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ORTHOGONAL LAURENT POLYNOMIALS AND QUADRATURESON THE
UNIT CIRCLE AND THE REAL HALF-LINE*

RUYMAN CRUZ-BARROSO AND PABLO GONZALEZ-VERA T

Abstract. The purpose of this paper is the computation of quadrature formulas based on Laurent polynomials
in two particular situations: the Real Half-Line and the Unit Circle. Comparative results and a connection with the
split Levinson algorithm are established. Illustrative numerical examples are approximate integrals of the form
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with f(z) a continuous function on [—1,1], w(z) > 0 a weight function on this interval and A € R such that

[A| > 1is required. Here the classical Gaussian quadrature is an extremely slow procedure.
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