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ON AFFINITY RELATING TWO POSITIVE MEASURES AND
THE CONNECTION COEFFICIENTS BETWEEN POLYNOMIALS
ORTHOGONALIZED BY THESE MEASURES

PAWEL J. SZABLOWSKI

ABSTRACT. We consider two positive, normalized measures dA (z) and dB ()
related by the relationship dA (z) = HLDdB (z) or by dA (z) = xQZEdB (z)
and dB (z) is symmetric. We show that then the polynomial sequences {an (z)},
{bn ()} orthogonal with respect to these measures are related by the relation-
ship an () = bn () + knbn—1 (z) or by an () = bn () + Anbn—2 (z) for some
sequences {kn} and {An}. We present several examples illustrating this fact
and also present some attempts for extensions and generalizations. We also
give some universal identities involving polynomials {b, ()} and the sequence
{kn} that have a form of Fourier series expansion of the Radon-Nikodym
derivative of one measure with respect to the other.

1. INTRODUCTION

We study relationship between the pair of orthogonal polynomials and the pair
of measures that make these polynomials orthogonal. This problem has practical
importance. If solved in full generality would enable quick and easy way of find-
ing sets of orthogonal polynomials for a given measure simplifying the usual path
of the Gram-Smith orthogonalization. Besides it would provide quick and easy
way of finding ’connection coefficients’ between the two analyzed sets of orthogonal
polynomials. On its side ’connection coefficients’, as it is well known supply many
useful informations about the properties of the involved sets of polynomials. So
far in the literature devoted to connection coefficients like [I5], [B], [2] the authors
studied the properties of these coefficients and their relationship to zeros of orthog-
onal polynomials in question without referring to the properties of orthogonalizing
measures.

We are solving the problem of affinity between connection coefficients and mea-
sures that make polynomials orthogonal only partially. There are still many chal-
lenging questions that we pose in Section @ and which are unsolved to our knowl-
edge.

To be more precise we will assume throughout the paper the following setting:
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We consider two sequences of monic, orthogonal polynomials {a,} and {b,} such
that their 3-term recurrences are as given below:

(1.1) ant1 () = (& —ap)an () — dp_1an-1 (),
(1.2) b1 (z) = (z—B,)bn(2) — Bn—lbn—l (x)

with a_q () =b_1 () =0, ag () = by (x) = 1.
In [14], Proposition 1 it was shown that if these measures are such that supp A =
supp B and dA (z) = 5+—~dB (z), where P, is a polynomial of order r, then there

P, (x)
exist r sequences {c,(f )} such that
n>1,1<5<r
(1.3) an () =bn (z) + Y cPbnj ().
j=1

In the cited result it was not presented how to relate 3-term recurrence satisfied by
say the set {b,} and the form of the polynomial P, to the form of the coefficients

L) |
n>1,1<j<r

Remark 1. Notice that our assumptions mean in fact that dA << dB and dA(z)

dB(s)
= PTl(z), where Z‘g((g denotes Radon—Nikodym derivative of dA with respect to dB.

Relationship like ([3)) between sets of orthogonal polynomials is called quasi-
orthogonality as defined in [3] and [4]. More precisely polynomials {a,} that are
related to polynomials {b,} by (L3) are called quasi-orthogonal provided b/, s are or-
thogonal. Thus our problem can be expressed in the following way: If the measures

dA and dB are related by dA (z) = %(m)dB (z), then there exists r sequences of

numbers {cgf )} such that quasi-orthogonal polynomials defined by (T3]
n>1,1<j<r

are orthogonal (with respect to dA).

There exits also another, similar in a way, path of research followed by Pascal
Maroni and his associates. The results of their research were presented in the
series of papers [8]-[13]. The problem considered by Maroni concerns general linear
regular (i.e. possessing sets of orthogonal polynomials) functionals u and v (not
necessarily in the form of measure) defined on the linear space of polynomials and
related to one another by the relationship

" u = Av,

where m is a fixed integer (in Maroni’s papers m < 4) and A a fixed complex
number. In majority of cases he assumes that regular v has a form < v,p >
= [V(x)p(x)dz where p is a polynomial while V' is a locally integrable function
rapidly decaying at infinity. Maroni is interested in conditions for the existence of
regular u and also in the relationship between the sets of polynomials orthogonal
with respect to v and w. In his studies he showed that orthogonal polynomials of
u must be linear combinations of the last m + 1 (i.e. are quasi-orthogonal). He
also obtained some (mostly in the case of m = 1) recursive relations relating sets
of orthogonal polynomials of u and v and coefficients of the quasi-orthogonality.
Notice that even if v is a measure u may be not. Moreover it is expressed (as it
follows from Maroni’s papers) by derivatives of Dirac’s delta and Cauchy’s principal
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value. The existence conditions are not simple and constitute major part of these
papers.

That is why although some of the results obtained below were first discovered
by Maroni we will repeat them for the sake of uniformity of treatment. Of course
we will point out which of them were mentioned in Maroni’s papers.

In the present paper we continue the research started in [I4] and relate the 3-
term recurrence coefficients satisfied by {b,} and the exact form of the polynomial
P, for r = 1,2 to coefficients c%l) for r =1 and 6511), 0512) for r = 2. We also give
the 3-term recurrence coefficients of the polynomials {a,,}. Besides we also provide

certain universal identities satisfied by the polynomials {b,}, coefficients { Bn},

{0511)} and the parameters of the polynomials P,.

The paper is organized as follows: In the next Section [2] we present our main
result concerning the case » = 1 and illustrate it by 3 examples concerning well
known families of polynomials like Jacobi or Charlier. Examples are presented in
Section [Bl Less complete or less simple and nice results are presented in Section [
Here also we will illustrate the developed ideas by a few examples. Finally Section
contains less interesting or lengthy proofs of our results.

2. MAIN RESULTS

The simplest but also the most important case is when r = 1. This case is treated
by the theorem below:

Theorem 1. Let the sequence of monic, orthogonal polynomials {b,} be defined by
the 3-term recurrence (L3). Suppose that dB (x) is the positive measure that makes
these polynomials orthogonal. Let us consider another normalized measure dA (x)
related to dB (x) by the relationship:

(2.1) dmmzi%ﬂm@,

so that (wTCD) > 0 on the support of dB (and of dA).

Then there exists a number sequence {ky} defined by the relationship:

(2.2) %=m4—5ﬁ+D,
Rn—1
n > 2 with k1 = By + D — C, such that the sequence of monic polynomials defined

by:

(2.3) an () = by, () + Kpbp_1 ().

satisfies the 3-term recurrence (I1]) with:

(2.4) an = B, + kn— Knt1,
~ Bn72

2.5 n— = n-_ >

(2.5) a1 Fin

and is orthogonal with respect to the measure dA (z) .

Remark 2. Recursive equations (2.2) and (27) were obtained by P. Maroni in [§]
as sidelines of his results obtained in a slightly different context. (2.8) was obtained
in a different but equivalent form.
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Proof. 1Is shifted to section O
We have immediate remarks, observations and corollaries

Remark 3. All coefficients k,, have the same sign i.e. are either all positive or all
negative. This follows the fact that since dA (x) and dB (z) are positive measures
we must have nonnegative both &, and 8,,. Then we use (2.3).

Remark 4. Notice that following relationship k1 = By + D — C and (23), HLD

can be written as which fits assumptions of Proposition 1 of [14].

1
a1 (z)/C+1

Remark 5. Following (23) and the fact that &u,—1 > 0 we deduce that either 3,
+D >0 orpB,+D <0 for all n > 1. Consequently either we have for alln >0

Bro1+D <k, <0o0r0<k,<pB,;+D.
Corollary 1. Under assumptions of Theorem [l we have

n

(2.6) b (@) =an(@)+ > (17 [ ] 5] anj(@)

J=1 k=n—j+1
forn=0,1,2,.... Further under additional assumption that fsuppB ﬁdB (z) <
oo we have:

" 2
1+Z<H = ) =02/ LB
n>1 \iet Pkt supp B (@ + D)?
and
(2.7) ¢ 14 > (=" <f[ ok > by (z)
z+D n>1 o1 Br—1

2
on supp B in Lo (supp B, B,dB (z)) . If additionally ), <, (Hz_l fiﬁk ) log?n <
- k—1

00, then convergence in (2.7) is almost (dB (z)) pointwise on supp B.

Proof. Using (2.6]) we have by, (2)+rnbn—1 (2) = an+)_5_, (—1)’ (szn_j_H mk) an—j ()
+ KnGn_1+ E?:_ll (—1)j (szn_j Iik) an—1—; () = an. Now we apply idea of ratio
of density expansion presented in [14] and use (Z8). On the way we notice that the

requirement that both measures (i.e. dA and dB) have densities with respect to
Lebesgue measure can be dropped. We also utilize the fact that [ 5 b7 (z) dB (z)

—1 2 .
= [T4—, Bx which follows Favard’s Theorem. The we also use Rademacher—-Menshov
theorem concerning almost sure convergence of Ly converging Fourier series. O

3. EXAMPLES

To illustrate how simple and easy is to utilize the presented in the previous
section observations and rules let us consider the following few examples:

It should be remarked that although examples concerning Jacobi and Legendre
polynomials were considered by Maroni in [8] they were illustrating different phe-
nomena discovered by Maroni in this paper. In particular formulae (4], [3.3) and
B6) do not appear in Maroni’s paper. We present them in order to illustrate the

use of equations ([2.2), 24), 2.3) and expansion (2.7).
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Example 1 (Jacobi polynomials). Recall (e.g. basing on [I] or [6]) that monic
Jacobi polynomials Jr(L oh) (x) satisfy the following 3-term recurrence:
3.1 T (2) = o — JEe

Y S P U e
(a+v+2n—1)2n+a+y)2(a+y+2n4+1) "1 7

(3.1b)

Besides one knows also that the normalized measure that makes these polynomials
orthogonal is the following:

I'la+~v+2)

2a+v+11"(,7+1)1'\(a+1) (1—{E)O‘ (1+:E)77

f(z0,7) =

where T' () denotes value of the Gamma function atn, for |x| <1 and a,y > —1.
Now let us take o > 0,y > —1,dB (z) = f (x; 0, 7) dz and dA (z) = f (o — 1,7) d,
by (x) = Je (z) and a, (z ) = Jie (). One can easily notice that dA (x) =

C__dB (x), where C = hence D = —1. From (31)) it follows also that

—1tz) a+ AT

32 8 = - e
' o 2n+a+v+2)(a+vy+2n)

dn(at+y+n)(n+a)n+9)

3.3 By = :
(3:3) Pn-1 (a+v+2n—1)2n+a+7)2(a+v+2n+1)
. aZ_~2 . +1
Thus k1 = By + D = C = —imiary T a1 — L = 2ememsr ol
consequently coefficients Ky, satisfy recursive equation:
Rn = Bn 1 1- B 27
Rn—1

forn > 2. One can also easily notice that

2n(n+~)
(a+y+2n)(a+y+2n—-1)

(3.4) Kp = —
satisfies above mentioned recursive equation. Hence

(3.5) T (@) = I (@) + K J07 ().

As far as application of Corollary[d is concerned we have the following identity
true for a > 1, v > —1, and almost all |x| < 1:

a+vy+1 - (@454 1), (
36) 1= ———(1—2)(1+ J@) (),
(36) 20 (L) Z2”(a+7+1)(0¢+1) (afy+1), @)
where we use the so called Pochhammer symbol (a), = a(a+1)...(a +n —1).
This is so since 7’:?1 = (O‘JF'Y(Z?‘_ZJ)F(lCzS_a;_W;Qn) by (3:3) and (37) and because

f—ll (1—711)2dB (z) < oo fory>—-1,a—2>—1.

Example 2 (Charlier polynomials). Basing on [7] let us recall that monic Charlier
polynomials {c, (x;\)},,~_, are polynomials given by the following 3-term recur-
rence

Cnt1 (T3 N) = (@ —n— Nep (23 0) —nden—1 (T30,
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with c_1 (x;A) = 0, co(z;A) = 1. For A > 0 they are orthogonal with respect
to discrete measure concentrated at nonnegative integers with mass at n equal to
exp (=) i‘l, ,n > 0. Another words this measure is the Poisson normalized measure.

In order not to complicate too much let us take dB (n) = exp (=) 2—7 and dA (n)

= %HdB (n) forn =0,1,... . Since Y37, (nfl)! = ("Xp()’\\)_l) we see that C =
ei;)((f)(i)l' Naturally we have also D =1 and B, =n+ X and B,_; = n\, hence r
=A+1- 3‘&’;2&))\) = e’;i’((}j‘&_)iz)‘. Thus recursive equation satisfied by coefficients
Kn 18 the following:

—1)A

Rp =1 _|_ A — u7

Rn—1

n > 2. In particular we have ko = 2%—__)1‘::\\2/2, = 3‘3"?’(6;\(2)(;) ’\1 ’\)\z/iz/’\;/3'

and in general it is easy to see that
A\ J
exp (A) — Z =0 Jl anZnJrl 3\_1
— 2
exp ()‘) - Z =0 E_? ZjZn _)7\_?

Thus we have in particular

Kp =N

an () = ¢ (2) + Kncn-1 (x),
oy = n‘f’)\‘f’l“ﬂn_fin—i-lu

)\n(zjszrl ;\_T) (ZJ'Z”*1 E_?)
(ijn %)2 |

As the application of Corollary [0l we have the following identity true for A > 0 and
z=0,1,...

Qp—-1 =

)\k*ﬂfl

)" en (x5 0) Z o ).

n>1 k>n+1

(3.7) =1+

J
exp(A)— ;l 0 E_‘ n K __ €Xp N— Zk 0 k'

This is so since anl = Mo ST AT and consequently Hk—l By

j=0 !

= Zk>n+1 2. Let us observe that (3.7) is not satisfied for non- posztwe integer

Example 3 (Legendre polynomials). As it is known Legendre polynomials are the
Jacobi polynomials with o,y = 0. AsdB (x) let us consider measure with the density
f(x;0,0) =1/2 on [—1,1]. AsdA (z) let us consider measure with the density 2(3—21)

n [—1,1]. Parameter C we get by direct integration, namely C = ﬁ while D =

—3. Further using (32) and (T3) we get:
2

Pn= 0Pt = G D@ s 1)

Hence ki =0—3+ % and consequently coefficients K, are given by the following

recursive equation:

n2

 @2n—-1)2n+ )k,

Rn4+1 = —
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(261n2—18)

for n > 1. In particular we get ko = —3 — 3(73;2/ W3y = T 9ma=6 Finally we
deduce that polynomials defined by

an (1) = I + kI (),
are orthogonal with respect to the measure with the density: m on [—1,1].

4. EXTENSIONS AND OPEN PROBLEMS

In this section we are going to present some generalizations of the results of
Section The results are not as nice and compact as the ones presented above
that is why we present them here. We will also pose some open problems that
appeared immediately when writing the article.

Let us return to the setting that was presented in the Introduction and consider
the case r = 2. Let us assume that measures dA and dB are related to one another
by the relationship

and that constants C, D, E are such that m > 0 on supp B and that measure
dA is normalized. Following cited already [I4], Proposition 1 we deduce that then
polynomials {a,,} and {b,} orthogonal with respect to these measures are related

by the relationship

(4.2) an () = by () + Kpbn—1 () + Apbp—2 (),

for some number sequences {k,} and {\,}. given in the Proposition below:
Proposition 1. Suppose normalized, positive measures dA and dB are related to
one another by (41). Let further polynomial sequences {a,} and {b,} orthogonal

with respect to these measures satisfy respectively 3-term recurrence (I1) and (I2).
Then there exist two number sequences {k,} and {\,} such that [[-3) is satisfied.

Moreover number sequences {kn}, {An}, {an} {é&n}, {B,}; {Bn} are related to

one another by the system of equations:

(4.3) Knt1+an = B, +kn,

(4.4) A1 + Qnkin +Gn1 = Bt +EnBp1 + A,

(4.5) W+ Gnoikin—1 = KpBp_s+ AnBaa,

(4.6) Gn1dn1 = B, s

with Ay = 0 and k1, k2 and Ao defined as solutions of the system of 7 equa-

tions 0 = [0 p(b1(2) +r1)dA(x) = [, p (b2 (2) + Kabi (z) + A2) dA () =
fsuppB (b2 (I) + IQle (.I) + AQ) (b1 (.I)—Flil)dA (.I) = fsuppB bl (I) («IQ + Dx + E) dA («I)

= Joupp B bo () (3:2 + Dz + E) dA (z) ’AfsuppB (332 + Dz + E) dA (x) = C,

fsuppB b3 (z) (2° + Dz + E) dA (z) = B with 4 additional unknowns

Joupp 5 01 (@) dA (), [L00 2 (@) dA(2), [0 g b1 (2) b2 () dA (2), [, 53 (2) dA ().
Proof. Uninteresting proof is shifted to Section O

Visibly it is hard to solve system of equations (3)-@.6]) for {£n, An, n, &p} in
general. Below we will present one example where it is simple.
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Example 4 (Kesten-McKay distribution). This example concerns measure that is
called Kesten-McKay. It appeared in probability in the context of random matrices.
One of the particular examples of its density is the density of the form:

(1 —p*)V4 —a?
21((1 = p?)2 — p(1 + p?)zy + p?(22 + y?))’

for |z|, ly| <2, p? < 1. To see that ffzf(x;y,p) dr =1 for all |y| <2 and p? < 1
is difficult hence to obtain sequence of polynomials orthogonal with respect to it
by Gram-Schmidt procedure is quite hard. As one can easily see this density is a
particular example of the relationship (1) with dB(z) = 5=V4 — 2%dz, by(z) =
Un(z/2), where Uy () are the Chebyshev polynomials of the second kind (for details
see e.g. [1])). Onme can notice that polynomials b, satisfy the following 3-term
recurrence:

f(z3y,p) =

bnt1(2) = by (2) — bp—1(2),
with b_1(x) = 0, bo(x) = 1. First of all notice that if p = 0 then we deal with trivial
case. Hence let us assume that 0 < |p| < 1. We have 8,, = 0 and 5,, = 1 and

further C = (1;—52), D= —%, E = (#)2 + y2. By direct computation we
check that k1 = ko = —py and do = p>. Now inserting all of the ingredients to

equations ([{-3)-({-0) we see that k., = —py for n > 1, A, = p? for alln > 2, a,
=0, and &, =1 for alln > 1. Thus a,(z) = by (x) — pyby—1(z) + p?by_2(x) for all
n > 2.

Now let us simplify calculations by assuming that the measure dB and the poly-
nomial (3:2 + Dx + E) are symmetric which implies that polynomials orthogonal
with respect to dB (i.e. by,) must contain only either even or odd powers of z.
Hence coeflicients 3, are equal to zero for n > 0 and also that D = 0. Conse-
quently measure dA must also be symmetric and by similar argument we deduce
that coefficients a,, = 0 for n > 0. This results in the fact that coefficients k,, are
also zero for all n > 0.

As a result we have the following Lemma which is in fact a corollary of the
Proposition [l

Lemma 1. Suppose normalized, positive measures dA and dB are related to one
another by the relationship:

_C
22+ F
Let further respectively polynomial sequences {a,} and {b,} orthogonal with respect

to these measures satisfy 3-term recurrence (L) and (I2). With §8,, =0 forn > 0.
Then there exist a number sequences {\,} such that

(4.7) an () = by, () + Anbp—2 (),

and o, = 0 for n > 0. Moreover number sequence {\,}, satisfies the following
second order recursive equation for n > 3 :

dA (x) = dB (z) .

An

Eﬁnf&

(48) /\nJrl = )\n + anl -

with A\ =0, ho = By + E — C, A3 = By + E — =225,
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Coefficients G, are given by relationship:

. )\n+1[3

ap = T n—2-
Proof. We apply assumptions to the system of equations ([A3HLG) getting:
At +8n1 = Ao+ Bo_is
dnfl/\nfl = Aan73v

from which we get (@8). To get initial conditions we notice that ay (z) = 22—+ X2
=a2? + E+ (A2 — By — E), so from the relationships fsuppB az (x)dA (z) = 0 and
Joupp (@ + E)dA(z) = C we get C + (A2 — By — E) = 0. Now to get A3 we
use relationship: fsuppB ay (x) az (r) dA (x) = 0, using on the way the fact that
az (z) = bz (z) + A3z = z(x2 — By) — B + sz = 2® + 2(\s _ABO — 3,) and that
fsuppB(ajz —Bo)(@? + E)dA (z) = 0. We have: 0 = fsuppB((3:2 —Bo) (@ +E)+ (A3 —
Bi—E)a?+BoE)A () = [y 5(Na—B1—E) @+ E)+BoE—E(ha—, — F))dA (2)
=CAs—py —E)—E(\s— B, — E - By) =0. O

We will briefly illustrate this Lemma by the following example.

Example 5 (Jacobi polynomials revisited). Let us consider the symmetric case

i.e. assuming that parameters o and v are equal say to a. Then 3, = 0 and
B, 1= (2a+2n"_(;‘;z222_)k2n+1). Parameters C and E are now equal to —32% and —1
respectively. Hence
. 2
Ay = F-C=—————""—7"—"-
2 fo+ (2a+1)(2a + 3)
s = Bi+4F—-—"—Bj=————"—.
3 bt E= =gl (2a + 3)(2a + 5)
Besides one can easily check that the sequence {—(2a+2n’1(17;(_22)+2n73)} satisfies
n(n—1
(4.8). So Ap = — (2a+2n7(1)(2a)+2n73), n > 2. Hence we have:
— 1)
J(afl,afl) _ J(a,a) _ n(n (a,a)-
" (@) =T (2a +2n — 1)(2a + 2n — 3) """ 2

In particular notice that for a = 1/2 we have JEH2H2) () = Up(x) /2™ where
U, are the Chebyshev polynomials of the second kind, while Jr(L_l/Q’_l/z) (x) =
T, (z) /2" forn > 2 and JiTETHR) (x) =T, (z) forn=0,1, where T, (x), are

the Chebyshev polynomials of the first kind. Besides |:_(2a+2"i(17;(22)+2n—3):|a:1/2
—_1

= —3 and we end up with well known relationship between Chebyshev polynomials
of the first and second kind:
T, (2) = (Un(x) — Un_2 (2))/2.

Remark 6. Notice that we could have reached the result in the above mentioned
example by applying the procedure described in Section [d twice once for monomial
1 —x and then for 1+ x.
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Remark 7. Notice also that one could invert relationship [{.7) and find connec-
tion coefficients of polynomials {b,} expressed in terms of polynomials {a,} . Like
in the setting of Corollary [l they would be expressed in terms of products of coeffi-
cients {\n} (in fact either only with odd or even numbers) and consequently obtain
expansion similar (2.7) (in fact involving polynomials {b,} with even numbers).

4.1. Open problems.

e Is it possible to simplify equation (@8] and reduce it to the first order
recursive equation?

e Is it possible to simplify system of equations [@3HLE) and reduce it to the
problem of solving system of the first order recursive equations?

e More generally is it possible to solve general system of equations presented
in Proposition 1 of [14] or at least deduce more properties of coefficients

{cg )} not only that for j > r they are zeros.
n>1,1<j<r

e [s it possible give some properties of connection coefficients between the two
sets of orthogonal polynomials given the fact that orthogonalizing measures
are related by the known relationship dA () = F (x) dB () for functions F’
different from the reciprocal of a polynomial. It seems possible to consider
rational functions to start generalization.

5. PROOFS

Proof of Theorem [ Noticing that the proof of Proposition 1, iii) does not require
the measures dA (z) and dB (x) to have densities we can apply its assertion and
deduce that if positive, normalized measures are related by the relationship (2.1))
then the polynomial sequences {a,} and {b,} orthogonal respectively with respect
to these measures are related by (2.3). Hence sequence {k,, } exists and consequently
we have a,, () = b, () + knbn—1 () . Remembering that sequences of polynomials
{an} and {b,} are orthogonal and satisfy the following 3-term recurrences:

ant1(z) = (- an)an (z) = Gn-1an-1(2),

bni1 (I) &

(= B,) bn (2) = By 1bn-1 () .

So on one hand we have
xan () = apy1 (2) + anap () + dp—10n-1
= bpt1 () + (Knt1 + ankn)bn + (@nkin + Gn1)bn—1 () + &n_1kp—1bp—2 ().
On the other we have:
zap (r) = xb, (z) + xkpbn—1 (2)
b1 (2) + (B + #n) b (2) + (B oy + 0B 1)bnms + iy _pbnz (2).

Hence we must have:

Rn+1 +a, = ﬂn + KRn,
Opkn +0p_1 = ﬁn—l—i_ﬁnﬁn—l’
dn—lnn—l = Knﬁn—2

Now let us get a,, from the first of the equations

an = B, + En — Kn+1-
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We get further

~ 2 p
Qp—1 = _anin — Ry + RnpKn41 + ﬁn—l + Kﬂﬁn—l'

So finally we have:

Kn—l(_ﬁnﬁn - 5721 + RnKn+1 + anl + ﬁnﬁnfl) = ﬁn3n72

dividing both sides by k,k,—1 We get:

ﬁn72 _ anl

Rnp—1 R

Rpn4+1 = Rn + + ﬁn - ﬁn—l
Now notice that we can rearrange terms on both sides of this equation in the
following way:

B Bus
Kn+1 + - _ﬁn:’in"' - _Bn—lu
R Rn—1
B>

proving that quantity &, +
+ i_(l) - /31 .
We can easily find this quantity by finding directly quantities x1 and xo.
Naturally we have ko = 1. Remembering that dB (z) = (d 4+ cx)dA (x), that

bnt1 (z) = (# = B,) bn (z) — Bnbn—l (z)

and since fsuppA a1 () dA (z) = 0 we must have

1= /SuppAdA (x) = /suppA ﬁdB (x).

Now since a1 (z) = by (z) + k1 we have

_ C () + K1)
0= /suppA (D+.’L') dB( )

e B,,_1 does not depend on n and is equal to kg

C—i—('ﬁ—BO—D)/HLDdB(iU):C"'“l_BO_Dv

So
H1260+D_C.

To find k2 we use the fact that as (z) = by (x) + k2by (x) . Hence we have:

(b2 () + kabi (z))
¢ /suppA (D + ‘T) a5 (I)

(=D = By + )by (@) + 11— 1) = By )

0

D+ o) 4B (x)

- O/SuppA ((D - ﬂl 5 H2)H1 - ﬂ()) B (I) = ((D + 51 - H2)Ii1 - BO) .

(D +zx)

Hence we see that ko + 5—2 - B, =D. O
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Proof of Proposition [l Assuming that both sequences of polynomials i.e. {a,} and
{bn} are orthogonal we have on one hand:

zan () = apt1 + anay () + dp_1a,-1 () =
= bn+1 (-I) + (’in+1 + an) bn (I) + (An+1 + ankn + dnfl) bnfl (I)
+ (an)\n + dn—l’in—l) bn—2 (:E) + dn—l)\n—lbn—3 (JJ) .

and on the other:

[1]

2]

(3

[4

5

[9

(10]

(11]

(12]

(13]

xan () = 2 (bn (z) + Knbn-1 () + Apbp_2 (2))
= burt + (B o+ n) b (@) + (Buoy + KuBoy + X, ) buot (@) +

(Kan—Q + )‘nﬁn—2) bn—2 (55) + )‘an—Sbn—3 (55) .

Comparing expressions by by, b,—1, bp—2 and b, _35 we get equations ([Z3HL0). O
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