Orthogonal polynomials and measures on the unit
circle. The Geronimus transformations

L. Garza, J. Hernandez, F. Marcellan

Departamento de Matemdticas, Universidad Carlos IIl de Madrid, Avenida de la
Universidad 30, 28911, Leganés, Spain.

To professor William B. Gragg with occasion of his 70" birthday

Abstract

In this paper we analyze a perturbation of a nontrivial positive measure supported on the
unit circle. This perturbation is the inverse of the Christoffel transformation and is called
the Geronimus transformation. We study the corresponding sequences of monic orthogonal
polynomials as well as the connection between the associated Hessenberg matrices. Finally,
we show an example of this kind of transformation.
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1 Introduction

The study of orthogonal polynomials with respect to a nontrivial positive Borel
measure supported on the unit circle T = {z € C : [z] = 1} was started by G. Szeg6
in several papers published from 1915 to 1925 (see [19]). Later on Y. Geronimus
[4] extended this theory to a more general situation.

If v is a linear functional in the linear space A of the Laurent polynomials
(A = span{z7"},cz) such that v is Hermitian, i. e. ¢, = (v,7") = (U,Z7") = C_p,
n € 7., then a bilinear functional associated with v can be introduced in the linear
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space IP of polynomials with complex coefficient as follows
(P(2),42)), = (v, p(2a™) )
where p,q € P.

The Gram matrix associated with this bilinear functional in terms of the canonical
basis {z"},5 of P is

co Ci Cy
c-1 ©Co Cn-1

T=|: = " , (2)
Cp Copsl *** Co -

a Toeplitz matrix [8].

The linear functional is said to be quasi-definite if the principal leading submatrices
of T are non-singular. If such matrices have positive determinant, then the linear
functional is said to be positive definite. Every positive definite linear functional
has an integral representation

(v, p(2)) = fT p(2)du(z), 3)

where u is a nontrivial positive Borel measure supported on the unit circle (see [4],

(8], [11], [17]).

If v is a quasi-definite linear functional then a unique sequence of monic polyno-
mials {P,},>( such that

(Pn’ Pm)ll = kn(sn,ma (4)
can be introduced, where k, # O for every n > 0. It is said to be the monic orthog-
onal polynomial sequence associated with v.

This polynomial sequence satisfies two equivalent recurrence relations due to G.
Szegb (see [4], [8], [17], [19])

P.1(2) = 2Py(@) + Pani(OP,(2), 5)
Pi1(@ = (1 = 1Puct(OF) 2Pu(@) + Posi (0P, ), (©6)

the forward and backward recurrences, respectively, where P#(z) = 7"P,(z"!) is the
so-called reversed polynomial. On the other hand, from (5) and (6) we deduce

n+1

2Pu(2) = ) A jP(2), (7)

J=0



with

1 if j=n+1,
A =1 B Pun(OP;0) if j<n, ®)
0 otherwise,

(see [12], [17]). Thus, the matrix representation of the linear operator 4 : P — P,
the multiplication by z in terms of the basis {P,},q is

7P(z) = HpP(2),

where P(z) = [Py(2), Pi1(2),...,P,(2),...]' and Hp is a lower Hessenberg matrix
with entries A, defined in (8).

Finally, in terms of the moments {c,},>o an analytic function
C@) =co+2) cpd 9)
n=1

can be introduced. If v is a positive definite linear functional, then C is analytic
in the open unit disk and Re (C(z)) > 0O therein. In such a case C is said to be a
Carathéodory function and it can be represented as a Riesz-Herglotz transform of
the positive measure u introduced in (3) (see [4], [11], [17])

C(z) = f W—+Zd,u(w).
™W—Z2

Following some perturbations of the measure i we have studied the behavior of the
corresponding Carathéodory functions (see [14]) as well as the Hessenberg matri-
ces associated with the corresponding sequence of orthogonal polynomials in three
cases

(i) If dfi = |z—al*du, |z| = 1, then the so-called canonical Christoffel transformation
appears. In [?] and [16] we have studied the connection between the associated
Hessenberg matrices using the QR factorization. The iteration of the canonical
Christoffel transformation has been analyzed in [5], [10], and [13].

(i) Ifdia = du + moé(z — zp), |20l = 1, m € R,, then the so-called canonical Uvarov
transformation appears. In [?] and [14] we have studied the connection between
the corresponding sequences of monic orthogonal polynomials as well as the as-
sociated Hessenberg matrices using the LU and QR factorization. The iteration
of the canonical Uvarov transformation has been studied in [4] and [13].

(@) If dip = ﬁd,u, |zl = 1, and |a| > 1, then a special case of the Geronimus
transform has been analyzed in [15]. In particular, the relation between the cor-
responding sequences of monic orthogonal polynomials and the associated Hes-

senberg matrices is stated. A more general framework is presented in [6].



These three examples of canonical spectral transforms are the analogues on the unit
circle of the canonical spectral transforms on the real line considered by several
authors (see [1], [18], [20] and [21]) in connection with bispectral problems and
LU, UL, and QR factorization of Jacobi matrices, i. €. symmetric and tridiagonal
matrices with real entries. An extension of the canonical Christoffel transformation
for a general inner product is done in [2].

Notice that in these three cases, the corresponding Carathéodory functions are re-
lated by

C(2) = 0()C() + R(2),

with Q, R rational functions. This situation corresponds to the so-called linear ra-
tional spectral transformations. Other examples of pure rational spectral transfor-
mations have been summarized in [14].

Taking into account the linear functional o associated with a Christoffel transfor-
mation satisfies

Py =((z-)p,(z—a@)q),, la#l1,

it seems to be natural to analyze the inverse transform ¢ — v. In such a case, in
[14] we have shown that there are many solutions to this inverse problem. They are
defined up to the addition of a trivial linear functional md(z — @) + mé(z —a~') with
me C ~ {0}.

The aim of this paper is the study of the bilinear functional

— d - -
(p.q) = fT p(z)q(z)ﬁ +mp(a)g@") + mp@ "q(e), (10)

where |a| > 1 and m € C \ {0}.

In particular, in Section 3 we give necessary and sufficient conditions for the exis-
tence of a sequence of monic polynomials orthogonal with respect to (10). Further-
more, the relation between the sequences of monic orthogonal polynomials with
respect to u and (10) is deduced. In Section 4, the connection between the corre-
sponding Hessenberg matrices is obtained. Finally, in Section 5 an example of this

Geronimus transformation when du = o i. e. the Lebesgue probability measure
v

on the unit circle, is analyzed.



2 C-functions and linear spectral transforms

Let v be a positive definite linear functional in A and consider the associated
Carathéodory function (C-function) C given by

C(z) = co + ZZc_nz", (11)
n=1

with ¢, = (v, 7"). The linear functional v induces a bilinear functional defined by
(), = (v, P@IE™H).

We consider a linear rational spectral transformation C of C
C(2) = A()C(2) + B(2), (12)

where A, B are rational functions. The function C is analytic at z = 0, 1. e.
C@) =8y +2) &7,
n=0
where ¢y € R, ¢_; € C for k € IN, and lim sup |Ek|% < oo, and it can be associated
with the linear functional ¥ in A defined by
0,7y =¢,, nel,
with the convention &_, = &,, n € IN.
If {P,},50 1s a sequence of monic orthogonal polynomials with respect to v, a natural
problem is to analyze necessary and sufficient conditions for the existence of a
monic orthogonal polynomial sequence with respect to ¢. This is an open problem,

although some particular situations have studied in [14].

Next, we will show some examples of linear rational transformations.

2.1 Christoffel transformation

Let ¥ be a linear functional such that the associated bilinear functional satisfies

P9y =((z-a)p,z-a)g),, aeC. (13)

U = C, (v) is the canonical Christoffel transformation of v.



Thus, if C(z) = &, + 2 Z ¢_,7", with ¢, = <1§, zk> is a linear spectral transformation

n=1

of C, then
Cr = <l~1, Zk> = ( k, 1){1 = (1 + |a'|2) Cr — QCp—1 — ACly1, keZ,

and

C(z) = (1 + Iozlz) Cx) - @{cl + 25: c_,,z”“] - a[c_1 + 25) c_nz"_l).
k=0 k=2

Asa consequence,

Proposition 1
C(z) = A()C(2) + B(2),

where

— _ _ = 2 =
A7) = W’ B(z) = acoz” + (e, (XC1)Z+ac0.

Z
2.2 Uvarov transformation

Now, we consider & such that the associated bilinear functional satisfies

(P, 9)5 = (P, q), + mp(a)g(@") + mp@ ")q(a), (14)

with |a| > 1 and m € C \ {0}. ¥ = U, ,, (v) is the Uvarov canonical transform of v.

We will see that C(z) = &, + ZZE_kzk, with & = <D, z">, is a linear spectral
k=1
transformation of C.

& = (Zk, 1)~ = (zk, 1) + ma* + ma*.
v v

Then,

Proposition 2
C(z) = A(x)C(z) + B(2),
where

-+ 1+a
AR =1, Br) =mitt  m 1%

a—z 1-az



2.3 Geronimus transformation

Consider the linear functional © such that the associated bilinear functional satisfies

(z-a)p, (2~ a)g)y; = (p,q),, ol > 1. 15)

The linear functional & = G, (v) is said to be a Geronimus canonical transform of
v. Then

k k
c =(251) =(Ffz-a),z—a).
= E‘k(l + |Q’|2) — ACry1 — ACk_1, k> 0.
If s, = ;—’; and g = % - % then from the above expression we obtain
2
sk = qr — lal"grv1, k20,
and, as a consequence,
qo—co—a@cy—-—a& e
qr= , k=1, (17)
o[
as well as,
qo = T — ac
_qo—¢Cy _C1
q1 = — = — —Co.
|al @
Thus, g is a free parameter. Therefore
Co—ac = qo
. Ca _co—qo (18)
Co— — =
a |af?

and
(1= laf?) & = 2%e (o) - co,
If we assume that |@| > 1, from (18) we get ¢;. Furthermore

~ k
Cr
— = ¢ + qdj, k> 2.
a E .

Jj=1

Therefore, we have a degree of freedom that is the choice of gy. As a consequence,
from (16) we get

Proposition 3
C(z) = A(x)C(z) + B(2), (19)



where

—~ 2 ~ ~
Z aloz” + 2iIm 7 — ad
B(z) = 20 (90) 0

Az) = (-ani-a) - (1-az)(z-a)

From the above result, we deduce

C(2)=AR)CE) + mz T it

m 5
-z 1 -az
12g0—co

where m = 3 I Jap"

In the positive definite case, an example of Geronimus transformation with m = 0
has been analyzed in [6].

Proposition 4

(l) ga o Ca = 7/[&,171-
(”) Co Oga = Id‘

Proof.

(i) Let G be analytic function associated with C,. Then, from Proposition 1, we get

G(2) = ?az) - (aevz - (o — @en) - aco

where A(z) = (1 — az)(z — a).
If H is the analytic function associated with (G,oC,)(v), then from Proposition
19,

a+z _l1+az
+m

__Z
H@) = A(z)G(Z) * e = z 1 -az

—a+ —1+a
:C(z)+ma Z+m @z

-7 1-az

with
—_ 1 ac; — ac
m:m—E(C()+1_—|a|2).
(ii) Let C be the analytic function associated with ( = G,)(v). Then, taking into
account the Proposition 19

~ + _l+a
C(2) = ——C@) + m—= + m— .
A(2) -7z 1 -az
Now, if K is the analytic function associated with (C, o G,)(v) then, from
Proposition 1 we get



Ao
Z

=C(2) + &(m

K(2) = acy )

C(z) - (@Eoz + (at) — avy) - —

a+z _l+az i a+z _l+az
+m )—@(m +m = C(2).

Z

a—z 1-az a-—7 1-az

3 Orthogonal polynomials and Geronimus transforms

Let u be a nontrivial positive Borel measure supported on the unit circle T =
{z€ C: |zl = 1}. An inner product defined in the linear space P of polynomials
with complex coefficients is associated with u as follows

(p.q), = f pq@)du,  p.qeP.
T
The entries of the Gram matrix T associated with (-, -), are given by
ar=(&7), kieN.
u
The matrix T is Hermitian with constant entries along the diagonals, i. e. T is a

Toeplitz matrix. We will denote T, the (n + 1) X (n + 1) leading principal submatrix
of T.

To the measure p we can associate a sequence {@,},-, of orthonormal polynomials
given by

Co C1 Cr =+ Cy
c_1 Co C1 " Gy
1
W) = —| : : ol (20)
v Tn—lTn

Cn Copt1 Copg2 =70 C
1 Z Zz ... Zn

where 7, = detT,,, n > 0, with the convention 7_; = 1. The leading coefficients are

Tn—l
n = . 21
K0 = 1)

We will denote the monic orthogonal polynomials with respect to u by P,(z) =
1
w55 %n(2)- Then,
1 T,

Kn(ﬂ)z - Tn—l.

k, := (PnaPn),u = (22)



The n-th reproducing kernel polynomial associated with {¢,},-, is defined by

n n P—P
Ki@y) = ) e 0iig@n = ) ,(yl){.,(Z).

=0 Jj=0 J

The functions

qj(t):f‘oi(z B, 1¢T, j>0, 23)
T

are called functions of second kind associated with u. We also denote

0,(1) = f Pi@r) )d,u(z) = ()" ;0.

Now, we consider the Geronimus perturbation fi of u as follows

du
lz—a

di

7 + mé, + moz1, meC, 24)

where |a| > 1, as well as the associated bilinear functional

4 - _
(P @)y = f P@GD— " + mp(@)q@ ") + mp(@ y(a).
T |z — «af

[1 is said to be the canonical Geronimus transform of u.

du
Proposition S The bilinear functional (p, q); = f p(z)q(z)| or +mp(a)q(a‘1)+

mp(a Vg() is quasi-definite if and only if

n P
() = |lall - Z |qj(a) + m(a@ — a/_l)goj(&‘l)‘ # 0, foreveryn > 0,
=0

where ||| = f +m+m.
2 —af

Proof. Let consider the basis {1, (z — @),z2(z — @), ...,7"(z — @), ...} of P. Then the
moments ¢ ; associated with ji in this basis are

&= (") - a))ﬂ = (zk‘l,zj_l)ﬂ =cj kj=1,2,....

Thus, the Gram matrix T associated with [t has as the (n + 1) X (n + 1) leading

10



principal submatrix

Coo | Co,1 Con-1| Con
C10 Contl
Tn = Tn—2
Cn-10 (o]
Cno [Cnm1 *+ €1 | Co

with

0= (1.7~ @), = (%,Zj—l

1 1
Coo=(1,1); = (— —)
u

—a 71—«

Using the Sylvester identity (see [9], page 22) we get, for n > 2,

+m+m.

) + m@ T~
U

TnTn—Z = Tn—lTn—l - Dn—ll_)n—l,

where

Dn—l = (_1)nTn—2Qn—1(a/) + (_1)n_1Tn_QPn_l(C_L’_])m(a’_l - d')

Coq Cop -

cp C_1 -

Cp—2 Cp-3 -

5O,n

Con+l

C-1

= (~1)'T,2 (Qu-1(@) + m(@— P, @ )).

Then,

TnTn—Z = Tn—lTn—l — Ty 2Ty

so we have

Tn _ Tn—l

Tn—l Tn—2

Furthermore, for n = 1 we have

11

qn—l(a') + m(d' - a'_l)()on—l(d'_l)

_2
Gr1(@) + m@ =Yg, a @], n>2.

i=1,2,...

(25)



— Y
T, |Co,1|
—_ = CO,O —

Ty Co

_2
= 1l - |q0(@) + m(@ - o~ ygo(@ )| -

Thus, we can recursively deduce

Tn n—1
= il - ]Z; 4@ + m(@ o g @ | = &1 (26)

[
As a consequence, assuming the bilinear functional associated with ji is quasi-
definite, we get

Corollary 6 Forn >0

kn B 8n—1(a') ’
with the convention e_1(a@) = ||f| .
Proof. We have _ _
kn+1 Tn+l Tn—l
k, ~n T,’
and the result follows. [ ]

Notice that {g,},50 is a decreasing sequence. According to cosine’s theorem, we
have

4@+ m@ -0 g @[ <2 (@[ +m@ - o i@ ).
Then,

n
~ 2 = —14]? -1 =-1
en@) > |zl =2 ) )| - 2|m@ - o[ Ku@"',a™),
j=0
but taking into account that the funcions g;(a) are the Fourier coefficients of Z_La
with respect to the orthonormal sequence {¢;},>0, we have

2 n
eAm>”Z}EW+4n+m—2;;Mxmf—zpm@—a*ﬁkxaﬂ@4)

1

>_
2
llz = all

tmim-2|m@-a " K@ a").
Thus, if we define e.(a@) = lim g,(@), in order to have &,(a) > —oo, we need

Z |<p j(d/_l)|2 < oo, or equivalently, that the Szegd condition holds for u (see [17],
J=0
page 170).

12



Now, we assume that (-, ), is quasi-definite or, equivalently, &,(@) # 0, n > 0. Then
there exists a monic orthogonal polynomial sequence {15,,} 0 with respect to (-, -);.
nz

We will give an explicit expression for the orthogonal polynomial sequence {P”}n>o'
Since {(z — @) P,(2)},50 1s a basis in (z — @) P, which is orthogonal with respect to the
bilinear functional (-, -);, then we can express Pui(@) = Poi(@) € (z—a)P,n> 1,
in terms of the above basis, i.e.:

n—1
Pri1(@ = Pra(@) = 2= 0Py + (= @) ) A1 1P1(2),

=0
where
(PHH(Z) - Pn+l(a’)’ (z— Q’)PJ'(Z))’&
Aps1,j= K.
J
Pn+ (@)
== (Le-ore),
:_P,H_](CZ) (f PJ(Z)d,U(Z) + m(&‘l _ Q)Pj(@_l)]
kj T
= P”E(a) (Qi@) + m@-aHP@™"), j=0.1,....n-1.
J
Thus

n—1 -
~ ~ (@) +m(a—a )P j(a!
Imﬂh@—mm@+mmmb+@ﬂn2@””w)”)ﬂ@)
j=0

:@—mm@+mmm@+@—mLfﬁﬂgﬁwm+
T a-—t

)

+m (c‘y - a_l) K,_1(z,a™")

On the other hand,

kit = (Poni (.2 = @), = (P, 2 + Pun(@) (12" — @) +

o [ i < ma o) (Ko7 )

=K, = Pr1(@) (Qu(@) + m@— @ )P,(@)).

13



From Corollary 6, we get

4:(@) + m(@— o~ g, @ |

En-1 (Q’)

ka() (gn(@) + m(@ = o )@ h) Pyii(@) =

Hence, forn > 1,

N G A
Prii(2) = (2= a)Py(2) + A (1 +t@-a) Z ﬁP ‘/(Z)], 27
=0

En-1 (a)

where A; = Qi(@) + m(@ —a )Pa"), j=0,1,...,n.

Notice that P;(z) — P;(@) = z— @ and (27) also holds for n = 0, with the convention
Tk 2P = 0.

4 Hessenberg matrices and Geronimus transforms

Proposition 7 The sequences {P,},so and {Py},so satisfy
(z — @)P(z) = MP(2), (28)

where P(2) = [Py(2), P1(2),...1,, P(z) = [Po(2), P1(2),...], and M is a lower Hes-
senberg matrix with entries

1 if j=k+1,
Kio1 () AkA - F1< i<k
myj = &j1(@) DR
Ag o
T
0 otherwise.

Proof. We take

_ CAA;
Prn@ = G- @Pu) + B, |1+ G ~a) ) P,
=0

n

En-1 (Q’

where B, = , for n > 0. Therefore, for n = 0, we have

14



) Py(2) = (z = @)Po(2) + By
P(2) — BoPy(z) = (z — @) Po(2).

For n > 1, we substract B,P,(z) from B,_, P,.(z) and get

Bn—lpn+1(z) - BnPn(Z) = (Z - a’) [Bn—lpn(z) + (Ban—lﬁn_1 - Bn) Pn—l(Z)] .
n—1

Dividing by B,_;, we finally obtain

. B, - A,
Ppii(2) — B P,(2)=(z—-a) an(z) T3 Pn—l(Z)l :

n—1

In matrix form _ .

(z = ©)MP(z) = MP(z), (29)
where M and M are upper and lower bidiagonal matrices , respectively, with the
following entries

1 if j=k+1,
1 if j=k,
B -By if j=k=0, . T
my; = M =4—=—"1if j=k—-1,
—Bif =k A
Bict 0 otherwise.
0 otherwise,

Taking into account that M is nonsingular, we can write
(z - @)P(z) = M'MP(2),

and, therefore, o
M=M'M.

On the other hand, the entries of M'are

1if j =k,
A= & if j<k-1,
0  otherwise.
Multiplying M~'M the result follows. |

Proposition 8 The matrix M satisfies

(i) MDM*= D.

15



(i) M"D™'M =D"! — e..(a)bb".

; _ N D_(p pT — 1 _ [ «wa awa !
with D _(P’P )ﬂ » D= (P’P )p’ gx(@) = lim &,(a), b = [Ilﬂll’ 2@ ° e1@) ]
a; = kj(u)Aj, and the convention k_i(u) = A_; = 1.

Proof.
(i) We have
MDM’ = M(P,P") M" = (MP,(MP)"),
= (c-aPc-a)P") =(PP") =D.

(ii) Direct multiplication of M*D~'M yields

(MD'M) _UBlP 1 SR ol iw
00 ko ||/1||2 =1 k; ”:a”2 ”:a”2 =1

Eoo(@)

(e_1(@)*

For the remaining diagonal entries,

:R_O_

2
1 Ki_ 4 A._ sl A 2
(MD'M) =+ 10 Al S 1
JJ kj—l 8}._1((1) = kl

1 [1 , Janl )_sm(a)_“’"l(")2 Jaji
1

kj_ 8J'_1(CL’) 8?_1(61)

_ ~i B goo(a/)Kj_l(ﬂ)z |Clj—1 |2.

k; £, (a)

Finally, for the non-diagonal entries, we have

(M*D_IM) B _Kk—l(,u)ZZk—lAj—l N Kot (K1 (A1 Ay i Al
k.j Ki_i&-1(a) gr-1(@)ej_i(a) = k;

_ _ 1 gji-1(@) — ex(@)
= Kt GK 1 ()11 ea(@) ’ gr-1(@ej_1 (@) )
Kk—l(,u)Kj—l(/J)ak—laj—l

gr-1(@)gj_1 (@)

= —&w(@)

Proposition 9 Let M,,, M, D,,, and ﬁn be the (n+1)x(n+1) leading principal sub-

i t
matrices of M, M*, D, and D, respectively, and consider b, = [L %0(ag m] .

lal® eola) >° "7 en1(@)

16



Then

(i) MuDM;;= D, — 2%k .e,. ¢! |, where e, = [0,...,0,1] € R™.

en-1(@)

(i) M:D;'M,=D;" — £,(a)b,b’.
Proof.

(i) Fork=0,j> 1, we have

(M ﬁ M*) _ BoAjRO _ Ko(/,l)zAjZOEI
el go(@)

Taking into account Corollary 6, we get

_ 1 Ko(m2ao(a)ko)
M,D,M;) =AA)|— - ——————| =
( ) 0 (||,J|| so(@)e_ (@)

For the remaining non diagonal entries, k # J,

AA ko N S k() AA 1A K B AMPYY
[hilg ela@)? e(a)

A

For the diagonal entries, 0 < j <n -1,

(M,,ﬁ,,Mj’;)kJ = 3
k—

2~
5 A ko e A AP KR
MnDnM* - + k.
MDM), = ; 2i(@)? 1
k-1
| | + ( ) +kj8j(a)
I ||,u|| 2i\e@ " aa@)) @
kjej(@) _

A =Kk,
| J| Ej- 1(CY) 8j—1(Cl/) /

1 1
=0
* ZZ: (sl(a/) - 1(0)) 8k—1(a’))

(30)

(D

Finally, for the last diagonal entry, j = n, notice that we get the same result as

(30), up to the term K,.1, which is no longer than entry of M,,. Therefore

en(a@)

——Kk,.
En-1 (a')

(MnﬁnM;:)nn =k, - l~(n+] =k, -

(ii) In this case, we need the same calculations as in the proof of Proposition 8(ii),
up to the fact that the sum is finite. Thus, we replace £.(@) by &,(@) in those

calculations to get the result.

17



We will denote by Hp the lower Hessenberg matrix such that zP(z) = HpP(2), i. e.
Hp is the matrix associated with {P,},., for the multiplication operator
(hp)(z) = zp(z), p € P. We now establish the relation between the matrices Hp
and Hp.

Proposition 10 Let L be the lower triangular matrix with 1 as diagonal entries
such that P(z) = LP(z). Then

Hp, — ol = ML (32)

and
H; — ol = LM. (33)

Proof. From (28), we have
(Hp — o1) P(z) = (z ~ @)P(z) = MP(z) = MLP(2).
In a similar way, we get

(Hp - aD) P(2) = (z - @)P(2) = (z - @)LP(z) = LMP(2).

||
From (29), _ _
M Hp — ol) = ML. (34)
As a consequence, the entries [ j, 0 < j < k, k=1,2,... of L are given by
liv1,j = By Z l, (35)

r=j-1 7

where lAz,,j are the entries of the matrix H = M (Hp — al). See also [7] where the
OR algorithm for unitary Hessenberg matrices is studied.

5 Example

Next we will analyze the Geronimus transform ji of the Lebesgue measure, i. €.,
the bilinear functional

2 i0Y (i) -
(p,q), = i Md@ + mp(a)g(@a!) + mp(@ Hg(a),la| > 1,me C,
o2y e - af

18



and we will determine the condition for (-,-); to be quasi-definite (respectively,
positive definite).

n—1
-
In the positive definite case, we need ||f|| — Z ‘qj(a) + m(a — a‘l)go @hl >0,
n=0
n—1 5
e, Il > ) [g@) + m@ - a™p,a 1) -
n=0

But

Wl 1f2” do e 1 i
| = — m+m= m+ m.
2 Jo |z -af lof* - 1

+m+m >

1

Thus, the bilinear functional is positive definite if and only if P

-1
20

a j|2 for all n > 0 or, equivalently, &.,(«@) > 0. This means

0> |mf* (jaf* - 1),
and we get a positive definite case only if m = 0. Now, we consider the quasi-
definite case.

n—1

-
We need ¢,_1(a@) # 0 or, equivalently, ||| # Z ‘q (@) + m(a - a_l)go j@h)| for

n=0
everyn > 1.
Indeed, if
1 » 1 S
—— +m+m=|l+mef - 1| — —
lal” -1 la|” <= |
1 — 2012 2 |a’|2n -1
= m+m+|m|” (o —1) ,
(Ial2 -1 o>

then

|1 + m(a)? - 1)| =|m| (> = ) |a|", for every n > 1.
Thus, for a fixed @ with |a| > 1 we get a quasi-definite case if m satisfies
m (12—
1 el =)

ml(jo* - 1)
In |/

¢ IN
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