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Consider the equations in R", n =2,

(*) Ap=f+b-Vo
@ Ap=b-Vop

where f and b are locally Holder continuous, and as |x |— «,
f(x)=0(x|7), b(x)=0(x["), o, 7>1. It is shown that
if 0= p <o —1, there is a one-to-one correspondence between
entire C? solutions of (*) whose gradients grow no faster than
O(Jx|?), and harmonic polynomials with gradients of the
same growth. For (I) therefore solutions whose gradients
grow no faster than O(|x|*) form a finite dimensional vector
space. These results for (I) give analogues to the concept of
‘“generating pairs” in pseudo-analytic function theory.

1. Introduction. In the case n =2, (I) takes the form

(]1) ‘Pxx + (P)'y = bl(lox + b2<P)"

If we make the identifications w = ¢, —ip,, A =(b,+ib,)/4, B =
(b, — ib,)/4, then w satisfies the complex equation

ow "
(1.2) 2 Aw + Bw

where

9 _1(a .3
az”2<3x+’ay>'

Thus (1.1) can be studied alternatively by considering the complex
equation (1.2), the solutions of which are known as ‘‘pseudo-analytic
functions,” and for which an extensive theory has been developed (see
for example the treatments of Bers and Vekua in [1] and [8]). In
particular it is known that entire and bounded solutions of (1.2) form a
two-dimensional real vector space, and a basis for this vector space is
called a ‘“‘generating pair.”” In dimensions higher than two the
reduction of (I) to a first order complex equation-is no longer

127



128 GERALD N. HILE

feasible. However in the presentation here several features of the
two-dimensional treatment are retained, with the main essential step
being the establishment of a relation between solutions of (*) and
solutions of a prescribed integral equation.

Entire solutions of linear second order elliptic equations are
discussed by D. Gilbarg and J. Serrin in [4], and by A. Friedman in
[3]. These results are stated in terms of the behavior of the solutions
themselves, whereas results here describe the behavior of the gradients
of solutions. Gilbarg and Serrin give a Liouville’s theorem for elliptic
equations with principal part much more general than the Laplacian,
and with the coefficients of the first order terms behaving like O(|x[™)
at infinity. The proofs of one or two of the results here, particularly
Theorem 8, could be shortened slightly by quoting results from
[4]. Otherwise there does not appear to be much overlap between
that paper and this one. Friedman in {3] gives conditions under which
a rather general elliptic equation is known to have an entire and
bounded solution. Connections of his results with results here are
briefly described in section 3.

J. Serrin in [7] has developed Liouville-type theorems for non-
linear equations of the form A¢ = f(x, ¢, V¢). His results are stated
in terms of the behavior of both the solution and the gradient of the
solution. He also gives a Liouville theorem for a special case of (I)
where b is no longer required to vanish at infinity but other restrictive
conditions are added.

Another generalization of the concept of generating pairs is given
in [S] by the present author with R. P. Gilbert. In this work an
analogue of pseudo-analytic function theory is developed for certain
elliptic systems of first order equations in the plane.

We briefly describe some function spaces. All functions are
presumed defined everywhere in R". Let f map R” into R. We say
fe C™ if all derivatives of f up to order m are continuous. We say
f€ H, or f is locally Holder continuous, if for each compact set K in
R" there exist positive constants M and B, 0 < B =1, such that for x,
y €K,

[f)—f)l=Mlx-yl.

We say f € H, if we may choose B = a for each compact set K. Let
p be a real number. We say f€ B, if f is continuous and f(x)=
O(|x|?) as |x|— . The space B, is a Banach space under the norm

X
13) 11 = sup G ILEL.
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The space B, consists of all bounded continuous functions in R".

If u is a vector valued function from R" into R", we say u lies in
one of the above spaces provided that each real component of u is in
that space. We distinguish separately the space B,(n), consisting of
real n-vector valued functions u = (u,, - - -, u,) with each component in
B,. The norm in this space is described by (1.3) with f replaced by u,
and where we interpret |u(x)| as the ordinary Euclidean norm of the
vector u(x).

2. Properties of operators. In this section we develop
properties of operators to be used later. We list as lemmas several
elementary consequences of known results involving potentials in R",
n=2. We denote the gradient operator by V=(4d,,---,4,), and the
Laplacian by A= 9, + -+ + d... The surface area of the unit sphere in
R" is w, and dy =dy,---dy, represents n-dimensional Lebesgue
measure. If g is a real valued function in R", we define formally the
potential Sg by

Q) (9@ = gy | 1x -y 0y if =3
= %;L log [x —y|g(y)dy if n=2.

We denote by Tg the formal gradient of Sg,

22) (T)) = o= | m=yF 80y if n=2.
If u is a function from R" into R", u = (u,, - - -, u, ), we define formally
2.3) (Ru)(x) = — [ G0 uly) 4 5 o
o, Jem fx—y”
where “-7" is the ordinary dot product for vectors.

Lemma 1. If g€ HN B_, where o > 1, then Tg € C', and in R"
we have

(2.4) V-Tg =g
Moreover, Tg is the gradient of some C? function in R".

Proof. The condition o >1 guarantees that the integral Tg
converges. For any fixed r, r >0, we write T =T, + T,, where
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(2.5) (Tg)(x)= ~

X7y d
won Jyye TEZVT g(y)dy

(Tg)(x)= wi g(y)dy.

X —
iz X =Yy

Similar decompositions hold for § and R. By well known results for
bounded domains (see for example [2], Ch. IV), S,g and T,g have
continuous derivatives of orders two and one, respectively, in the
region |x|<r, and satisfy there

(2.6) V(Sg)=Tg
V- (Tg)=A(Sg)= g

Moreover for |x|<r we may differentiate under the integral and
obtain V- (T'g) =0, which together with (2.6) gives (2.4). To see that
Tg is the gradient of a real valued C? function in R", we write, for
r>0, u=Tg+T,g=Tg Since u€ C', it is sufficient to show u
satisfies the system

au_ o e ln ik
7%, % Lj=1,--,n;i#j.

However T,g satisfies equations of this form in the region |x | <r, since
T,g = V(S,g) in this region, and T,g satisfies equations of this form in
the same region because we may differentiate under the integral.
The next two theorems are stated here and their proofs, being
mainly calculational in nature, are delayed until the last section.

THEOREM 2. If g € B_, where 1 <o <n, then Tg € H, N B,_,(n)
for any « in the range 0 <a <1, and

2.7) ITglis = M(n,o)|gll-

If u€ B_,(n) where 1<o<n, then Ru€e H, NB,_, for 0<a <1,
and

2.8) IRulli-s = M(n,o)ljull-,
(M(n, o) denotes a positive constant depending only on n and o.)
THEOREM 3. If b € B_,(n) where o >1, then the operator P

defined by Pu = T(b - u) is compact in the space B,(n) for 1-n<p <
o—1
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LEMMA 4. Let ¢ be a real valued function in R", ¢ € C?
Ap EHNB_, where o>1. Then there exists an entire harmonic
function h, unique up to an additive constant, such than in R"
(2.9) Vo =Vh+T(Aep).

Proof. By Lemma 1, T(A¢)= V¢ for some function ¢ in C?, and

V-(Vo-ViY)=A¢ -V -T(Ap)=A¢p —Ap =0.

Thus ¢ —¢ =h for some entire harmonic function h, and V¢ =
Vh +Vi¢ =Vh + T(Ag). If there were two functions with the proper-
ties of h, the gradient of their difference would be zero.

LemMmA 5. If ¢ €C', Vo € B_.(n) where > 1, then
(2.10) ¢=c+R(Vop)

for some real number c.

Proof. We use integration by parts to derive, for |x|<r, € >0,

1 x=y)-(Ve)(y)

Wn Jiy-x|zelylsr lx“)’l

w,, U'm‘ jy yjme ] y] @ (y)ds

(ds = surface measure, v = unit normal pointing outward). On the
surface |y —x|=¢ v(y)= —(y —x)/|y — x|, and after letting € ap-
proach zero we obtain

el RO =5 [ ELE o)+ o)

The integral on the right side of (2.11) is harmonic in the region
|x|<r Asr approaches infinity, R,(V¢) approaches R(Vg), and it is
easily shown that convergence is uniform on compact subsets of
R". Thus the harmonic functions defined by the integrals in (2.11)
converge uniformly on compact subsets of R" to some harmonic
function h, as r approaches infinity, and we have the equation

¢ =h+R(Vo).
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By Theorem 2, R(V¢) vanishes at infinity. By applying elementary
estimates to the identity

@.12) ()= 0O+ [ (Vo) (00)- xa

(using Vo € B_,(n)), we see that ¢ is bounded and hence h is
constant.

3. The nonhomogeneous equation. We consider the
two equations in R”,

(*) A =f+b Vo
(%) u=Vq+Tf+ T u)

where g represents a harmonic polynomial. We formulate conditions
under which solutions of (*#*) correspond to gradients of solutions of

().

THEOREM 6. Let b€ HN B_,(n), f€ HN B_,, where o, 7> 1. If
u € B,(n) where 0=p <o -1, then u is the gradient of some C’
solution ¢ of (*) if and only if u satisfies (*%) for some harmonic
polynomial q with (degree q)=p + 1.

Proof. 1f ¢ € C* and satisfies (*) with Vo € B,(n), then Agp €
H N B_; where £ =min(o — p, 7). By Lemma 4, there exists an entire
harmonic function h such that

Vo =Vh+ T(Ag)=Vh +Tf+ T(b - Vo).

Since T(A¢) vanishes at infinity (Theorem 2), we have Vh € B,(n),
and h is a polynomial of degree no larger than p + 1.

Conversely suppose u € B,(n) and satisfies (**) for some har-
monic polynomial ¢q, (degree q)=p+1. Then (f+b-u)EB, £=
min(o — p, 7). By Theorem 2, T(f+b-u)€ H and hence u € H (by
(¥*)), b-u€ H By Lemma 1, T(f+b-u)eC', V-T(f+b-u)=
f+b-u and T(f+b-u)=Vy for some function ¢ in C°. Thus
u=Vq+Vy=Ve where ¢ =q + . Moreover, Ap =A(q+¢¥)=A¢ =
V- T(f+b-u)=f+b-u=f+b-Veo.

LemMA 7. Let bEHNB_,(n), fEHNB_,, where 0>1, 1<
r<n. If ¢ is a C* solution of (*) whose gradient vanishes at infinity,
then Vo € B,_.(n).
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Proof. Since b-Ve €B_,, f&B_,, Theorem 2 implies Tf+
T(b-V¢) vanishes at infinity, and in (*#*) (with u =V¢) we have
Vq=0. Thus

(3.1) Vo =T(f+b-Ve).

If o=z then f+b-V¢ €B_, and by Theorem 2, Vo €B,_.(n). If
o<1, we have f+b-VoE&€B_, and V¢ € B,_,(n), which gives
b-Vo €B,,,. If20—1= 1, then as before we have f+ b Vo € B_,,
VoeB,_.(n). If 20—1<7, then f+b-V¢ €B,,,, Vo € By,,(n).
Continuing in this manner, we obtain b - V¢ € B_,_;,_;, for succeeding
integers i, until o +i(o —1)= 7, which then gives V¢ € B,_.(n).

REMARK. One can show that Vo € B,_,(n) if 7 >n, and if 7 = n,
Ve(x)=O(|x|""log|x]|). These results rely on an extension of
Theorem 2 to the case o = n, whose proof in the interests of brevity is
not included.

Finally, we discuss solvability of (*):

THEOREM 8. Let bE HN'B_,(n), fEHNB_,, where o, T>
1. If ¢ is a C* solution of (*) with Vo € B,(n) where 0=p <o —1,
then there exists a harmonic polynomial q, with (degree Vq)= p, such
that Vo —Vq vanishes at infinity. Conversely, for any given harmonic
polynomial q with (degree Vq) =m, m <o —1, there exists a C’
solution ¢ of (*), uniquely determined up to an additive constant, such
that Vo € B, (n) and V¢ —Vq vanishes at infinity.

Proof. The first half of the theorem follows from Theorem 6.
From (*#) we have the representation

(3.2) Vo=Vq+T(f+b-Vo)

for some harmonic polynomial ¢q, (degree g)=p +1. Since fE B_,,
(b-Ve)EB,_,, the quantity T(f+b-Ve) vanishes at infinity. For
the ““‘conversely” part, it is sufficient to show the equation (*#*) has a
unique solution in the space B, (n) for any given harmonic polynomial
q with Vg € B,,(n), 0=m <o —1. Since Tf € B,_.(n), and B,_,(n) C
B,.(n) for m =0, and the operator P given by Pu=T(b-u) is
compact in the space B, (n), it is sufficient to show that the only
solution to the homogeneous form of (**) is the zero
solution. Suppose then that u € B,,(n), with 0=m <o -1, and we
have u =T(b-u). Since b-u€B_,_, and o —m >1, T(b-u) van-
ishes at infinity. For the special case n =2, it is proved in [1],
pp. 59-64, making use of the similarity principle for pseuddo-analytic
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functions, that u is identically zero. We assume therefore that
nz3. We let u=Vy, where ¢ is a C* solution of Ay =05 V¢
(Theorem 6). Applying Lemma 7 with f=0, 2<r <n, we conclude
V¢ € B, for some & £€>1. By Lemma 5, ¥ =c + R(V¢) for some
real constant ¢. Since R (V) vanishes at infinity ¢ has the limit ¢ at
infinity. By the maximum principle the function ¢ —c¢ is identically
zero, and hence u = V¢ = 0.

RemMARK. Under the conditions of Theorem 8, there exists a
unique (up to an additive constant) C’ solution ¢ of (*) whose
gradient vanishes at infinity, occurring in the case Vg =0. In [3] it is
shown that under the condition of Theorem 8, except with 7 > 2, there
exists a unique solution of (*) vanishing at infinity for n 2 3. (In fact,
this result is proved for an elliptic equation with principal part much
more general than the Laplacian.) Lemma 7 shows that furthermore
the gradient of this unique solution vanishes at infinity. Indeed,
Lemma 7 guarantees in the case 7>2, n=3 that Vo € B_,(n) for
some p, p>1. By Lemma 5, ¢ has a limit at infinity and thus ¢
differs by a constant from the unique solution vanishing at
infinity. (For the case n =2, p>2, the remark after Lemma 7
guarantees existence of a solution with V¢ € B_,(n), which with the
help of (2.12) leads to ¢(x)= O(log|x|). In [3] the existence of a
solution with this growth at infinity is also proved.)

4. The homogeneous equation. We assume throughout
this section that b€ HN B_,(n) where o >1, and consider the
equation in R",

@ Ap=b-Veg.

The next theorems are immediate consequences of Theorems 2, 6, and
8 and the linearity of the equation.

THEOREM 9. If 0=p <o —1, the collection of gradients of C*
solutions of (I) whose gradients are in B,(n) is a finite dimensional real
vector space. This vector space is isomorphic to the space of gradients
of harmonic polynomials q in B,.,(n), and a one-to-one correspondence
between the two spaces is determined by the relation Vo —Vgq =0
(|x|) for some 7, 7>0. (f o —p<n, then r=0—-p—1.)

THEOREM 10. The collection of gradients of C* solutions of (I)
whose gradients are bounded is an n-dimensional real vector space. A
one-to-one correspondence between this space and R" is determined by
the relation, for y in R", Vo —y = O(|x|") for some 1, >0, (If
o<n, then r=0-1.)
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DerFiNiTION.  For given b€ HNB_,(n), o>1, and given p,
0=p<o—1, we define G(b,p) as the real vector space of gradients
of C? solutions of (I) whose gradients are in B,(n).

DEFINITION. A generating set for G(b,p) is a collection of
elements in G(b, p) that forms a basis for this vector space.

We note that G(b,0) is the space of bounded gradients described
in Theorem 10. For the case n =2, in the language of pseudo-
analytic function theory elements of this space are called generalized
constants, and a generating set is called a generating pair. 1If we let ¢
denote the unit vector in the ith-coordinate direction in R", and
denote by ¢, a C? solution of (I) whose gradient has the limit e, at
infinity, then clearly the set Ve,,---,Vo, is a generating set for
G(b,0). In fact, if V¢ has limit y = (y,, - - -, y.) at infinity, where ¢ is
a C? solution of (I), then V¢ has the representation Ve =
2vVe. Note also that since V¢, — e at infinity, there exists a
neighborhood of infinity in R" for which the set of n-vectors
(Ve)(x), -+, (Ve.)(x) is linearly independent at each point x in that
neighborhood. A natural question is whether the set (Vo,)(x),
- (Vg,)(x) is linearly independent at every point x in
R". Equivalent formulations of the same problem are as follows:

(i) For fixed x in R", is it true that R" = {Vo(x): Vo € G(b,0)}?

(i) If VoeE G(b,0) and V¢ vanishes at some point, is Ve

identically zero?
For the case n =2, the answer to these questions is affirmative, and
follows as a trivial consequence of the similarity principle for pseudo-
analytic functions. For n = 3 this function theory is not available, the
main hindrance being the lack of a suitable commutative algebra with
which to represent points in R”. The next theorem gives an affirma-
tive answer to (i) and (ii) whenever the norm || b, is sufficiently small,
but for the more general case these questions remain unanswered.

TueoreM 11. If ||b|-, is sufficiently small (the bound depending
on n and o), and if ¢ is a C* solution of (1) with bounded gradient,
then V¢ never vanishes unless Vo is identically zero.

Proof. By choosing o smaller if necessary, we assume 1 <o <n.
We will prove the anwer to (i) is affirmative. If Vo € G(b,0), then
V¢ has the representation

Vo=vy+T(b -Ve)=y+PVo)

for some constant n-vector y. Let x be fixed in R". The condition
(Vo)(x)=1y leads to y =y — P(Ve)(x), and
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Vo=y+P(Ve)-P(Ve)(x).

Thus it is sufficient to show that the equation u =y + Pu — Pu(x) is
solvable in By(n) for any y in R". For this purpose it is sufficient to
show that the mapping A given by Au=y+Pu—Pu(x) is a
contraction in the space By(n). We have by Theorem 2, for u,
v € By(n),

|Au— Av|o = ||Pu— Pv|,+ | Pu(x)— Pv(x)|
=2||Pu—Po|o=2||P(u—0)li-o
=2M(n,0)||b - (u—v)|-.
=2M(n,o)|b| - llu=vl.
Thus we require 2M(n, o)|[b||-, <1.

5. Calculations. In this section Theorems 2 and 3 are
proved. The presentation follows somewhat that of [1] for the case of
two dimensions. We designate generic constants by M( ), where
inside the parenthesis are listed the entities that determine M.

LEMMA 12. Let x and y be elements in an inner product space
(either real or complex) with inner product x -y, and |x|'=x-x. If
v>0, |[x|#|y|, then

v+1

(.1 lxlx"—ylyl”!é%lx—yl

and if x#0, y#0, then

_x___L tx,uﬂ__ v+1 Jx_YL .
(52) Ix v+2 Iy v42 é lxl_ly, .lx u+1yv+1'

Equality holds in both cases, except when x or y is zero, only when y is
a positive multiple of x.

Proof. 1If v > —1 the right side of (5.1) is positive, and it is
equivalent to show

V+1)le — y ,2.

(xl=lyly=Ux "=y

lx[x|"=ylyl

We expand each side to obtain

[1x

=[|x

“ly P xP=21x ]y | +]y [
P lx P =y +y-x)+ly [l

I (xy +y o)l
2u+2_2|x v+1,y|v+]+ly

Zv+2+ ’y
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After cancelling like terms, moving all terms to the right side, and
factoring, we obtain the equivalent expression

(5.3) 0=Qlxllyl—x-y—y-x)(Ix—1|y

v+2)(lx

"=y ).

The first factor on the right side is nonnegative, and the last two
factors have the same sign if » >0. (Note that if —1<w» <0, the last
two factors have opposite signs, and therefore the opposite inequality
holds in (5.1).) Equality holds in (5.3) if and only if the first factor on
the right is zero, which happens only when x =0, y =0, or y is a
positive multiple of x. To prove (5.2), we apply (5.1) to the identity

x oy | _Ixlxl-ylyl
(5'4) ’x v+2 'y 'x v+1’y v+1

v+2

which can be verified by squaring each side and expanding.

LemmA 13. Let x and y be nonzero elements in an inner product
space. If m =0, m an integer, then

(5.5) X

-——_——____X_.. S x__ mx7
|xf"'+2 ’y‘m+2 ~—f y’lx’m+1‘ylm+l

where p,.(x,y) =2 |x|" |y |*. Equality holds only if y is a positive
multiple of x.

Proof. 1f |x|=|y|, the left side of (5.5) becomes |x|™?|x —y]|,
and the right side becomes (m +1)|x|"?|x—y|. If |x|#|y|, we
apply (5.2), observing that

pn (% y) = ([x " =y ")/ (|x |~y ]).

Proof of Theorem 2. Applying elementary estimates to (2.2), we
obtain

(5.6) | Tg(x)| = M(n)|gll-. [1:(x) + L(x)]
where
6:) K@= [ x-yidy

[ylst

)= [ fx=yily .

lylz
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It is well known ([6], p. 53) that since the region of integration is
bounded, Iy(x) is uniformly bounded for x in R" by a constant
depending on n, and in particular we have

(5.8) I(x) = M(n) for |x|=2.

If [x|=2, then in I, we have |x —y|=|x|/2, and

59 ILx)= j y (Ix|/2)"dy = M(n)|x|"" for |x|=2.

If [x|=2, then

=y dy+ [yl vy

lylz4

L(x) = f

1=ly|=1

= M)+ Mn)d /(o ~1)
(again we used the result in [6], p. 53). Thus
(5.10) L(x)=M(n,o) for |x|=2.

Using another well-known result result for integrals of this type ([6], p.
200), we have

S5ID) L(x) = f;z" [x —=y|"™|yl[7dy = M(n,o)|x|"" for x#O0.

Combining (5.6)-(5.12), we obtain (2.7). The proof of (2.8) is the
same, since (5.6) holds with T and g replaced by R and u.

To prove the Holder continuity of Tg, we use (2.2) and (5.5) to
derive, for |x|, |z|=r, r=1,

(5.12) | Tg(x) — Tg(z)|

=M [ =2l (S =yt =y gol)
=[xz lgh M) § G+ Lo+ Q)

where

(5.13) Jk=f . ly = x| ™|y —z|"*dy
ly—x|=2]z—x
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Lk=f [y =x[™ly —z[""dy

2]z—x|=]y-x|=4r

o= [ y=xPly=zlt Iyl
ly|z3r

In J, we make the change of variable ¢ =(y — x)/|z — x| and obtain
(514) I = fmq €] €~ (z — x)/|z = x|["*dE = M(n).

(Note that by symmetry J, has the same value for all z and x.) In L,
we have |y —z|=|y—x]|/2, and

(5.15) L, = 2""‘f ly — x| "dy

2]z-x|=|y—x|=4r

= M(n)(log 4r —log2|z — x|)
= M(r,n)+ M(n)|log |x — z]|.

In Q. we have |y —x|=]y|/2, |y—z|=]|y|/2, and

(516 0 =2+ [ |yledy = M(n) B = MI) -y,

lylz3r

Combining (5.14)-(5.16) with (5.12), we obtain the inequality
(5.17) | Tg(x)~ Tg(z)| = |x — z|lg|-.[M(r,n) + M(n)|log|x ~ z|[]

which holds for fixed r=1 with |x|, |z|=r. A similar inequality
holds with T and g replaced by R and u, and the statement on local
Holder continuity follows.

Proof of Theorem 3. We first consider the case o —n<p<
o—1. If u€B,(n) then b-u€B,_,, and since 1<o—-p<n, p>
(1+p—o0), we have by Theorem 2 that Pu € By,,_,(n) and
(5.18) IPull, = |[Pufy-o = M(n,o=p)||b - ull,-

= M(n,o—p)|bll-. [full,.

Let {u.}n-1 be a bounded sequence in B,(n), say |u, ||, = K for each
m. By (5.18),
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(5.19) I Pun ||, = || Pt flsp-0 = M(n, 0 = p)|[b]-.K.
By (5.17), for fixed r=1 and |x|, |z|=1,

(5.20) | Pun,(x)— Pu,(z)|
= |x = z|||b|l-.K[M(m, n)+ M(n)|log|x -z ].

Thus the sequence {Pu,,}n-, is uniformly bounded and equicontinuous
on compact subsets of R". We use the Arzela-Ascoli theorem, while
observing the behavior at infinity of these functions as determined by
(5.19), to conclude that this sequence has a subsequence converging in
the norm of B,(n).

Next consider 1—n <p =0 —n. Choose € 0<e <1, such that
lte—n<p. If u€B,(n) then b-u€B_,.. since p—o=—-n<
—n+e By Theorem 2, Pu € By,.-,, and

(5.21) | Pull, = |Pullisen EMm,n—€)||b-ulcn
=M(mn-e)|b-ul,-o =M(nn-e)lb|-,|ul,.

Proceeding as in the previous case, the analogue of (5.19) is
(5.22) 1Pus fl, = | P [l = M(n, n ~ €} b] K

while (5.20) remains the same (after using || |l... =| [l--).- The
remainder of the proof is the same as in the previous case.
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