FEJÉR ORTHOGONAL POLYNOMIALS AND RATIONAL MODIFICATION OF A MEASURE ON THE UNIT CIRCLE^∗

JUAN-CARLOS SANTOS-LEÓN^†

Abstract. Relations between the monic orthogonal polynomials associated with a measure on the unit circle and the monic orthogonal polynomials associated with a rational modification of this measure are known. In this paper we deal with some generalization in order to give an explicit expression of the Fejér orthogonal polynomials on the unit circle. Furthermore we give a simple and efficient algorithm to compute the monic orthogonal polynomials associated with a rational modification of a measure.

Key words. Fejér kernel, orthogonal polynomials, rational modification of a measure

AMS subject classifications. 42C05

∗Received January 31, 2011. Accepted for publication September 13, 2012. Published online October 23, 2012. Recommended by F. Marcellán. This work was supported by Dirección General de Programas y Transferencia de Conocimiento, Ministerio de Ciencia e Innovación of Spain under grant MTM 2008-06671.

†Department of Mathematical Analysis, La Laguna University, 38271-La Laguna, Tenerife, Canary Islands (jcsantos@ull.es).