is similar.
Let coS(H) be the set of the convex combination of the elements of S§(H). Since
S(H) C coS(H),

B:= sup /U“dug sup /U“dl/— sup /U“dZaim
ves(H)JH vecoS(H) JH o208 0=

< sup Zai sup / Utdv; = B
{a;},@i>0,> a;=1 v, €8(H)JH
That is the supremum on the elements of S(H) coincides with the supremum on
the elements of co8(H). According to the Krein-Milman theorem (see [29, Chapter
I1, 10.4]), coS8(H) is a w*-dense subset of R(H), and so the supremum on R(H)
coincides with the supremum on co8(H). Indeed let A := sup,cxg f i Utdv be
finite and € > 0 be arbitrary. (The A = oo-case is similar.) Let A E R(H) such
that [, U*dA > A —e. Since U* is Ls.c. by the definition of upper integral
there is a continuous function f with compact support such that U* > f > 0 and
A > [LUMN > [, fdX > [, UFdX —e > A — 2¢. Since co§(H) is w*-dense in
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R(H), there is a 0 € co§(H) such that A+¢e > [, fdo > A —3e. That is with
o € co8(H) we have

B= sup /U”dz/g sup /U“dz/:A
vecoS(H) veR(H)

§35+/fd0§36+/U”d0§35+ sup /U“da:36+B.
H H occ€co8(H)JH

Since € was arbitrary, (2) is proved. By this computation and by Lemma 3 we have

inf sup  E(p,v)= inf sup /U“du
HER(L) veExR(H) HER(L) veExR(H) J H

= inf sup /U“du: sup inf E(u,v),
HER(L) vER(H) J H VER(H) peR(L)

and together with Lemma 2 this ensures that

sup inf  E(p,v) < inf sup  E(u,v)=gq (Ji(L),Efo(H))
vER(H) ,u,EExIR(L) HER(L) veExR(H)

= sup inf FE(u,v) < sup inf  E(u,v)=q (iR(H),EXjQ(L)) .
veR(H) peR(L) veR(H) peExR(L)
Examples. Let K CC X, R(K) = M;(K) The extremal points of R(K) are the
Dirac measures concentrated on the points of K. This example gives back the
results of [11]. For further examples see the ” Appendix”.

Lemma 4. Let H C X, L CY arbitrary and k is a positive l.s.c. symmetric kernel.
If for all p € R(H) and € > 0 there is a compact set K(g) € X(H) and a measure
Pi(e) such that pg oy € R(K(e)) and pgy < (14 €)plk (), then

a(R(H),S(L)) = it q(R(K),S(L))

Proof. Obviously
R(H),S8(L inf  sup E(u,
q(R(H),8(L)) = uefR(H)VEsB:) (1, v)
< i = .
inf  sup E(p,v) 1Can q(R(K),8(L))

HERUD yes(L)

On the other hand let y € R(H) and € > 0 arbitrary.
i <
it g(R(K),8(L)) < a(ROK()),5(L)

< sup E(pg(e),v) < (1+¢) sup // k(z, y)du(z)dv(y)
ve8(L) ve8(L) K(e)

(14+¢€) sup // (z,y)du(z)dv(y).
veS8(L)

Taking infimum over p and tending to zero with € we obtain the converse inequality.

Now we give some examples to energy-type expressions and investigate the as-
sumptions of Lemma 4.

Examples.
(1) Let R(H) = My (H), R(K) = My (K), p € R(H) arbitrary Since p is regular for
all € > 0 there is a K(¢) € X(H) such that (K (¢)) > 7=. Then pg (. := H(‘;((;;)

fulfils the assumptions and we get back [11, Lemma 2.4].
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(2) First we remark that in this lemma the properties (e.g. the local compactness)
of Y does not play any role. We can apply this lemma to the Adams-Hedberg p-
capacity of a set (Cp). Let X =R", L =Y = (M, v) a measure space. 1 < p < oc.
8(L) = {vy : dvy = fdv, f > 0,|fllvp < 1}. K C R"™ compact. Then (cf. [I,
Theorem 2.5.1])
1
Co(K)"?» = min sup E(u,v
oK) HEML(K) pyes(L) (b vg).
that is similarly to the previous example we have C,(H )*% =infrxccm Cp(K )*%.
(3) The modified p-capacity cf. [15, Definition 3.]: X is a locally compact Hausdorff
space, k is L.s.c. symmetric and positive on X x X, 8(X) :={vy : dvy = fdv, f >
0,||fllvp <1} H C X. The definition in the cited work uses probability measures
which are compactly supported on H. Now we give the definition by measures
concentrated on H, instead. Let
W,o(H)= inf sup F(u,
p0(H) HEN(H) e (x) (1, v)
and

Wy a(H) = inf su 1-XNE(u,v)+ ANE(u, .
pA(H) MEMl(H)ues(I;()(( JE(p,v) D))

Notice if A # 0 then W, x(H) # g(M1(H), 8(X)). Indeed

Wyo(H) = inf sup F
pA(H) #GMI(H)VGS(p) 7 (#s 12),

where J(x,y) A) [y k(z,y)dvg(y) + Me(z, ), that is in this case we can not
apply our dleubblOH

(4) Let H C X, f > 0, a bounded and continuous function on H, and ¢ > 0 is a
real number.

R(H) = {,u € My (H / fdu > c}

(Assume, that f and c are given such that R(H) # 0.) Let p € R(H), ¢ > 0
arbitrary. We show that there is a compact set K(e) and a measure pg () €
R(K(e)) = {1 € Mu(K(e)) : [y fdu > c} such that pgy < (1+e)ulk ()

If 4 is compactly supported on H or f > ¢ p-a.e., there is nothing to prove. If
there is a 0 < § < ¢ and a compact set K5 C H such that # < u(Ks) < ﬁ
and f|x; > 155, then denoting by K(¢) = K, pe = (‘;é), ,ue < (14 ¢)p|ks, and
e € R(K(€)), since fKa fdue = ﬁf[{s fdu > m >

Let 0 < § < ¢ and K5 C H compact such that f|x, > 1—%. Assume that
1 > p(Ks) > 1%‘_5 or u(Ks) < 1}_ If there is a sequence J,, — 0, such that

flrs, > 145 and w(Ks,) > 1+5 , then f > ¢ p- a.e. on H, and by the regularity
of ;1 we can choose K(g) as in the first example. So we can assume that there
isa 0 < dy < esothat if 0 < § < §p and there is a compact set Ky such that
flxs = 155, then p(Ks) < 141-5? moreover we can assume that u(Ks) <

Let 0 < 6 < §p As := {:v €H: f(x)< 1+6} By the assumption on u, the u(H\
As) < 1. If thereisan F CC A such that 0 < € = (A(;\F) where 0 < € < 1+2E(<
w(As)). Let J CC H \ As such that fH\A(;\J fdp < i85, p(H\ A5\ J) < é%5.
Let K(¢) = FUJ, and p. = ;E‘;(‘(‘;) Then u(A(;)—é—H—,u(A(;)—em < u(K(e 5)) <
(As)=E+1=p(As), and [o ooy flp = [y p Fapt [ ap g fdn < Exfsteis =

— 1+5
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. (=p(KE)))e— fiw o fan
c€. Thus fK(E) fdue = m fK(E) fdu > c+ H(K(E)I;\K( ) > ¢. That

is ue € R(K(g)), and N(Kl(a)) < 1*51111255 < 1+8_15+(§+28) <1l+4+e IfVF CccC As

€ < 175 ensures that £ = 0, then K(e) = Ks UF and pig (o) = pl g (c)-

Remark. By Lemma 1, if §(L) is compact in the vague topology, Vu € M(H)
infyes(r) E(p,v) = min,esr) E(p, v).

Lemma 5. Let H C X arbitrary and 8(L) is compact in the vague topology. If
for an arbitrary measure p € R(H) there is a net of measures {jx }ax, my C R(H)
such that X,,(H) C X(H) and limgex, () e = pt in the vague topology, then

@(R(H),8(L)) = S w(R(K),8(L)).

Proof.
@(R(H),8(L) = sup inf E(u,v)
pER(H) vES(L)

> sup inf E(p,v)= sup q(R(K),S(L)),
per(K) vES(L) KCCH
KCCH
always. On the other hand let u € R(H) arbitrary again. Considering the net
given by the assumption we define the corresponding family of measures. Let vy
be such that inf,cgry E(uk,v) = E(ux,vi). As 8(L) is vaguely compact, there
is a subnet N(H) C X, (H) such that limgen(g) vk = vo in the vague topology
with some 1. Since E(u,v) is l.s.c. on My (H) x N(L),

liminf E > E > inf E(u,v).
fmin (hK,vi) = (“’”‘J)*ue“s“@) (1, v)

Thus

su R(K),8(L)) = su inf E(u,v)>liminf inf FE U
chqu( (K),8(L)) Hg%)yesm (1, ) minf il (1, v)

= lijglzlgfifE(MK, VK) = Veilél(fL) E(p,v)

for all pn € R(H), so taking supremum in p € R(H) we obtain the converse inequal-
ity.

Examples.

(1) Let R(H) = My (H). Since u(H) =1 there is a Ko C H such that u(Kp) > 0.
Let

Ku,(H)={KCCH:KyCK}.

Since p is regular there exists a subnet {pg} KeX: (H) of the net indexed by the

sets of X,(H) (px = %) such that limgc. () ptic = p1 in the vague topology.

(2) If H is compact, Example (4) after Lemma 4 is a proper example here as well.

Remark. Using Lemma 4 or Lemma 5, in special case we get back the Fuglede’s-
type result of the classical potential theory (cf. [11, Theorem 5.3]).

We extend some of the results of Fuglede and apply to our cases, cf. [13, Theorem
2.3, Lemma 2.3.2, Theorem 2.4]. First we deal with the obvious direction. We turn
from the vague topology to the w*-topology, since in the applications the latter is
the more useful. By Lemmas 4 and 5 we can assume that H and L are compact
sets and in this case the vague topology coincides with the w*-topology.
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Lemma 6. Let R(H) C M(H) be w*-compact, convex set of measures. Let us
assume that the kernel function is l.s.c. and positive. Then

w(R(H)) < ¢ (R(H)).

Proof. Let p € R(H) arbitrary. By the lower semicontinuity of the kernel E(u) =

dudp.  Si R(H) is w*- t th i t i
supfe(éf{);;;y) fH fo udp. Since R(H) is w*-compact, convex there is a net in

ExR(H), 0o = 31, O;v; , Soi, ©; = 1 such that 0, — p. That is

Nao
E(p) =lm sup //fdudaaglimianG)i//k(ac,y)du(m)dui(y)
© ellFyy T H ¢ o= Jeda

glimainfi:(ai sup /H/Hk(x,y)du(x)du(y): sup )/H/Hk(a:,y)du(z)du(y).

i—1  VEExR(H) vEExR(H
Taking infimum over pu, the lemma is proved.

Remark.

(1) Let H cC X. Notice that by Lemma 1, if a set of measures R(H) C M(H)
is w*-compact, then there is an equilibrium measure pgy € R(H) such that
E(uxm)) = w(R(H)).

(2) A property fulfils nearly everywhere (n.e.) on a set H, if denoting by N the set
of points of H for which the property does not fulfil, w(M;(N)) = oo. If a property
fulfils n.e. on H, and a measure p has finite Wiener energy, i.e. E(u) < oo, then
this property holds u-a.e. in H, cf. [13, pages 153, 160].

Definition 2. A property fulfils R(H)-nearly everywhere (R(H)-n.e.) on a set
H, if denoting by N the set of points of H for which the property does not fulfil,
w(R(N)) = oo, where R(N) = {p € R(H) : u is concentrated on N}.

We need a lemma similar to [13, Lemma 2.3.2]. Notice, that the opposite direc-
tion does not fulfil.

Lemma 7. Let p € M(X), H C X, 0 <t < oo, k be a symmetric kernel,
R(H) Cc My(H). If

E(v,u) >t VYveRH), E(v)<oo, suppr CC H,
then

Ut(x) >t R(H)—n.e. x € H.

Proof. Oppositely let us assume that w(R(N)) < oo, where N := {x € H : U*(z) <
t}. That is there is a v € R(N) C M;(/N) with finite energy and supported on N
(cf. [13, Lemma 2.3.1]). Then E(u,v) = [ Utdv <t which proves the statement
by contradiction.

Definition 3. Using the notation of the lemma we say that a set of measures
R(H) € My(H) is appropriate, if for all u € R(H) with finite energy such that
E(v,p) >t for allv € R(H), E(v) < oo, suppy CC H, it fulfils that U*(x) >t
u-a.e. on H.
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Theorem 2. Let H, L CcC X, R(H) C My(H) be w*-compact, convex and appro-
priate set of measures and let (L) C My(L). Let us assume that the l.s.c. positive
symmetric kernel function satisfies the Frostman’s mazimum principle. Then

w(R(H)) > ¢ (R(H),8(L)).

Proof. If w(R(H)) = oo, the inequality is obvious, so let us assume that w(R(H))
is finite. Since R(H) is w*-compact, by Lemma 1 there is an equilibrium measure
pr(ry € R(H). Let 0 € R(H) such that E(o) < oo, suppc CC H. Since R(H) is
convex pe = (1 — O)ugay + OO0 € R(H) (© € [0,1]) and F(O) = E(ue) has a
minimum in © = 0. Thus 0 has a right neighborhood where F’ > 0. Since

SF(6) = ~(1 - ©)Blusa) + (1~ 20) Elpiay, o) + OE(0) 0,

when O tends to zero, by the finiteness of the energy of ¢ we have
E(ugmy,o) > E(pxy) Yo € R(H), E(o) < oo, suppo CC H.

By Lemma 7 with ¢ = E(ux(m), U** (z) > w(R(H)) R(H)-n.e. on H and by
the assumption it fulfils ugm)-almost everywhere. Let us assume now that there is
an xg € suppig gy such that UF*UD (x9) > w(R(H)). By the lower semicontinuity
there is a > 0 and a neighborhood of G' g, such that for all z € G N suppux(m)
Uk (zg) > w(R(H)) + 6. Then

w() = |

UMD dpug gy +/ U dpg gy
G

H\G

= (w(R(H)) + ) px () (G) + w(R(H))px ) (H \ G),
that is px(g)(G) = 0 so xg ¢ supppux(m)- Since the kernel fulfils the Frostman’s
maximum principle U#*) (z) < w(R(H)) for all z € H. Because $(L) C My (L),
for every v € §(L)

/ Ut dy < w(R(H)).
L

Taking supremum over §(L) and infimum over R(H) the inequality is proved.

Corollary 2. Let H CC X, R(H) C My(H) be appropriate, w*-compact, convex
set of measures and the l.s.c. positive symmetric kernel function k satisfies the
Frostman’s maximum principle. Then

w(R(H)) = q(R(H)).

It is clear that M;(H) is appropriate, and in this case we get back the original
theorem of Fuglede. Below we give an example for appropriate set of measures
different from M;(H).

Example. Let K CC X, (cardK = o0) f is a real valued, positive, continuous and
for simplicity totally non constant function on K, that is for all ¢ € R card{z € X :
f(z) = ¢} is countable. The kernel k is positive, symmetric and l.s.c. and infinite
at the diagonal. Let

R(K) = € M1(K): [ fdu=c)

We choose ¢ such that R(K) # 0. We show that R(K) is appropriate.
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Let us assume that g € R(K) with finite energy w, 0 < w < 0o, E(v, u) > w for
all v € R(K), E(v) < oo, suppr C K. It has to be shown that U* > w p — a.e. on

Let N := {x € suppp : U*(x) < w}. Let us consider R(N) = {vr € My(N) :
Jx fdv = ¢}. By Lemma 7 w(R(N)) = oco. Thus u(N) # 1. We show that
w(N) = 0. Oppositely let us assume that 0 < u(N) < 1, that is w(M;(N)) < oo =
w(R(N)).

First it ensures that for all v € My(N), E(v) < oo the expressions [y fdv —c
have constant sign. Indeed if there were two measures v, vo with finite energy for
which the expressions have opposite sign, their convex combination would give a
measure with finite energy in R(N). So assume that for all v € M;(N), E(v) < o0
Sy fdv > ¢, say.

Let Z := {x € suppp : f(x) = ¢}. By the assumption on f Z is countable. If
w(Z) > 0 there is a point z € Z with positive measure and since the kernel is infinite
at the diagonal the energy of y can not be finite. Thus suppu can be partitioned
into five subsets, suppu = Z U}_; S;, where u(Z) = 0; Sy := {x € suppu : U(z) <
w, f>c}, So:={x €suppu: U¥(z) > w, f <c}, Sg:={x € suppp : Ut(z) >
w, f>c}, Sq:= {x € supp,u UM (z) <w, f<c}. (capSy > 0.) We show that

w(S;) =0, for i = 1,...,4 which leads to a contradiction.
If pu(S;) # 0, let p; == ;7(‘;7) i = 1,2,3,4. First we deal with Sy. If there

was a 0 € M;(S;) with finite energy, there would be an a € (0,1) such that
a g fdm+(1-a) [, fdo =candsov = au+(1-a)o € R(K) and E(p,v) < w.
That is capSy = 0 and since p has finite energy p(S4) = 0.

Assume that u(S;) > 07 =1,2,3. Let us define p;,q¢1 >0,¢i=1,2,3, ga,q3 >0
as follows. [ fdu1 = c+p1, [q Uldpn =w —qu, [g fdpus = c—pa, [o Utdps =
w+qo, sz fdus = c+ps, f53 Urduz = w—+gqs. Since p € R(K), there are o, 8,7y > 0
solutions of the system of linear equations:

1 1 1 « 1
P11 —p2 DP3 B|1=1]0
—q1 q2 q3 Y r

with 7 = 0. A positive solution of the system above with r < 0 means that there

is a positive measure v € R(K) such that F(u,v) < w. Let Dy = ’ p; ;pQ ,
—q 2
Dy = P2 Pa , D3 = P3| Suppose, D := Dy — D3 + D1 # 0. Since
2 g3 —q1 g3
D3 > 0, —Dy > 0, the solutions o = %, B = _53, v = % cannot be pos-

itive if D > 0. The solutions are positive, if D < 0 and Di,Ds < 0. In this
case with an € > 0 small enough, we have a positive solution of the linear sys-
tem above with r = —¢, a = 7D2+6(p3+p2), B = 7_D3+E(m ps) o~ = Dizelprtpa) 5%’1+p2)
it leads to a contradiction. If D = 0, we have a nonnegatlve solution only if
D; = Dy = D3 = 0, which is a contradiction. So oppositely to the assump-
tion, at least one of the three sets has zero p-measure. If p(S;) = 0, then
p({x € suppp : UH(x) > w}) = 0 and so u(N) = 0 which is a contradiction.
By the assumption on f, ©(S2) can not be zero. That is p is concentrated on

SluSg.So{p; _qp2 {1aa}[S]withrOhasasolutionozE(O,l)
- ) —
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that is D; = 0. Since r = plﬁlm, the sign of Dy and r are coincide. We want to re-

duce D; by some perturbation of u;-s. Let h; : S; — (0,2), such that fSi hidu; = 1.
Let dpie = (20 — )by +2(1 — ©))dpa, dusw = ((2¥ — 1)ha + 2(1 — ¥))dpe,
fSl fduiq = c+a; fS1 Urdui 1 = w — d; f52 fdpa1 =c—u; f52 Utdpus1 = w + z,
(a,d,u > 0), (x > 0). We can assume that ‘ _1?1 —xu # 0, say. Then the equa-
tion i (20-1)a+2(1-0)p1 —((2¥ = 1u+2(1 — ¥)p2) e
—((20-1)d+2(1-0)q1) (U -1)z+2(1—P)g -«

0 . The determinant, D;(0,¥%) =0if © = ¥ = %, moreover VO, ¥, a € (0,1)
apre + (1 —a)uzw € Mi(K). On the other hand D1(0, ¥) = 40T ((a — p1)(x —
02) = (d— 1) (11— p2)) — 200((a— p1)(z — 200) — (d— 1) (1 — 2p)) — 28 ((a— 2py) (1w
q2) — (d—2q1)(u—p2)) + ((a — 2p1)(x — 2¢2) — (d — 2¢1)(u — 2p2)). It is clear that
this expression does not have a local minimum; if the coefficient of ©WV is nonzero,
the expression D;(©,¥) = z is a hyperbolic paraboloid, if the coefficient of OW
is zero and the linear part is nonzero, then it is a skew plane, the point (%, %) is
in the level z = 0, so we can move the variables a little to be D1(0,¥) < 0 and
(0, T) > 0, which is a contradiction. If all the coefficients are zero, the constant
term has to be zero as well, but it is impossible by the assumption on h;. Thus

oppositely to our original assumption, u(N) = 0.

3.2. Discretization. In the classical potential theory the nth Chebyshev constant
is a discrete version of the potential, and when the kernel satisfies the Frostman’s
maximum principle, it coincides with the Wiener-energy. Similar theorems were
proved in more general cases for instance in [10], [11], [13], [15]. In this subsection
we extend the above-mentioned results to this more general structure. Under cer-
tain conditions it supports the discretization of the infinite quadratic programming
problems of the next section.

Definition 4. Let H C X, L C Y. The nth Chebyshev constant of R(H) related
to 8(L) is
@ (Rn(H),8(L))
where
Rn(H) :={p € R(H) : card(suppp) < n}.
The nth dual Chebyshev constant is

q (Rn(H),8(L)).
Let us observe, that the nth Chebyshev constant and the nth dual Chebyshev

constant have limit when n tends to infinity. For all © € (0,1), pm € Ry (H),
tn € R, (H) we have

@(Rim4n(H),8(L)) = sup inf E(u,v)
Hm+n E:Rm+n(H) VES(L)
= inf  E(Opm+(1-0)un,v) > inf E(Opy+(1—0)pun,
- e#nzf}ig@)un VEIISI(L) ( M ( )'u V) VGIISl(L) ( u ( )H’ V)
©c (0,1

bm €Rm (H),pn € R (H)

>0 inf E(um, 1-0) inf E(un,v).
20 iof (s v) + ( )Vég‘@) (s V)

Let us take supremum over R,,(H) and R, (H) respectively. Choosing © =
we get that ¢;(R,,(H),8(L)) is quasi-increasing, that is it has a limit.

m
m—+n
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Similarly ¢(R,,(H),8(L)) is quasi-decreasing that is it also has a limit.

Definition 5. The Chebyshev constant of R(H) related to S(L) is
M (R(H),S(L)) = lim g (Ra(H),S(L)),
and the dual Chebyshev constant is
M, (R(H), (L) = Tim_q(R,(H),S(L).
As above if R(H) is w*-compact, convex, let us denote by
M (R(H)) := M (R(H),ExR(H)), M, (R(H)) := M, (R(H),ExR(H)).

Theorem 3. Let H CC X, L CC Y such that R(H) is w*-compact, convezr and
S8(L) is w*-compact. Then

M (R(H), S(L

)

Proof. For every n, q (R,(H),8(L))

M (R(H),8(L)) < q (R(H), S(L)).
On the other hand since R(H) is w*-compact and convex, for all 4 € R(H) there

) = a (R(H),8(L)).
< q (R(H),8(L)) obviously, thence

is a net of measures {{1o} 4 C coExR(H) such that p1, > p and pe = So1 Oi\;,
where Y"1 ©; = land \; € ExR(H),i=1,...,mq. As 8(L) is w*- compact it can
be proved similarly to Lemma 5, that for each u, there exists a v, € 8(L), such
that

(7) //k:xydua Ydve(y) = inf //kxydua Ydo(y).
oe8(L)

Again by the w*-compactness of S(L) there is a w*-convergent subnet of {v,}
(denoted by {l/a} again) which tends to v. According to the lower semicontinuity
of the function (u,v) — E(u,v) (cf. Lemma 1)

() // z,y)du(z)dv(y <11m1nf// (2, y)dpe(x)dva (y).

From (7) and (8) we have

f Ydp(z)do( Vdpu(x)d
oeHSlL)// (z,y)dp(z)do( // (@, y)dp(z)dv(y)

gliminf// k(x,y)dpa(x)dve(y) = liminf  inf // (z,y)dpe(x)do(y)
« JrLJu

e c€e8(L)

<liminf sup inf // k(x,y)d\(x)do(y)

@ NERp,, (H)oES(L)
*hmqul (R, (H), 8( (R(H),8(L)) .
Taking supremum over R(H) we have the opposite inequality.
Summarizing, we arrived to the equality
M (R(H)) = q (R(H)) = q(R(H)) = w (R(H)),

provided that H CC X; R(H) is appropriate, w*-compact, convex; and k satisfies
the Frostman’s maximum principle. Now we are in position to apply these results
to transform an infinite quadratic programming problem to a semi-infinite or to a
finite one.
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4. INFINITE QUADRATIC PROGRAMMING

In this section we study infinite dimensional quadratic programming problems
by potential-theoretic methods. To discretize the problem we apply both cutting
plane-and Chebyshev-type methods. In the Appendix we give several examples on
sets of measures and kernels for which the results of the previous section can be
applied.

The continuous/infinite quadratic programming problem was examined by sev-
eral authors in metric spaces and specially in LP spaces on compact intervals, cf.
e.g. [32], [5], [33]. The problem in metric space is as it follows. Let X, Z be com-
pact, metric spaces, ®(z,z) : X x Z - R, g: Z = R, f(z,y) : X x X = R,
h(z) : X — R be continuous functions, furthermore let f(z,y) be symmetric and
positive semi-definite. Consider

(9) 1nf //fxyd,u Ydu(y /h Vdu(x
pERE (X)2

where
(10) fR;g(X) ={peM(X): / O(z, z)du(x) > g(z) Vze Z}.

b'e
It is clear that if the total variation of the the optimal measure is between two
positive constants c; and cg, say then it is enough to deal with measures for which
c1 < pu(X) < ¢o. Factoring out u(X) = ¢ we can reformulate the problem above as
it follows.

(11) inf inf 02/X/Xkc(:r,y)du(x)d,u(y)fcch,

c1<c<c2 p€Rs 4(X)

where
(12) R (X)° = {p € My(X) : /X (2, 2)du(z) > g(z) Vz € 2,

and the symmetric continuous positive kernel function is

(13) te(o) = (Fa) + H(00) + 1) ) + K,

with a suitable positive constant K.
Hereinafter we deal with the second minimum, and we omit the notation of
dependence on c¢. That is we are interested in the following minimum problems.
Let X, Z be compact, metrizable spaces, ®(z,z) : X X Z - R, g: Z — R be
continuous functions, k(z,y) be a positive symmetric lower semicontinuous kernel
on X x X.

(CQP;) : inf / /x k(z,y)du(z)du(y) = w (Re,4(X)), where

HERD 4(X) J x

() Rey(X) = (0 €M) s [ B 2)dnle) > alz) Ve € 2)
©Qp)s o [ [ ke ndu(e)du(s) = w (R,(X) . where

(15) 0.9(X) = {p e My(X): /X O(z,z)dp(x) = g(z) Vze Z}.
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Following the logic of E. Anderson (cf. [2]), we examine mainly (CQP.). Our
other motivation to deal with the ”equality problem” is that there are nice methods
to discuss (CQP;) under Slater condition, by duality (cf. [34]).

One of our main tools is the cutting plane algorithm.

4.1. The cutting plane or greedy algorithm. We follow the chain of ideas of
[5, Section 2]. One can discuss parallel the ”equality” and ”inequality ” cases.
The algorithm in the ”inequality case” can be found basically in [5] and similar to
the determination of the so-called greedy energy or Leja points (cf. [15] and the
references therein). To make the investigation more clear, here we deal with the
”equality case” only.

Let us assume that R%’Q(X) # (). Let n = 1, choose any 21,2 € Z, and Zy =
{z1,22}. Next let Zy,, = {21, 22, ..., 22, } be already deﬁned let ftn, be the ”minimal
measure” with respect to Rg, , 5, (X) 1= {p € My(X) : [ ®(x, 2)dp(z) = g(2) z €
Zon}, that is

E(u,) = inf E(y).
(tn) #6%1:122 ) (1)

Observe that nggZ2 (X )— {ueMl ) [y ®(x, z)dp(x) = g(z) i =1,...,2n}
={p e My(X) : [y filz)du(z) = ¢; i = 1,...,2n}, where fi(z) = ®(x,2) and
ci = g(z). Slnce fi are contmuous, R 4.2,, (X) 18 a w*-closed subset of a w*-
compact set, thus the infimum is a minimum. Let us denote by

U,(z) = /X O(x, 2)dpn(z) — g(2).

If ¥,,(z) = 0 then stop. Otherwise we continue the procedure with determina-
tion of z9,41 and z9,42. Since VU, is continuous and Z is compact, there exist
Zon+1, Zan+2 € Z such that

U, (22n41) = gnelél U, (2), U,(zon42) = Izneaéc U, (2).
Then Zopio = Zon U {22n41, 22n42}-

Lemma 8. Supposing that Re 4(X) # 0 (R%,g(X) #10), the cutting plane algo-
rithm has a limit, that is

lim w (Rgg,Z%’(X)) =w ( fi)g(X)) )

n— oo

To prove the lemma we need the following result.

Lemma 9. [11, Lemma 3.11] If X is compact, ®(z, z) is continuous on X X Z, the
mapping

MMy (X) = O(X), s UF = /X (-, 2)dp(x)

is continuous from the w*-topology to the sup-norm topology.

Proof. (of Lemma 8) The ”equality case”. If the algorithm is finite, there is nothing
to prove. We deal with the infinite case. Since Rg (X) C - C R, 5, (X) C
R g 2,,(X) C -+ CRG , 7,(X), thus E(u,) is increasing and for all n E(u,) <
w(RG ,(X)) so it has a limit in the extended sense. Assume that w (R (X)) < oc.
Let us suppose contrary that with some n > 0 lim, o0 E(pn) = w(fRfi> g( ) —n.
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Since {11, } € M;(X), it has a w*-convergent subsequence, j,,, — pand p € My (X)
as well. Since k is l.s.c.

E(u) = sup / h(z,y)du(z) x u(y)
0<h(z,y)<k(z,y) J X xX
heCe(X x X)

= sup lim / / h(@, y)dpin,, () dpin, (y)
0<h(z,y)<k(x,y) k—r00
heCe (X XX)

< sup  liminf / / (@, y)dpin,, (x)dpin, ()

0<h(z,y)<k(z,y) k—o0
hECE(X x X)

— lim B(jn) = w(Rey (X)) = 1.

n—oo

We show that p 6 R, ,(X), which leads to a contradiction.

Let ¥(z) = [, ®(x, 2 d,u x) — g(z) and let us define z*, 2** € Z such that ¥(z*) =
min.cz \I/( ), ¥(2**) = max,cz ¥(z). Because Z is compact {nj} has a subse-
quence such that {z2,, 42} — ze and a (possibly different) subsequence so that
{Zznijrl} — %,. The construction ensures that ¥U(z;) = 0 for all 4 > 1, thus by the
continuity of U, ¥(z,) = ¥(z,) = 0. Also by the construction ¥,,(z*) > ¥, (22,+1),
n > 1 and ¥, (2**) < U, (z2n42). Thus

(16) \Ilnkl (Z**) < \I]nkl (ZanlJrQ)a l= ]-7 23 AR
and
(17) lI/”llcj (Z*) > lI/”llc]- (Z27lkj+1)7 ] = 172a"--

Since ¥, is obviously pointwise convergent, the left-hand side of (16) and (17) tend
to W(2**) and W(z*) respectively. On the other hand [V, (z2n,,+2) — ¥(ze)| <
(o, (220, +2) = Y (220, +2)| + [V (220, +2) — ¥(z¢)|. Thus according to Lemma 9,
and by the continuity of ¥, Uy, (22n,,+2) — ¥(2c) and similarly W, (ZQij+1) —
¥(z,). That is

0="T(z,) <¥(2"), and 0=T(z,) > T(z™),

which proves the statement. T
We have to remark here that the proof of the ”inequality case” is the same
following the odd indices, say.

4.2. The mixed method. Our aim is to give semi-infinite or finite methods by
the Chebyshev and the cutting plane algorithm which solve (CQP,), in limit. In
[5] after the cutting plane algorithm a discretization algorithm is introduced on
compact intervals, which reduces the semi-infinite problems to finite ones. By
Chebyshev-constant method we extend this idea to any compact metrizable spaces.

First, following the logic of the example after Corollary 2, we show that the sets
of measures Rg, , . (X) are appropriate.

Lemma 10. Let f1,..., f, be positive, continuous, totally nonconstant functions
on X, k is a symmetric l.s.c. kemel let ¢; be positive numbers, 1 = 1,...,n.
Assume that Mg (X) == {p € My(X) : [y fidp = ¢; i = 1,.. n} # 0. Ifk is

infinite at the diagonal or 1, f1,..., fn is a strong Chebyshev (or Descartes} system
(see e.g. [3]), then My (X) is appropriate.
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Proof. Assume that w = w(Mg(X)) = E(u) < oo. Now by Theorem 2, for
any 0 € Mg(X) E(u,0) > E(u). Let us suppose indirectly that p({xr € X :
Ut(z) < w}) > 0. Let S; := {z € X : Ut(z) < w}, say and (without taking any
care of the method) let S1,Ss,...,S,+1 be a partition of X such that u(Sg) > 0
k=1,...,n4+ 1. It can be done, since if k is infinite at the diagonal, a measure
with finite energy is not atomic, and if fq,..., f, is a strong Chebyshev system and
card(suppp) < m + 1, then the determinants det A7 (see below) can not be zero,

which is impossible. Let ug := ;fb(lé‘f:) and

Dik = fidpx — ci,  qr ::/ Uldup, —w, k=1,...,n+1,i=1,...,n.
Sk Sk

Notice that ZZI; w(Sk) fSk fiduy, = ¢; and EZI; 1(Sk) fSk Urduy, = w. That is

the homogeneous linear equation system Ab = 0 has a strongly positive solution,

b >> 0, that is b; > 0, 7 = 1,...,n 4+ 1, and we can assume that Z;Lill b; =1,

P11 -+ DPin+l
where A = R : . (That is det A = 0.) It ensures that A;b = e,
Pni1 .-+ DPnn+l
q1 e dn+1
P11 -+ DPin+l 0
where 4; = R : and e = | - |. We can assume that the sets
Pn1  --- DPnn+l
1 o 1 1

Sy are chosen such that det A; # 0. Let us define nonconstant positive continuous
functions hy on Sy such that 0 < hy(z) < 2and [y hedpx =1,k =1,...,n+1. Let
Q) = fSk fihkdﬂk — Ci; 41,k = fSk U“hkduk —w,t=1,...,n, k=1,...,n+1.
Let © := (0©1,...,0,41), such that ©, € (0,1),i=1,...,n+ 1 and

A(©) =
(201 —1Da11+2(1—O1)p11 ... (20,41 — Dag nt1 +2(1 — Opt1)p1n+1
(2@1 — 1)an’1 + 2(1 — @1)]?“’1 L. (2®n+1 — 1)an’1 + 2(1 — @nJrl)pn’nJrl
(201 = Dan411 +2(1=O1)q1 ... (2041 — Dansint1 + 2(1 = Ony1)gnta
Since by the indirect assumption U*(z) cannot be equivalently equal to w p-a.e., we
can assume that det A(0) # 0. By the previous computation for 6y = (%, e %)

the equation A(©()b(©p) = 0 has a strongly positive solution which is also the
solution of the equation A;(©¢)b(Oy)

= e. Since b;(©g) > 0 for all j, ©p has a (small) neighborhood, V' such that
for any © € V b;(0) > 0 for all j, and det A;(©) has also the same sign as

det A1(0p). Let us denote by A7(0) € R™*" the matrix generated from A(©) such

that we omit the last row and the j-th column. b;(0) = (71)";1:2?(%),41(@)7 and

so with any © € V Z;jll A(O)n41,;0;(0) = Aot AO). 1t is enough to show that

det Aq (@) :
there is a ©® € V for which %&%% < 0, that is it leads to a contradiction since

w(f) = Z?:ll b;(O)u; € Mg(X)) and E(u(),n) < E(p). By the assumptions
det A(©p) = 0 but det A(0) # 0. Since the determinant consists of products which
contains only one element from every row, in every products the variables ©; are at
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most on the first power. That is considering the determinant of A(©) as a function
of the variables ©;, all the elements of the main diagonal of the Hessian of A(O) are
zeros, so the trace of the Hessian is zero, and so it has both positive and negative
eigenvalues for all © € V, that is in ©¢ A(©) cannot has a minimum/maximum, so
we can choose a suitable © € V.

As a corollary of the previous section, we are in position to state the main
theorem of this section.
For simplicity let us denote by

R(X) :=R§ ,(X), and R(X):=R5, , (X),
and let us recall that

RM(X) = {p e R (X) : Card(suppp) < m}.

Theorem 4. Besides the assumptions of (CQP,) and Lemma 10, let us suppose
that the kernel k(x,y) fulfils the Frostman’s maximum principle. Then

(18) (CQP.) = inf / / k(e y)dp(z)du(y) = w(R(X))

;LGR (X)

(19) = lim w(R™ (X))

n—oo
20) = lim ¢(R™ (X)) = lim inf su / / x,y)du(x)dv
(20) = lim g(R™(X)) = e ) e B ) s y)dp(z)dv(y)
21) = lim ¢(R™ (X)) = lim su inf //k’az7 du(x)dv
B0 = B ) = B R vemstio ) Jx [ Mo B )
(22) = lim M(R™ (X))

n—oo

(23) = lim lim sup inf //k(a:,y)du(a:)du(y)

n—00 Mm—»00 MER(W?)(X) veExR(™) (X)) Jx Jx

(n)(x (n)
(24) = lim lim ¢ (R;;’(X), ExXR(X)).
Proof. (19) is the cutting plane algorithm (Lemma 8). Let us recall that R (X)
is w*-compact and obviously is convex that is we can apply the results above. (20)
follows from Lemma 10 and Corollary 2. Corollary 1 ensures (21). We get (22)
from Theorem 3. (23) and (24) are Definition 5 and Definition 1.
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4.3. Application. At the end of this section we show some examples to how we
can handle the infinite (or continuous) problem as the limits of semi-infinite and
finite minimax problems. By a result of Karr (see Lemma 12 in Appendix) and by
Theorem 4 we have

Corollary 3. If X is a compact, metrizable space, k is l.s.c. and fulfils the Frost-
man’s maximum principle, F C L}L Yu € Mi(X) and is a Chebyshev system,
?n = {mefla"'vfﬂ} C g:; then

CQP. = w(Re 4(X))

1
(25) = lim inf sup Zaj/xk(x,yj)d,u(x)

n—00 u,[x fldu cm Y1y Y EX, ISn+1, a;>0 “ 1
i=0,1, Jj=
Eé L ajfilyj)=ci.i= 01 ..... n

m
= lim lim sup - Zza]ﬂkk Tk, Yj)-

n—r00 M—>00 1., xm€X, B >0 Y1 LEX l<"+1 ;> 1 1
SRy Brfier)=cii=0,1,on B g fi(yy)=es,i=0,1,...n T R=

Finally we show an application of Corollary 1, which can be interesting in itself.
Using again a result of Karr (see Lemma 13 and 14 in Appendix, see also Lemma
11.)

Example. Let H = K = [0, 1] (as subsets of a suitable compact subset of C, say)
For instance let k(z,y) = log |T gy Let {c;}X; such that (—1)"A"¢;, > 0 for each

r k<N, 0=X <A < <Ay, (dh,...,dy) € col'u (see Lemma 14). Then

sup inf Zak/ (z, yr)dp(x)

84 €[0,1]ap, >0, I<M
fol ztdp=c;, i=0,...,N Ek =0 *k%yj> Yk €l k

sl _gage —AjVk = =dj, j=0

= inf sup Z Br / (@, y)dv(y).

Jle MY ay(y)=d;, j=0...,N ; Tr=0 Brow, @r€[0,18r>0, s<N
0 J S_g Braf=c;, i=0,...,N

5. APPENDIX

To make more complete the discussion, in this section we cite some examples
from the literature to kernel functions which satisfy the maximum principle and to
sets of measures with given extremal sets.

Let us recall that k satisfies the Frostman’s maximum principle if for every
measure p € M(X) of compact support sup,y U*(z) = sup,esupp, U (2)-

The Frostman’s maximum principle for Newtonian kernel was proved by M. A.
Maria [19] and kernels of order ae < 2 by O. Frostman [12], for Riesz kernels see [18],
for logarithmic kernel cf. e.g. [26, Theorem 3.3.4] and [17, Theorem B]. For more
general kernels by L. Carleson [4, page 14]. For continuous kernels it is proved
n [10] and [30], that the equivalence of the Chebyshev constant and the energy
entails the maximum principle. Here we cite the result of Carleson, which is useful
for applications. For further results see e.g. [30] and [17].
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Let H(t) : R — R4 be a non-negative continuous increasing, convex function.
Let z € R? and r = ||z|| the Euclidean norm of z and A(r) be a fundamental
solution of Laplace’s equation

logt, d=2
A(T):{ ng‘g d>2.

Let

A
k(xz,y) == k(||lz — y||), where k(r) = H(A(r)) if -/0 E(r)ri=tdr < oc.

Lemma 11. [4, Theorem 1] If the kernel k fulfils the assumptions above, it also
fulfils the Frostman’s maximum principle.

Now we turn to the discussion of extremal sets. Recalling the notation

R, 5 (X) = Mor(X) = {u € M(X) - / fdp=csy i = 0,1,...,n}.
X

R. Douglas gave descriptions of the extremal sets of sets of measures which fulfil
some equality type conditions and which are contained by M(X). For more details
see [7] and [8].

From the results of Douglas A. Karr derived a characterization of the extreme
points of sets of measures of type Mg (X).

Lemma 12. [16, Theorem 2.1, Proposition 2.1] Let X be a compact, metrizable

space. For each p € Mg (X) the following assertions are equivalent:

(1) p is an extreme point of Mg (X)

(2/a) card(suppp) <n+1 and

(2/b) if supp = {x1,...,2k} then the vectors

(L, fi(z1), -, fu(z1)), o, (1, fi(zk), . - ., fu(zk)) are linearly independent.
Furthermore Mx(X) is nonempty if and only if (c1,...,cn) lies in the closed

convex hull of {(f1(x),..., fa(z)) 2 € X}.

First let us suppose that M4(X) is nonempty. It is convenient to assume that
{1, f1,..., fn} is linearly independent cf. [16]. We can omit assumption (2/b) if
{1, f1,..., fn} is a Chebyshev system (for the definition see e.g. [3]). At this point
we have the following form of e.g. (20) and (24).

Examples. There are several examples on Chebyshev systems (cf. e.g. [3]). We
specify some of them with initial function fo = 1. Let X = [a,b] C (0,00) and 0 =
Ao < A1 <+ < Ay, then {x’\o,x/\l, - ,x/\"}, {cosh Agt, cosh A1t ..., cosh \,t} are
Chebyshev systems. If [a,b] C (—00, 00), with the same exponents {e*o?, ... e}
is also a Chebyshev system.

It is also clear that F = {z% : i = 0,1,...,n} is also a Chebyshev system on
[a,b] = [0,1]. Denoting the rth order difference operator by A" the following
corollary can be derived.

Lemma 13. [16, Proposition 3.2]
(a) My (X) is nonempty if and only if (—1)"A"¢j > 0 for each 7, k < n.
(b) € M4(X) is an extreme point if and only if card(suppp) < n + 1.
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Here we mention another example (for further examples see [16]). Let f;(z) =
e % on [0,1], where 0 = \g < A\; < --- < Ay. Let 1 = ¢y >¢; > -+ > ey > 0.
Then

Lemma 14. [16, Proposition 3.3]

(a) M(X) is nonempty if and only if (cy,...,cy) is in the convex hull of the curve
Ao A

L(u) := (u,u>r,... JL%), where u € [e™*,1].

(b) u € Mg5(X) is an extreme point if and only if card(suppp) < N + 1.
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