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1 Introduction

In this paper we shall be mainly concerned with the estimation of integrals

I(f, 1) = /f(x)u(x) dr, 0<a<b< oo (1.1)

with p Ly —Lebesgue-integrable and f at least Riemann-integrable whose singularities can only
be the origin and/or infinity.

To approximate I(f, ) we use quadrature rules of the form

L(fo) = 32 Apuf(50) (1.2)

j=1

(which are called product integration rules — see [22]), whose nodes {z;,}} are preassigned in
(a,b) and the weights or coefficients {A4;, }7 are determined by requiring that (1.2) is exact for
functions f in a linear space of dimension at least n. Thus, when the moment integrals

b
ck:/xku(x)dx, k=0,1,...

exist and are easily computed, then the weights are defined by imposing that

In<P> ,LL) = [<P> H)a VP € Hn—l (13)

or equivalently by requiring I,,(x*, ) = I(z*, ) = ¢4, k =0,1,...,n — 1 (we use the notation
[T, to denote the space of polynomials of degree at most k for k a nonnegative integer, while II
will denote the space of all polynomials).

In fact, p could also be a weight function on (a,b), i.e., u(x) > 0 a.e. on (a,b). In this case,
by an appropriate choice of the nodes {z;,}, formulas of the form (1.2) can be found that
integrate exactly all polynomials up to a degree that is much higher than n — 1. When the
formulas have the highest possible degree of exactness in the set of polynomials that can be
obtained in this way, they are called Gaussian formulas. However if 1 is not a “standard” weight
function (see e.g., [13]), the calculation of the Gaussian formulas requires a long computational



process, with possible numerical instability problems. For this reason, formula (1.2) satisfying
(1.3) with “easily computable nodes” could be desirable even when p is a weight function.
Such quadratures should exhibit some nice properties so that their accuracy and efficiency
can be assured. Concerning the latter properties, we define the following. A sequence of rules
{L.(f, 1) }5° like (1.2) is said to be convergent in a class A iff lim,, o L,(f, 1) = I(f, p) for all
f € A. Obviously, it seems natural to make the class A as large as possible. On the other hand,
a sequence {I,(f, 1)}5° is said to be (numerically) stable if there exists a positive constant M
(independent of n) such that

S Al <M, n=12,. .. (1.4)
j=1

Condition (1.4) means that the possible roundoff errors in the evaluation of f(z;,) remain under
control during the computation. On the other hand, it should be also noticed that the success
of the rules (1.2) strongly depends on the smoothness of the integrand f and the appropriate
choice of the nodes {z;,}7. Thus, when f is assumed to be smooth on (a,b), formulas I, (f, 1)
satisfying (1.3) give excellent results by taking {z;,} as the zeros of polynomials orthogonal with
respect to an appropriate weight function (see e.g., the excellent paper [22] when dealing with
a finite interval and [23] for the unbounded case). However, the situation changes drastically
when f posseses singularities near (a, b). This is precisely the starting point of this paper where
we will assume that the integrand f may exhibit singularities at the origin and/or at infinity.
Thus it seems quite reasonable that our proposed rules integrate exactly the rational functions
with all their poles at the origin and/or at infinity, i.e., functions of the form:

q
L(z) =) aj2’, pgeZ, p<q
Jj=p

They are called Laurent polynomials. For our purposes, it should be also assumed that now the
integrals

b
cr = /xk,u(:v) dz, 0<a<b< 400 (1.5)

exist and that they can be easily computed, not only for the positive integers, but for all integers
k=0,£1,£2,.... For p and ¢ nonnegative integers, we shall write

Apg= span{a:j c—p < j <gq},



(observe that Ay, = II,,), while A represents the space of all Laurent polynomials (L-polynomials
for short).

When taking p and ¢ such that p+¢ =n — 1, (n € N fixed) and since A_,, is a Chebyshev
system of dimension n on (a,b) (0 < a < b < 400) [20], we can, starting from n distinct nodes

Tiny -+ Tpy on (a,b), determine weights Ay, ..., A, such that
L(L,p) =Y ApL(zj) =I(L,p), VLeA,, (1.6)
=1

Furthermore, it can be seen that an equivalent definition is

L) = [ Laa(f0)ple) da (1.7)

with L,,_1(f,-) the unique L-polynomial in A_, 4, interpolating f at the nodes {x;,}}_,. Hence,
such rules are sometimes referred to as “interpolatory rules” in A_,,. Like in the polynomial
case, an adequate choice of the nodes {z;,} still remains to be a crucial problem. This is the
main aim of the paper: providing easily computable nodes {z;,} such that the rules I,,(f, )
given by (1.6) are stable and convergent in a class of functions as large as possible. In this
respect, the case of a finite interval [a,b], 0 < a < b < +oo was previously studied by the
authors [6,2,3]. So, here we will deal with integrals (1.1) on (0,00). The paper is organized
as follows. In order to make it self contained, we shall review in Section 2 the most relevant
properties of certain sequences of orthogonal L-polynomials along with the quadrature formulas
based upon their zeros (Gauss-type formulas) providing with an extension of a previous result
about convergence of these quadratures as done in [5], which represents the first part of this
work. The main results are given in Section 3. Here some results by Sloan et al. [22,23] are
extended to the case of Laurent polynomials and unbounded intervals. An Erdés-Turan-type
theorem is also produced. In Section 4, as a consequence of the convergence results, certain
rational functions (two-point Padé-type approximants) associated with the Stieltjes-transform
of p are studied. Finally in Section 5, some illustrative examples are discussed.

2 Preliminary results. Gauss-type quadrature formulas

Throughout this section, ¢ will denote a “strong” distribution function (see [16]) on (0, 0),
i.e., a real valued, bounded, nondecreasing function with infinitely many points of increase on



any interval [a,b] C RT = [0, 00) and so that the following integrals (“strong moments”) satisfy

o

d, = /x” do(x) <00, ne€Z. (2.1)
0

From (2.1) it can be easily seen that the moment function d(t) = [;° z* dp(x) associated with ¢
is defined for any ¢t € R. As already said, the zeros of orthogonal polynomials play a fundamental
role in the construction of formulas I, (f, i), satisfying (1.3). When dealing with integrals (1.1)
so that the moments (1.5) exist for any integer k, we shall see in Section 3 that a similar
role is now played by certain sequences of Laurent polynomials orthogonal with respect to the
distribution ¢.

For this purpose, let us start from a nondecreasing sequence {p(n)}>2, of nonnegative integers
such that 0 < p(n) < n and s(n) = p(n) —p(n — 1) € {0,1} and let £, = A_p@u) qn) With
q(n) =n—p(n),and £L=A_,, = U2, L, where p = lim,, - p(n) and ¢ = lim,,_,» g(n). Note
that dim(£,)) = n+ 1, £, C L,y and that at least one of p or ¢ has to be infinite. Thus if
p =0 (p(n) = 0 and ¢(n) = n for each n), then £ = II, while for p = ¢ = oo, it results in
L=A.

Now, from (2.1), we can define an inner product over A as usual:

(f.9) = [ f@)g@)dela), Vf.g €A, (2.2

so that by applying the Gram-Schmidt orthogonalization process to the basis {z7 : —p(n) < j <
q(n)} of £,, an orthogonal basis {Vy, Vi, ..., V,} for £,, can be obtained so that V,, € £, \ £,,—1
and Vn 1 ﬁnfl (i.e., <Vn7 L> = 0, VL e £n,1,£,1 = @)

Observe that V,, is uniquely defined up to a multiplicative factor. When the process is repeated
for each n, an essentially unique sequence {V,,}5° is obtained that will be called a sequence
of orthogonal L-polynomials with respect to the distribution ¢ and the “ordering” induced by
{p(n)}&°. In the case that (V,,, V,,) = 1, {V,,}¢° will be called “orthonormal”. Further properties
on general sequences of orthogonal L-polynomials have been recently given in [9]. As indicated
in [9] and [5], the following can be easily proved.

Theorem 2.1 Let {V,}5° be a sequence of orthogonal L-polynomials as defined above. Then

(1) For each n > 1, V,, has exactly n distinct zeros xip, ..., Tp, in (0,00).



(2) Let I(f, dp) = 37_) Ajuf (jn) be the interpolating rule in L,y for I(f, dp) = [¢° f(x) dp(z)
based upon the zeros of V,, then
(a) \j, >0, j=1,...,n
(b) I,(R, dp) = I(R, dp), VR € L, - L,1

Remark 2.2 Observe that dim(L, - £,-1) = dimA_m)4pn-1)),g(n)+qn-1) = 2n. For this
reason, the quadrature formula will be called to be Gauss-type formulas and denoted by
IST(f, dy). Furthermore, positivity of the weights automatically implies stability of the se-
quence {IST(f, dp)}s°. This fact along with the property that for each n IST(f, dy) represents
a Riemann-Stieltjes sum for I(f, dy), see [4], turns out to be essential when considering con-
vergence of our quadrature rules later on. For details see Theorems 2.5-2.6 and Corollary 2.7
in [5].

As clearly exposed in [5], convergence of the quadrature formulas {IST(f, dp)}$° directly leads
to the so-called Strong Stieltjes Moment Problem so that it being determinate becomes essential
to guarantee convergence in the class of the Riemann-Stieltjes integrable functions with respect
to dep. Taking this into account the authors in [5] made use of the known Carlemans condition
for the determination of the strong moment problem [1],

o
X_:l = 0 if Jim q(n) = oo, (2.3)
or
S L e i timpn) (2.0
— =00 if lim p(n) = oco. .
ot d,n n—oo

Thus, the class of functions for which convergence of the sequence {IS7(f, d¢)} holds was
characterized in terms of the moments {d;} of the distribution function ¢, by means of two
entire functions associated with the distribution ¢, namely

o) yk
Qu)=) 7 yeC (2.5)
k=0 “k
00 yk
My) =3 2=, yeC. (2.6)
k=0 “—k

D



and the set

Ch(RT) ={f:R* — C: f is continuous and  lim f(z)h(x) =0},

Tr—00

with h being a bounded continuous function on R*. The following result (see Theorem 16 in
[19]) will be needed.

Theorem 2.3 [19] Let a positive function p(x) on R have the property that

E
lim sup ﬂ > 0,

r—00 r

where E(r) = t{x € R : |z| < r,p(z) > 0}, where as usual $A denote cardinal of A. If the
polynomials are dense in C,(R), then they are also dense in C(iqpspry(R), for any s > 0.

Remark 2.4 It can be checked immediately that the same conclusion holds for Cyjspe (R), for
any s > 0. It is enough to observe that

t°p(t) < (1 +[t])°p(t), teR.

Now, proceeding in a similar way as in [5] and making use of Theorem 2.3 we can prove the
following,

Theorem 2.5 Let h be given by #’;) or ﬁi), with p, p > 0. Then the space 11 of all polynomaials

is dense in the class Cy(R™T) with respect to the weighted uniform norm || - ||eon, where || flloon =
| fhlloe = sup,sq | f(2)h(x)|, if the conditions (2.3) or (2.4) are respectively satisfied.

Moreover, for x € (0, 00), we define

(2.7)

and set

Cy(0,00) = {f:(0,00) — C: f is continuous and
lim f(x)H(z)= lirgl+ f(z)H(z) =0}.

r—00



In [5], the authors proved a result concerning density of the space of Laurent polynomials for
p = p = 0. Similarly, one can obtain

Theorem 2.6 The space A of all L-polynomials is dense in the class Cy(0,00) with H given by
(2.7) with respect to the weighted uniform norm ||-||IL, where || f||2L = || fH||oo = sup,sq | f(@)H (z)|,
if both conditions (2.3) and (2.4) are satisfied.

Theorems 2.5-2.6 are the basis to study the rate of convergence of {I¥(f, dp)} when f is
assumed to be smooth on (0,00), which is the fundamental ingredient to be used in the sub-
sequent section. On the other hand, by analyzing more in depth Remark 4.1 in [5], we can
produce a result similar to Theorem 4.1 in [5], but now given in a more general framework and
more adjusted to the aim of this paper which consists of enlarging the class of functions where
convergence of our quadrature rules can be assured. Indeed, one has.

Theorem 2.7 Let ¢ be a strong distribution function on RY with moment sequence d, =
Joe v dp(z), n € Z and let {IST(f, dp)}5° be the sequence of Gauss-type formulas as introduced
in Theorem 2.1. Then the following s true.

(1) Assume that lim,, ., q(n) = oo and 300, dn*" = +o0. If

> d(k—
> d(k = p) <oo, p>0 (2.8)
ke

where d(t) is the moment function and [x] denotes the integer part of x, then

lim 167 (f, dp) = I(f, dy)

n—oo

for any function f locally Riemann-Stieltjes integrable with respect to dy satisfying for
sufficiently large x

T
(Q as defined in (2.5).)

(2) Assume that lim,, .o p(n) = oo and 30°, d_2" = +oo. If

— d(p—k)

Z d_

k=[3+1

< oo, p>0. (2.10)

Then

lim I77(f, dp) = I(f, dy)



for any function f Riemann-Stieltjes integrable with respect to d¢ on [a,o0), (a > 0)
satisfying for sufficiently small x

|f(x)| < CM(1/x)zP, C > 0. (2.11)

(M as defined in (2.6).)
(3) If assumption in (1) and (2) hold simultaneously, then

lim I77(f, dp) = I(f, dy)

for any function f Riemann-Stieltjes integrable with respect to de on [a,b],0 < a < b < 0,
satisfying (2.9)-(2.11).

PROOF. In order to deduce (1) by the Remark 4.2 in [5], it is sufficient to show that the

integral I(f,¢) exists, with f(x) = 1Q+(§Z

Now, taking into account that () is an entire function, it holds

0/162_52)/) de(z) = lim Q) de(z)

Let us first study,




k
To this end observe that hy(x) = o< hi(a), o = 2k =0,1,...,[p], for any x € R*.

C 1l4ar —
Hence it holds

Thus, by (2.8)

k=[p]+1

Finally, take into account that, for > 0 sufficiently large one has,

p

<1

O0<y < x
X_l—i—:vﬂ

(2) This follows immediately from (1), since the negative moments {d_j }r>o enable us to define

1
the positive moments for the distribution —go(;).

(3) In order to prove (3), we first consider the auxiliary functions

f(x) = L(z) x € (0,1]

0 z>1

fo(z) =

fole) = 0 z € (0,1]
flx) = L(z) x>1

where L is a L-polynomial satisfying that if f € C™(0,00), then L € L,,, and

Oy =L®1), k=0,1,...,m.

10



In case f is not a continuous function in (0, 00), we proceed as in Proposition 3.9 in [5], i.e. we

have L(t) = f(1).

Therefore, fy, foo € C™(0,00), so that the regularity of function f is preserved and this fact will
be required in the forthcoming estimation. Clearly, one has

f:f0+.foo+La

Hence,

I(f, de) = I(fo, dp) + I(fs, dip) + I(L, i),

Thus, we must prove that

I(fo, dp) < oo and I(fu, dp) < oo

which can be assured taking into account that both fy and f., satisfy (2.9) and (2.11), respect-
ively. O

From this theorem we can also estimate the error of the quadrature rule i.e. E,(f) = I(f, dy)—
I,(f, dp), when f is a continuous function. Indeed, it holds

Corollary 2.8 Under the same hypothesis as in Theorem 2.7 with f a continuous function on
(0,00), we have.

(1) Assume that (2.8) holds and f satisfies (2.9). Then

Q(x)

P

Q)

where my,(f, h) = minyen, ||f — plloo,n and {€,}n>0 C (0,00) such that lim,_. €, = 0.
(2) Assume that (2.10) holds and f satisfies (2.11). Then

’En<f)| < (2[( dgp) + €n> Mg(n )+q(n—1)(f7 )7

D] < (21OM()?, dg) + ) oy epinn(F 77

where f(z) = f(1) and {€,}n>0 C (0,00) such that lim,, . &, = 0.

11



(3) Assume that (2.8)-(2.10) hold and f satisfies (2.9)-(2.11). Then,
1. =«
(£ < (21QU)M ()77, dg) + v, ) Man1 (£ 1),
where M, 1(f, H) = mingeg,, , ||f — L|Z with H given by (2.7) and {vy}n>0 C (0, 00)

such that lim,,_ . v, = 0.

Remark 2.9 Conditions (2.8) and (2.10) are satisfied by the so-called Freud-type distributions
(weights) studied by Lépez-Martinez in [18]; which are of the form dp(t) = w(t) dt such that

w(t) =t"e™  te(0,00)

with » € R and 7 a continuous function on (0, c0), such that there exist v, > % and s,5 > 0

fulfilling

lim (3t)77(t) = A > 0,

t—0+

and

Since we are only concerned with the asymptotic behaviour of d(l;i;p) as k — oo, we can restrict

ourselves to study the behaviour of the moment function d(t) for the corresponding Freud
weights, namely

1
W’Yﬂ(t) = tee_rt’yv te (0700)7 r>0, 0>-1, ~v2> 5

yielding,

1F t+0+1
an =)
roa

where T is the Gamma function which, as is well known (see [11]), admits the following asymp-
totic expansions,
B, B,

['(z) = e‘zzz_%(Zﬂ)%[l + ~ + - +-], z— 00, |Arg(z)| <.

12



By, k=1, 2,... being the Bernoulli’s numbers.

Thus, for sufficiently large k, one can write

d(/f_/))%,yp/*Y( " )W’k_H)O_

Therefore,
=, d(k — 1 1
ZM<OO & £>1, (andsinceyZ) &S p>92> -
e 7 2 2

Here it should be also observed that 6 does not play an essential role in the convergence of the
series.

3 Convergence of the interpolatory quadratures for a possibly signed measure

In this section we shall be mainly concerned with the convergence and stability of the sequence
of quadrature formulas

L(fom) = 3 Ajuf(a0) (3.1)

j=1
of interpolatory type in £,,_1, n =1,2,... to the integral

1) = [ F(@)lx) do (3.2

where in general p does not have a constant sign on R* (it could even take complex values).
Clearly, in this situation it becomes meaningless to deal with Gauss-type formulas since it
can not be assured that p generates an inner product (2.2) that enables us to speak about
orthogonality. So, a special choice of the nodes {z;,}} in (3.1) will be made so that the results
by Sloan et all [22,23] for the polynomial case are to be partially extended to the L-polynomials.
On the other hand, previous results by the authors involving L-polynomials and concerning

13



integrals (1.1) but on a finite interval [a,b] 0 < a < b < +00 are now completed for the interval
(0, 00).

In the sequel we will deal with an auxiliary distribution ¢. Furthermore, for the sake of
simplicity, we can assume without loss of generality that ¢ is absolutely continuous so that
dp(z) = w(z)dz, w being a weight function on (0, 00). Thus for the corresponding orthogonal-
ity we shall refer to w, instead of de.

We now prove the main result of this Section.

Theorem 3.1 Let us assume that u satisfies

o0 2
/"‘(’U)| dz < +oo. (3.3)
w(z)
0
Let I,(f,n) = = Ajnf(z;n) denote the n-point interpolatory rule in L,_, whose nodes

{zjn}j—, are the zeros of the nth orthogonal L-polynomial with respect to w associated with
{p(n)}n>0. Assume that either

XL Ak —
lim ¢(n) =00, » dn® =+o00 and Y M < 400, p>0, (3.4)
n—00 n—=1 k=[p]+1 di
or
< L > dp—k
lim p(n) =00, » d 2 =+o00 and Y dp—k) < 400, p>0, (3.5)
e n=1 k=[p]+1 d—

where fort € R, d(t) = [;° 2'w(x) dx denotes the moment function associated with w. Then if
(8.4) holds and f is any function locally Riemann-Stieltjes integrable with respect to w, such
that

|f(z)] < C T ¢>0 (3.6)

for sufficiently large x with @ given by (2.5), it follows that

/f(x),u(x) dz < oo, (3.7)

14



Jim 1) = [ @) de (3:8)

and

gggoz Al f@3n) = [ F@)l(a)] da. (3.9)
0

On the other hand, if (3.5) holds, then (3.7)-(3.8)-(3.9) follow for any function f Riemann-

Stieltjes integrable with respect to w on [a,00), a > 0, such that
|f(2)| < C\M(1/x)a?,  C >0, (3.10)

for sufficiently small x and M given by (2.6).
Moreover, if (3.4)-(3.5) hold, then (3.7)-(3.8)-(3.9) follow for any function f locally Riemann-

Stieltjes integrable with respect to w on [a,b], 0 < a < b < oo, such that (3.6) and (3.10) are
both satisfied

PROOF.

(3.7) can be easily deduced making use of Schwarz’s inequality along with (3.3) and taking into
account that by Theorem 2.7

/f2 z)dr < co.

Now, recall that {p(n)}&° is a given nondecreasing sequence of nonnegative integers such that
0 < p(n) < n and s(n) = p(n) —p(n — 1) € {0,1}, giving rise to the nested sequence of
L-polynomial subspaces

L, =span{z’ : —p(n) <j<q(n)}, n=0,1,..., q(n)=n—phn).

15



Thus if p = lim,, o, p(n) = oo or ¢ = lim,, ., ¢(n) = 00, then by either (3.4) or (3.5) respectively
it follows that (see [1]) the space A_,, = U" £, = L is dense in

Ly(w) ={f :[0,00) — C: f measurable and /|f(x)|2w(x) dr < +oo}
0

with respect to the norm induced by w, i.e.,

/L z)de and |L||, = /(L L)..
0

Let {V,,}5° be the corresponding sequence of orthonormal L-polynomials as introduced in Sec-
tion 2. Let {z,,}} be the zeros of V,, and denote by A;,(¢) the weights of the n-point inter-
polatory quadrature formula I,,(f,v) in £,_1 based upon these zeros for the integral I(f, ),
ie.,

J=1 0

Now taking into account (3.3), it follows that £ € Ly(w). Hence, it admits the Fourier expansion,

) _ Z b Vi(z (3.11)
w(z) 5
Recalling that
= [ Lin(e)ulz) do
0

with Lj, € £, and Lj,(xp,) = 0,1, 1 < j,k < n, we can write
w(z)

/L]n ple) dx_Zbk/Lm Wi (2)w(z) de.
0

16



As Lj, € L,,_1, by virtue of orthogonality, it follows that

W) = :i by / Lin(2)Vi(@)w(z) dz.

On the other hand, for 0 <k <n -1, L;,V; € L,, - L£,,_1. Hence

n—1

Ajn(1) = D beXjnVi(@jn) (3.12)

where {\;,}}_; are the positive weights of the n-point Gauss-type formula for w so that (3.12)
follows from Theorem 2.1. Thus (3.12) can be written as

where $*“ denotes the (n — 1)th partial sum in (3.11).

In the rest of the proof we shall assume that both conditions (3.4)-(3.5) hold and we shall prove
(3.9). The proof of (3.8) can be done in a similar way, and the same can be said when only one
of the conditions either (3.4) or (3.5) is satisfied. As a result, for a given positive number ¢, we
shall see that there exists a positive integer ng(g) so that for n > ngy(e) it holds that

)\u(z)| dz — z A ()| ()| <

for any function f satisfying (3.6) and (3.10).

For this purpose, take a function ¢ satisfying (3.3) which will be more precisely defined later
on, then we have

o

[ f@lnta |dm—Z|Agn ()| <

0

/f e |da:—/f o ()] da

n

j:l

+

17



D)o (z)| dz - Z Ay ()

Setting || f||%, = sup,sq |f(z)g(x)| where g*(x) = (”C;M( and using the linearity of the weights

A, (p) with respect to p, we arrive at

)\u(z)| dz — Z A1) F(250)

< Il { [ ) ot 5 + 32 (- a>\g<jjn>}

o0

+| [ f@)lota |dx—Z\A]n ()

0

g Oou(x)_a(:v) @) SE 5| L
=1 "m{o/ S0 ™ o) o 2+ e[S ) g<xjn>}
| [ F@lot)l de = 3 Al @l o)

Observe that the last inequality follows from (3.13). On the other hand, setting i = p/w and
6 = o/w, then by (3.3) we see that i and & belong to Ls(w). Hence, making use of Schwarz’s
inequality, it follows that

[e.e]

/f(ff)m )| dz — Z|Ajn If( xm)

’ ) 1/2 N ] 1/2
<f€o{ﬁ521(g )2+ (Zw W') (Z%gzw) }

n

Z J”| -1 l']n |f I]n /f |0' |dl’
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Since [S*7%(z)]? € Ln_y - Lyt C Ly - Ln_1, by Theorem 2.1 and Bessel’s inequality ([7]) one
has

1/2
(Z%nb’n i %)IQ) =151l < [l = ol

Taking into account that £ is dense in Ls(w), there exists an L-polynomials R € £ such that
|R — fi]|2 < &. Take now & = R, i.e., 0 = Rw. Then for n > 7y it holds that S¢_;, = S® | = R,
and

o

/f(if)m |d$_Z|AJn )f( xyn)

. 1/2
<€f§o{(1(gl DR (Z&Wm)) } (3.14)

Z)‘JTL|R Ljn If( "Ejn /f )R(7)|w(z) dz
0

7—1

1
Finally, by Theorem 2.7, since |R|f and — satisfy (2.9) and (2.11), one has
g

1 1
lim Ain———=1(—,w
”*OOZ " g% (@n) (@)
and
JI_{EOZAJAR Tjn )| f(2jn) :/f () da.
0

Hence, the first summand in the right-hand member of inequality (3.14) remains bounded by
De, D being a positive constant while the second summand is smaller than ¢ for any nonnegative
integer n > ny.

Thus, our proof comes to a conclusion taking ny = max{ng, 7o} O]
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Remark 3.2 Taking f(z) =1 in (3.9) one has

Jim 3014 = [ ()] de. (3.15)
Jj=1 0

Therefore the stability of the sequence {I,(f)} is guaranteed. Compare with Theorem 4.1 in
[2]. Now, the following error estimation can be easily obtained.

Corollary 3.3 Under the same assumptions as in Theorem 3.1, if conditions (3.4)-(3.5) both
hold, then

1(6.0) = Tl )] < (2 =

where {€,}n>0 C (0,00) such that lim,,_ €, = 0, and M,(f,g) as given in Corollary 2.8.

Remark 3.4 Even more, taking into account Corollary 3.10 in [5], one can write

Mn(.fa g) < Olmp(nfl)(an hOa R+) + Cqu(nfl)(fooa hom R+)

with fo(x) = fo(£) and where fo and f as given in the proof of Theorem 2.1. Here Cy = ||1]| o, 1,

and Cy = |[1]|uo, . with h3(t) = 5205 and h2,(t) = 2o,

We conclude this section giving an extension of the known Erdés-Turén theorem [12].

Theorem 3.5 Let L, 1(f,-) denote the L-polynomial in L,y interpolating a function f at the
zeros {xjn}j—y of the nth orthogonal L-polynomial for w associated with {p(n)}n>o0. Then, if
(3.4) and (3.5) are both satisfied, it holds that

Jim [ 1) = Looa(f.2) (o) do = 0 (316)
0
for any function f € Cy(0,00) with g*(x) = m
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PROOF. Let us consider the sequence of linear operators {7T,}7° between Banach spaces
defined by

Ty Cp0,00) = Lo(w): f = Tulf) = Lur(f.").

Then we have
(1) Tim, o To(L) = L, L € L.
(2) ITu(H)I5 = Joo (Lna(f, ) 2w(z)de = 30y NjnLi 1 (f, 24n)
= Yon Ajn S (@50) = oy N S (@50) 9 (20) 2

QQ(Ijn)
< (IF112) - 167 (,0) .

By virtue of Theorem 2.7,

lim 167 <1 w) :/ w(z) dz < oo.

n—oo g2 ’

Hence, the sequence {T},} is bounded. The proof now follows from the Banach-Steinhaus the-
orem [17], since £ is dense in Cy(0, 00). O

Remark 3.6 A similar result to the one in Theorem 3.5 can be also produced for the class of
the continuous functions satisfying either (3.8) or (3.11) and when just one of the conditions

(3.4) or (3.5) holds.

Remark 3.7 Part (3.8) in Theorem 3.1 could also be obtained as a direct consequence of
Theorem 3.5. Indeed,

IA
o o
—3
=
B
|
h
3
AN
Q
8
o
&
=
S—
o,
=
| I—
o
~
[\
1
8
=
&
T
o,
=
| I——
o
~
[\
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However, this is only valid for a more restrictive class of functions than the one given in
Theorem 3.1.

4 An Application to Two-Point Approximation

For a given L'-integrable function p on (0, 00), its Stieltjes transform is defined as

F,.(z) :/:IETL dz, =z ¢]0,00). (4.1)

If we assume that

o0

[ )] de < o0,
0

for any integer k and we denote ¢, = [5° 2" u(z)dx, then it is known that F), admits the
asymptotic expansions [16]

Lo(z)==> c 412z’ and L®(2)=> cj127’ (4.2)
Jj=0 j=1

around z = 0 and z = oo, respectively.

The approximation of functions (4.1) (especially when p is a weight function) by rational
functions using expansions (4.2) has been widely studied in the last decades. See e.g. [8,21,18].
In this section, we shall be concerned with certain rational approximants to F), closely related
to the quadrature rules analyzed in Section 3. Thus, let r and s be nonnegative integers and
assume that a quadrature rule I,,(f, ) = Y7, A;jf(x;), (v; # 0) for the integral I(f, ) =
Jo° f(z)p(z) dz has been provided which is exact in A_, 4, i.e.,

I,(L,p)=1(L,p), VYLeA_,g.
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Set F,(2) = I,(==) = ", =% Then it is casily proved that

z j=1 z—x; "

L(z) = Fu(z) =) _¢27 = O(2"), z—0",
j=r

L®(z) — F,(2) = i iz =0((1/2)""?), z— 00 .

Jj=s+2

If r+ s =n — 1, then the rational function F,, coincides with a so-called two-point Padé-type
approximant (2PTA) to the pair (4.2) or to F}, of order r [10]. It will be denoted by

Fo(z) = (r/n)@wo,1e)(2) = (r/n)p,(2), 0<r<n-—1

If r4+s =2n—1, then F,, coincides with the two-point Padé approximant (2PA) to F), of order
r. Clearly, if r = 0 (hence s = 2n — 1), we have

L>®(2) — F(2) = O((1/2)>"), z— 00 .

So, we see that in this case F, coincides with the [n — 1/n]p, one-point Padé approximant at
infinity to F),.

Suppose now that we are dealing with a sequence {I,,(f, ) }5° of quadrature rules so that for
eachn, I, (f, ) = >5_; Ajnf(2)n) is of interpolatory type in £,,_; with distinct nodes on (0, 00).
The aim of this section is to study the convergence of the sequence of 2PTA(r = p(n — 1), s =
q(n—1))

Fu(z) = (p(n = 1)/n) g, (2) = Ln(

As in Section 3, the nodes {z;,}} are to be chosen as the zeros of the nth orthogonal L-
polynomial with respect to an appropriate weight function w and the ordering induced by the

sequence {p(n)}.

Theorem 4.1 Let pu be an L'-integrable function on (0,00) and w an auxiliary weight function
on (0,00) satisfying

2

M= 7'“("”)‘ < +oo (4.3)

w(x)
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and whose moments dy = [3° x*w(z)dz emist for k € Z. Let {p(n)}3° be a nondecreasing
sequence of nonnegative integers with 0 < p(n) < n and s(n) = p(n) —p(n — 1) € {0,1} and
assume that either

© 1
lim (n —p(n)) = lim g(n) =occ and > d; ¥ =+o00 (4.4)
or
lim p(n) = oo and Zd . (4.5)

Consider the 2PTA (p(n—1)/n)g, with {x;,} the zeros of the nth orthogonal L-polynomial with
respect to w associated with {p(n)}n>o0. Then {(p(n —1)/n)F, }n>1 converges uniformly to F),
on any compact set K C C\ [0, 00).

PROOF. Take z € C\ [0, 00), then by Remark 3.7, it follows that

lim (p(n —1)/n)p = lim I, <21_M> =1 (Z 1_ w) = Fu(2).

Hence, pointwise convergence is assured. Let K be a compact subset in C\ [0,00). Then for
any z € K

Al 1 -
Ajnl.
Z z— x| T dist(K, [O,oo))jzl| il

60— 1)/}, ()] =3

i lz—x]n

From (3.15) we conclude that {(p(n —1)/n)r,(2)}n>1 is a normal family in C\ [0, 00) and the
proof is a consequence of the Stieltjes-Vitali Theorem [15]. O

Set E,(2) = Fu(2) — (p(n — 1)/n)Fp,(2), 2 € [0,00). Now, making use of Corollary 3.3, we can
deduce the following result that provides with an estimation for E,(z).

Corollary 4.2 Under the same assumptions as in Theorem 4.1 and taking z € C ~ R™, one
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has
(1) If we assume (4.4), then

t

7 ()] i
od d n n— 7h 7R+ )
& | My (7 0, RT)

0 ho([[‘)

[En(2)] < (2

with ho(t) = ho(7) and where h(t) = Mtft) and {€, }n>1 C (0,00) such that lim,, ., €, = 0.
(2) If we assume (4.5), then

< =+

where h2_(t) = % and {€,}>1 C (0,00) such that lim,,_ €, = 0.

(3) If we assume (4.4)-(4.5), then

|En<z)| < (2 f[;)o % dr + Vn) (Olmp(n—l)(zt%p ho,R+) + Cqu(n—l)(ia hooaRJr)) ’

where Oy = ||1]|congs Co = |[1lcopus ho(t) = ho(3) where h3(t) = J\Zt)’ h2 (t) = 5&) and
{vn}>1 C (0,00) such that lim, o v, = 0.

Conversely, the following expression will be used later on to give an upper bound for the error
of the nth interpolatory rule I,,(f, ) for an analytic integrand, in terms of the error for 2PTA.

Lemma 4.3 Let {V,}{° be a sequence of orthonormal L-polynomials with respect to a weight
function w and the ordering induced by {p(n)}n>o. Let L,(f, n) = >7_; Ajnf(xjn) be the inter-
polatory rule in L,_1 whose nodes are the zeros of V,,. Then, for z € C\R™T

MV (1
B®) = Fule) = L) = Sy | o le) (46)

where s(n) = p(n) — p(n —1).

PROOF. Let R,(z,x) be the L-polynomial in £,,_; interpolating 1/(z —z) (z is a parameter)
at the above nodes. So,

1

z —

(p(n = 1)/n)p,(2) = In(—,p) = /Rn(z,x)p(x) dz.
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On the other hand, it can be easily checked that
1 z\*™ V,(z)
= 1— (- .
Fn(z,2) z—x < (z) Vo(2)

Now, the proof follows directly. O

H;L:l (xim]”)

;L‘P(n) )

Remark 4.4 Actually, (4.6) is valid for any L-polynomial V,, of the form V,,(z) = ~,
Tn 7£ 07 T jn, 7£ 07 Tjn, 7é Tkn lfj 7£ k.

From this lemma, we can deduce the following error bound.

Theorem 4.5 Assume that  and w satisfy (4.3) and set 6(z) = dist(z, [0,00)), z & [0, 00).
Then

1/2
Ba(2)] = |Fu(2) = (o — 1)/n)i ()] < (1 ; |1|) o (47)

0(2)|Va(2)|

PROOF. Recall that s(n) = p(n) —p(n — 1) € {0,1}. Assume first s(n) = 0. Then by (4.6),
for z ¢ [0, 00),

1| [Vl N 1 T|Vi(x) N
|En<z>|—|vn(z)| O/Z_M )d §|vn<z>|/ : )l
st | M oG

<

o 1/2
1 o) Tk Vi
BIAe] (/ Vo) ”d) ( (@) d) = SR

(l ’ |i|> 5 ?fv/w

Suppose now that s(n) = 1. Again by (4.6) for z ¢ [0, c0),

702‘/”($)u(x) dz — 7 Vo(x)p(z) dx] .

Z—T
0

[e.e]

En(2) = sz(z) / wzvi(f:)ﬂ(x) dr = anl(z)
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Proceeding as above it results in the same expression (4.7). O

Finally, from Theorem 4.5 and the Cauchy and Fubini Theorems, the following upper bound
for the error in I,,(f) can be found.

Theorem 4.6 Consider the same conditions as in Theorem 4.5 and let I, (f, ) = 377_1 Ajn f(2jn)
be the n-point interpolatory rule in L, 1 whose nodes are the zeros of V,,, the nth orthogonal
L-polynomial for w associated with {p(n)},>o. Let f be an analytic function in a simply connec-
ted domain G which contains the half line in its interior and whose boundary I" is a rectifiable
Jordan curve. Then

C(f.T)M*?

nfer |V (2) 48

C(f,T') being a positive constant depending on f and I

Remark 4.7 This result was earlier proved by the authors for another choice of the nodes. See
Theorem 5.1 in [3].

5 Numerical Examples

Interpolatory quadrature rules exactly integrating L-polynomials have been already considered
by the authors in a series of previous papers([2—-6,9]). However, until this moment no numerical
experiment had been worked out. Thus, the aim of this Section is to numerically illustrate the
efficacy of those quadratures rules denoted by L-formulas as opposed to the usual polynomial
quadratures. Furthermore, a comparison between the interpolatory L-formulas and the Gauss-
type L-formulas will be also made. As partially indicated in Section 1, the integrand f in
(1.1) exhibits two essential features, on one hand, the existence of possible singularities at the
origin and/or infinity (as it is well known this behavior is extremely hard to be “reproduced”
by polynomials) and on the other hand, an oscillating character that is highly difficult to be
“simulated” by means of the L-polynomial interpolation. We will try to avoid this last drawback
by putting such oscillations into the weight .

For our purposes we shall restrict ourselves to integrals (1.1) of the form

1(F.0) = [ f@nle) de= [ f)a’e =D do (5.1)
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where # € R, and «, 5 € C such that R(a), R(5) > 0. Here f is an improperly Riemann-Stieltjes
. . . 0 —(aa:—l—g)
real integrable function with respect to z'e @

In order to compute (5.1) we can restrict, without loss of generality to calculate integrals like

/fx 7) 2% e~(@+5) dz  and /f(x) sin
0

sin(b
3 cos(bzx) cos(

)
)

0 o=(az+3) qp

]l 8

where o = a + bi and § = ¢ + di.

Thus, we see that complex arithmetic is not any more required. We will concentrate on the
situation

7 1 e~ 3(@+3)
/f sin(— i dz, (5.2)
0

&

where we have taken a = ¢ = %, b=0and d=1.
As a first strategy to estimate (5.2) we will use the classical Gaussian formulas,
I. Gauss-Laguerre quadrature formulas

Since (5.2) can be rewritten as,

w\&

I(f, 1) 79

where ¢(t) = f(?) Sin(%)e_%t we can make use of the Gauss-Laguerre quadrature formula asso-

_t
ciated with the weight function ¢ \/%2 ,

Here {l;,,} and {¢;,} are the weights and nodes corresponding to ¢ \[ > that have been extensively
studied.

On the other hand, as an alternative approach, we will make use of the
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II. L-quadrature formulas.

Here, two strategies will be considered. First, by writing (5.2) as

[e.9]

6—%(10-1—;1,)
1) = M0 = [ (0™ da.

where h(t) = f(t)sin(7), one can use Gauss-type L-formulas I¢7(h) introduced in Section 2,
which are denoted by

IST(h) =" Aju h(z)),
=1

e~ BHE)

7 with
respect to the “ordering” induced by the sequence {p(n)},en which throughout this Section,
will be taken as p(n) = [“+].

{A\jn} and {z;,} being the corresponding L-weight and L-nodes associated with

Secondly, we will directly consider (5.2) and use as an estimation for this integral, the interpol-
atory L-formulas I,(f) given by

I(f) = z: Ajn f(2n),

e ()

where {z;,} are the zeros of the nth orthogonal L-polynomial with respect to the weight NG

1l
It should be observed that according to Theorem 3.1, now pu(t) = sin(3) ¢ 25/;*) and w(t) =

e~ ()

7 Hence, condition (3.3) i.e.

7 lp()?
O/ () dr < +o0,

is clearly satisfied.

Now, to compute the weights A, one needs the “moments” of p. Therefore we will start from
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the integrals
(o0}

[, = /x”xe e~ (0z+2) dz, neZ.
0

with § € R, «, # € C such that R(a), R(S) > 0. Integrating by part, one obtains

n+2406 15}
finty = ————fins1 + —fin,  NEZL
Q «
Hence, when making a = %, 0= % +1i, 0= —% and taking real and imaginary parts, it follows

chils = (2n +3)clly — ol + 22 = 0

9 ) ,n €L
o, (on + 3)e, 20— ol =,
() = f2° g cos(L) £ () _ o0 gngin(ly <2
where ¢i) = [7% 2" cos(y) “—5— dw and ¢/ = [§"a"sin(;) “—=— dx, n € Z. Thus, one

only needs to compute c(()l), cgl), 082) and cgz).

As for the computation of the L-Gaussian weights {);,} and the L-nodes {z;,} and {z;,} the
effort to be made is rather small since the weight functions we are dealing with belong to the
family,

e~ ba+d)
Vi

which have been studied by Ranga [21].

w(t) = a>0, te(0,00),

Actually, both families of L-nodes {z;,} and {z;,} , n = 1, 2,... can be easily expressed in
terms of the nodes {¢;,} i.e. in terms of the zeros of the Laguerre polynomials of the order —1/2.
Furthermore, the L-weights {);,} can be also represented by means of the Christoffel-Laguerre
numbers {l;,} of order —1/2. For details see [21,14]. In short, the extra computational effort
to be made reduces to the calculation of the weight {A;,}7_;.
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Numerical experiments have been carried out for the following integrands f,

il filt)
1| exply]
2l VI+t
3|1log[0.001 + ]
4| log[1 + 87
5| log[Vt + ]

In the next tables, the corresponding absolute errors for the different quadratures are exposed.
They are respectively denoted by EJ,(g:) = J(g:) — Ju(g:), EST(h;) = M(h;) — IST(h;) and
E.(f)=1(f;) — L.(f;) (vecall that J(g;) = M(h;) = 1(f;),i=1,2,...,5).

As usual n denotes the number of nodes used in the quadrature.

n EJn(91) EIZT (M) EL(f1)

2 0.82E —0 0.11E -0 0.10E -1
4 0.66E — 0 0.14FE -0 0.79F — 3
6 0.68F£ — 0 0.24F —1 0.17E -3
8 0.13E -1 040E — 1 0.88E — 4
10 0.14E -0 0.18£ -0 0.18E — 4
12 0.22F -1 0.14F —1 037TE -7
14 0.71F -1 0.36E — 2 0.13E -5
16 0.18£ -0 041E — 2 043E —6
18 0.19E -0 0.24E — 2 048E -7
20 0.15E -0 0.10E — 2 0.18E — 7
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Table 2. Absolute errors for fo(t) = 1+t

n EJu(g2) EIZT (hy) EL,(f>)

2 0.44FE —0 0.15E -0 0.21F —1
4 0.52E -0 0.22F —1 0.16E — 2
6 0.34E -0 0.20F —1 0.19FE — 3
8 049F — 1 0.25FE —2 0.96F —4
10 040F —1 0.33E — 2 0.29FE — 4
12 0.70FE —1 037 -3 0.34E — 6
14 0.98F —1 0.63F —3 0.32E -5
16 0.11E -0 0.66F —4 0.19E -5
18 0.10E -0 013 -3 0.34E — 6
20 0.87E —1 0.12FE — 4 0.16E — 6

Table 3. Absolute errors for f;(t) = log[0.001 + ]

no| Edu(g) EIST (hy) ELL(fs)

2 0.57TE -0 0.64F — 1 049F — 1
4 0.21EF -0 0.36E — 1 0.46F — 2
6 031 -0 0.16E —1 0.87F — 3
8 0.53F —1 0.55F — 2 0.53F — 3
10 0.7TE — 2 0.34FE — 2 0.16F — 3
12 0.88FE — 2 0.99F — 3 0.20F —5
14 0.34FE — 1 0.74F — 3 0.22F — 4
16 0.73E —1 0.19F — 3 0.13F — 4
18 0.89F —1 0.16E — 3 0.24F — 5
20 0.93F —1 0.40F — 4 0.13F —5
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Table 4. Absolute errors for f,;(t) = log[l + 8t

n EJu(94) EIZT (hy) ETL,(f1)

2 0.92F — 2 0.14F —1 0.11F£ -0
4 0.59F — 0 0.83FE —1 0.11F -1
6 0.22FE -0 0.29F — 1 0.24F — 2
8 0.90F — 2 0.12F — 1 0.15F — 2
10 0.93F —1 0.62F — 2 0.43F — 3
12 0.12F -0 0.21F —2 0.509F — 6
14 0.11F -0 0.14F — 2 0.56F — 4
16 0.86F — 1 041F —3 0.28FE —4
18 0.58E — 1 0.31F — 3 043F —5
20 0.32E — 1 0.83F — 4 0.22F —5

Table 5. Absolute errors for f5(t) = Log[v/t + %]

n EJ.(9s) EIF" (hs) ElL(f5)

2 0.33E -0 0.20E -0 0.75F — 2
4 0.30E -0 045E — 1 087K — 3
6 0.24E -0 0.56F — 2 0.62F — 4
8 0.30E —1 0.99F — 4 026 —4
10 021 -1 0.12E -3 0.10E — 4
12 0.30F —1 0.65F — 4 0.32E — 6
14 0.53F —1 0.31E —4 0.54E — 6
16 0.69E — 1 0.30F — 4 0.45F —6
18 0.71E -1 0.93E -5 0.7TE -7
20 0.60F —1 0.29F —5 0.14F -7
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As it could be expected, one can see from the previous tables that the presence of singularities
at the origin and/or the infinity along with the oscillations generated by sin(%) makes the
convergence of the classical Gauss-Laguerre rule extremely slow. As for the Gauss-type L-
quadrature, the presence of an oscillating factor in the integrand make the results not to be
so good as those given in [4](see also [9]). Fortunately, these drawbacks could be overcome by

using the interpolatory L-quadrature.
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