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Abstract. This paper presents a generic condition number for polynomials that is useful for
polynomial evaluation of a finite series of polynomial basis defined by means of a linear recurrence.
This expression extends the classical one for the power and Bernstein bases, but it also provides
us a general framework for all the families of orthogonal polynomials like Chebyshev, Legendre,
Gegenbauer, Jacobi, and Sobolev orthogonal polynomial bases. The standard algorithm for the
evaluation of finite series in any of these polynomial bases is the extended Clenshaw algorithm. The
use of this new condition number permits us to give a general theorem about the forward error for
that evaluation algorithm. A running-error bound of the extended algorithm is also presented and
all the bounds are compared in several numerical examples.
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1. Introduction. In many practical applications it is quite common to have a
polynomial evaluation inside a more generic algorithm. Let B, (z) = {bo(),...,bn(z)}
be a basis of the vector space P,, of polynomials of degree lower than or equal to n on
an interval Z C R. Thus, given a polynomial p(x) € Py, there are unique coefficients
¢; € R such that

(1.1) px) = exbr(z), xel
k=0

Depending on the polynomial basis, the standard evaluation algorithms are the Horner
algorithm (power basis), the de Casteljau algorithm (Bernstein basis), the Clenshaw
algorithm (Chebysev basis), and the extended Clenshaw algorithm (orthogonal poly-
nomial basis). The cases of power and Bernstein bases are well known, and there
are backward, forward, and running-error bounds in the literature [10, 15, 16]. The
Clenshaw algorithm [7] is a recursive method to evaluate polynomials represented in
the Chebyshev basis. The error analysis of this algorithm has already been considered
in [3, 4, 5, 9]. The problem is that the evaluation of these families of polynomials
is more complex because it uses the recurrence relations that define the polynomial
basis itself. Thus, the backward and forward error bounds are more involved.
However, finite series of orthogonal polynomials (or particular cases like Cheby-
shev, Legendre, or Gegenbauer polynomials) appear in several fields of physics, engi-
neering, and mathematics, as, for example, in the approximation of functions, in the
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integration of ordinary and partial differential equations by means of the collocation
method, and in nuclear physics. Therefore, the development of a general setting that
embraces all these cases is an important task.

The analysis of the condition number for polynomials in the context of root finding
with different bases was first introduced by Wilkinson [19, 20]. Other authors, such as
Gautschi [12, 13, 14], compared the condition numbers of polynomials in monomial,
orthogonal, and Lagrangian bases. More recently, in [21] the conditions of polynomials
in different forms were compared by an extended definition of the condition number of
a polynomial but were mainly developed for the root finding problem. Nevertheless,
the standard polynomial condition number does not provide us a direct error bound,
as occurs in the power and Bernstein cases.

In this paper, we present a new expression of condition number valid for any
polynomial basis obtained from a linear recurrence and useful for polynomial eval-
uation. This expression has as particular cases the classical one for the power and
Bernstein bases, but it also can be applied to all the families of orthogonal polynomials
like Chebyshev, Legendre, Gegenbauer, Jacobi, and Sobolev orthogonal polynomial
bases. Moreover, the use of this condition number permits us to give, in a direct way,
a general theorem about the forward error in the evaluation of finite series in any of
these polynomial bases by means of the extended Clenshaw algorithm. To complete
the analysis, we also present a running-error bound of the extended algorithm.

The paper is organized as follows. Section 2 introduces basic notation; section
3 presents the new condition number and a general theorem about the error bound;
section 4 gives a running-error bound of the extended Clenshaw algorithm; and finally,
in section 5, all the bounds are compared in several numerical examples.

2. Basic notation and definitions. Let us introduce some basic notation in
error analysis and condition number of polynomial bases. In this paper we assume
that the computation in floating-point arithmetic obeys the model

(2.1) fi(aob) = (aob)(1+21) = (a0 b)/(1+ =),

where oe{+, —, X, /} and |e1],|e2| < u (with w the round-off unit). We also assume
that all the operations are done with rounding to the nearest and that the computed
result of @ € R in floating-point arithmetic is denoted by @ or fl(a). Following [15],
we will use the following classic properties in error analysis:

e If we consider |6;| < u, p; =+1Vi=1,...,n, and nu < 1, then

(ny == H(l +6;)" =1+6,, where |0,| <y, :=
i=1
o (k)(j) = (k+J),
® Y+ Y < Yty and i < Vg1
The absolute condition number #(x) at the point x of a function f : X — Y from

a normed vector space X of data to a normed vector space Y of solutions is given
by [18]

1 _u — = nu + O(u?),

I/ (& + bz) — f(2)]

(2.2) R(z) == lim sup
-0 (52| <5 [[ 6]
A relative condition number may be obtained in a similar way, x(z) := k(z) -

(lz||/11 f (z)]]), although for the evaluation of polynomials close to zero the absolute
condition number is the standard option. (In the relative condition number it is im-
plicitly assumed that f(z) # 0.) Note that the condition number &(x) is a first order
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measure of sensitivity of the problem with respect to the parameters of the function,
and, for smooth functions f, it is related with the Jacobian matrix of f.

In the particular case of the problem of evaluating finite polynomial series, we
have that given the vector space Py, By (x) = {bo(z), b1(z),...,bn(z)} a basis of P,,
and a polynomial p(z) = >_}_, ¢k bi(x) € Py, the most standard condition number
of p(x) is given by [11]

(2.3) SB, (p Z |ex, b (2

In this paper, we are going to develop an analysm of the case where the polynomial
basis satisfies an (m + 1)-order homogeneous linear recurrence, that is, we have a
polynomial basis {pg(z)} where for some po(z), we have

(2.4) Za’“ z)pr—;(x), k=1,...,m—1,

Zakj pkj ) /me,

with ak,j(x) S Pl( )

For these polynomial bases the standard general algorithm for the evaluation of
the polynomial p(z) = >"}'_, ck pe(z) is the extended Clenshaw algorithm. The Cle-
shaw algorithm was designed for the evaluation of Chebyshev orthogonal polynomials,
but it can be extended [5] to any polynomial basis that satisfies a homogeneous linear
recurrence relation. (For instance, the Horner algorithm can be seen as the particular
case of the extended Clenshaw algorithm for monomial bases.)

THE EXTENDED CLENSHAW ALGORITHM.

Input: z, n, m, po(z), {ci}, {aitj;}
Initialize variables g,4+1 = ... = @nym =0
fori=nto 0 by —1

(25) ZCEH_] 7 qlﬂ( ) +c;

end

p(r) = qo(z) po(x)

Output: p(x)

In order to help our study we introduce the absolute polynomial basis associated
with the basis {pr(x)} [2, 3].

DEFINITION 2.1. Let {px(x)} be a polynomial basis that satisfies the homogeneous
linear recurrence (2.4). Then we define the absolute polynomial basis associated with
the basis {pr(x)} as the basis {p’;(aj)} that satisfies the homogeneous linear recurrence

(2.6)  Ph(a) = lpo(a)], Z g (@) ph_, (@), k=1,....m—1,

ZI%J 2)|pj_,(z), k=m.

Note that pﬁk(x) >0 and |pr(x)] < p’;(x) Vk, x.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 05/07/13 to 131.96.253.89. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journal s/ojsa.php

A GENERAL CONDITION NUMBER FOR POLYNOMIALS 1283

3. A general condition number for polynomials. The problem of the stan-
dard condition number is that Sp, (p(z)) was defined for the power basis and the
Bernstein basis [11], where the evaluation of the polynomials of the basis is partic-
ularly simple. In the case of power basis, X = {1,z,22,...,2"}, we have [15] the
following.

THEOREM 3.1. If p(z) = Y ;_,ckx® and p(x) is the value computed by the
Horner algorithm, then

p(x) = p()] < 720 Y lera®| =20 - Sx (p()) -
k=0

And in the case of the Bernstein polynomial basis B = {b{(t),...,b(¢)}, with
bi(t) = (?)tj(l — )"~ and t € [0, 1], we have [16] the next theorem.

THEOREM 3.2. If p(t) = > p_,ckbi(t) and p(t) is the value computed by the
de Casteljau algorithm, then

B(t) = p()] < Yan Y [exb} (D) = Yan - Si (p(1)) -

k=0

Note that these theorems assume that the coefficients ¢, are known and repre-
sentable exactly in the computer. If we have ¢, = ¢ (1 + 0,,) with |6, ] < vn,, then
we will have the factor 72,4, instead of v, in the above theorems. In a similar way,
if we have ¥ = z(1 + 61), then we will have the factor vs,. In any case, the standard
condition number provides us useful information on the behavior of the algorithm to
evaluate the polynomial for both bases. What happens for an orthogonal polynomial
basis? In this case the bounds that exist in the literature are not so compact, and the
standard condition number is not so useful.

To study the extended Clenshaw algorithm we may formulate it using matrix
notation. Let R(z) € R(*TD*(+1) he the matrix

(3.1)
1 —ayq(z) —Qm,m(T)

1 —az,1(z) —Am+1,m ()

—n,m(T)

1 —api(z)
1

Then, the extended Clenshaw algorithm is equivalent to solving the (m + 1) diagonal
upper triangular linear system R(z)q(z) = ¢, where g(z),c € R"*! are the column
vectors Q(x) = (QO(x)v q1 (33), s 7Qn(x))Ta c= (C(), Ciy- - ;Cn)Ta and p(ZIJ) = qO(x) p0($).
Now, a general bound for this situation is given by [5] the next theorem.

THEOREM 3.3. If p(x) = > _, ck Pk (), where the polynomial basis ® = {p;(x)}
satisfies the (m + 1)-order homogeneous linear recurrence (2.4) and p(x) is the value
computed by the extended Clenshaw algorithm, then

(32) |p(z) —p()] < u- (m+2)|P()] (I + By (@) [(R(2)71)°]) le] + O(u?),
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where absolute value is to be understood componentwise; A° denotes a matriz A ex-
cept for the last row that is the null vector; P(x) € R is the row vector P(x) =
(po(),...,pn(x)); I € RF** s the identity matriz; R(z) is given by (3.1); and
Ry, (z) is the matriz R(z) but only with bandwidth m instead of m + 1.

This bound, although in some sense it resembles the bounds for the power and
Bernstein bases, has a quite technical term (I, + |RY (z)||(R(z)~")°|) that scales
the standard condition number. Therefore, just So (p(z)) = > p_g ek pr(z)| is no
more useful. The reason is quite simple: in the power and Bernstein bases the algo-
rithm to evaluate the polynomials in the basis is trivial, whereas in the orthogonal
polynomial basis (or a general basis obtained from a linear recurrence) we have to
take into account an extra source of errors, the linear recurrence of the basis.

First we obtain a backward error estimate. From (2.5),

qi(x) = Zawg ) Girj(2) | +¢ | (1+d0)

= |f Z it j,j (@) Givj(x) | (1+61)

+ @it m (T) Qi () (1 4 01) (1 + d2) + € | (1 + do)
= =0;+1,1(®) Gi+1 (@) (1 + Omy1)

+ Zaz+J i (@) Qi () (1 + Oms3—j) + (1 + 61).

If a;qj,(x) = alﬂ ST+ azﬂ»)j and we suppose that = z(1 + J),

(3.3) @l =aly (146, for 1 =0,1 with |6,,] < v,

¢ = Ci(l + HHC) with |0nc| < Ve s
then @iy j(z) = aitj,j(x)(1 + 0p,+3). That way, taking

(34)  Git1,1(2) = aip1,1(2) (1 + Onpt3) (1 + Oms1) = aiv1,1(2) (1 + Onyqmta),
iy j(2) = @i j(2)(1+ Onyt3) (1 + Omiz—yj)
= Qi+, (@) (1 + On,tmt6—j), J=2,...,m,
¢ =¢i(1+6n.)(1 4 61) = ci(1 + On.41),

we have p(z) = 3", kpk(x), where ¢, = cj(140c, ) and py.(x) = 37" @k j(2)pr—; (x)
are the polynomials obtained by perturbing the coefficients in the recurrence relation
(2.4) by 6k)j = ak,j(l + 5ak,j)'

Now, we extend the definition of condition number to avoid the problem of the
generic polynomial basis. First, to help in the analysis, we define the relative error
counter (n)g, in a similar way as in the standard notation for rounding error analysis
[15] but now using a new % instead of the round-off unit u. We define

(3.5) := max {|6c], |5ak’j|}7
0 <n
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which takes into account both sources of error in the coefficient evaluation. Thus, as-
suming that nii < 1, if we consider |§;| <@ Vi =1,...,n, then (n); := [[}_,(14+6&) =
14 0.4, where [0, 4| < Yna :=nu/(1 —na).

Next, in a similar way to [21], we define for p, p € P,, the perturbation norm

(3.6) 1P =pllea:=(+1)- max {|0c], |0a,,[} = (n+ Da.
0<k<n

1<j<m

As we are considering n > m, this definition measures the perturbations in the coeffi-
cients ¢x and ay ;(x). Thus, the absolute condition number for p(x), using the general
definition of condition number of a function (2.2), will be

o @) )

(37 Kw)ﬁ}ﬁ%@%ﬁéaﬂﬁ—maa’

where

(3.8) [p(z) — p(x)| < Z(Ek — c)pr(T)| + ng(ﬁk(ﬂf) —pr(x))
k k=0

=0
<ay lenllpr(@)| + Y [el1r(z) — pr(z)].
k=0 k=0

Therefore, we have to bound the term |py(z) — pr(z)|.
If we take the recurrence relation (2.4), then, for k > 2m, we have

pe(x) = ), anj(@) (1 +day ;) Pr—j ()

J

I

1

I
-

{ak)j ({E) (1 + gak,j) Z a‘k*j}l(x) (1 + 6ak—j,l)],5k?jl(x)}
=1

-1

= ak,t,2(2) (2)a pr—t—1(2)

J

N
3

~
Il

for some coefficients ayt2(x). (We do not need them explicitly, but, for example,
ar,1,2(z) = ag,1(x)ak—1,1(x).) By continuing this process, we can express pp(x) using
the first polynomial po(z)

k
(3.9) Pr(@) =po() Y Api(@)(i)a,

i=[ 2t 41

where Ay, ;(x) is the sum of products of ¢ unperturbed recurrence coefficients of (2.4)
and so they are polynomial coefficients, Ax;(x) € P;(x). For example, A p(x) =
Hle at,1(z) and it is perturbed by the largest error term of py(z) which is given by
(ks =TTy (14 Ba,.0)-

Note that pi(x) at the final stage just depends on the coefficients of the recursion
and the first polynomial po(z). Therefore, taking into account that the recurrence
with absolute values gives us the recurrence for the absolute polynomials (2.6), we
obtain

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 05/07/13 to 131.96.253.89. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journal s/ojsa.php

1286 ROBERTO BARRIO, HAO JIANG, AND SERGIO SERRANO

(3.10)
k k
Pr(@) —pr(@)| = |po(@) Y. Api(@)(ia—pol) Y, Ari(x)
i=| 5ot |41 =5
k k
=| > A@biap@)| < D vialAki(@)llpo(x)]
= 5ot ]+ =5 41
k
<vea Y. |Aki@)llpo(@)] < - Ph(2).
i:Lk;LIJJrl

Now, from (3.8) and (3.10), taking into account that |py(x)| < pi(x), lek] < (14a)|ex],
and @+ (1 4+ @)vk,a < Vk+1,a, we have that

n n
(3.11) |p() )| < az ekl [px (@) 4 Yn,a Z |5k|pi(33)
k=0 k=0

< ML Z ek [P} ().

k=0

Therefore, considering yp4+1,4 =~ (n + 1)u « = (n+ 1)u we obtain

(3.12) () = p(@)] Z ek |pf () + O(@),

and taking into account the general expression of condition number (2.2) we define
our general condition number for polynomials.

DEFINITION 3.4. Let p(x) = Y ;_, ckpr(x), where ® = {po(x),...,pn(z)} is a
polynomial basis that satisfies an (m+1)-order homogeneous linear recurrence relation

Z a; ;(x) pij(z) (a;; =0, when @< j).
Then, the absolute condition number of p(x) is given by
(3.13) Sa(p()) ==Y |exlph(x)
k=0

where {pg(az), ..,ph ()} is the basis of the absolute polynomials associated with the
basis ®.

Note that this new condition number extends the classical one. For the power
basis, we have that p;(z) = 2%, and the recurrence now is trivial, p;(z) = x - p;_1(z).
Therefore, |p;(x)| = pf(a:), and so both condition numbers are the same. In the case
of Bernstein polynomials, B = {b{(t), b} (¢),...,bl(t)}, the recurrence is given by

b =1, by =0 for ¢<0 or i>n,
bE(t) = (1 — )b M () + b (), i=0,...,n.
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Taking into account that b*(¢t) > 0 Vi,n (¢t € [0,1]), we have that again in this case
lpi(t)] = pg (t), and so also both condition numbers are the same. Therefore, Definition
3.4 extends the classical one.

Now, we show how we can use this new condition number in giving elegant error
bounds for general polynomial evaluation.

THEOREM 3.5. If p(z) = > _, ckpr(x) where the polynomial basis ® = {p;(x)}
satisfies the (m + 1)-order homogeneous linear recurrence (2.4) and p(x) is the value
computed by the extended Clenshaw algorithm, then, up to first order in u,

(3.14) () = p(2)] < Yot 1)(s) D lerlpi (@) = Vg1t - Sa(p(x))
k=0

where {pg(x)} is the basis of the absolute polynomials (2.6) associated with the basis
{pi(z)} and p = max{n;,n, + m + 3} with ng and n. defined in (3.3).

Proof. We have discussed the change in the polynomial evaluation with regards to
the perturbations of the coefficients ¢; of the polynomial and those of the coefficients
a,j(z) of the homogeneous linear recurrence. From (3.4),

(3.15) max{|dc, |, [0ayp., [} < max{|fn 1], On,4mral} < 10psa] < vusa

with ¢ = max{n.,n, + m + 3}. Thus, from (3.5) we deduce that @ < ~y,11. Then,
taking into account v,41,a ~ Y(n+1)(u+1), Using the error bound (3.11) and the new
definition (3.13), we have the expected result (3.14). O

In the previous theorem we have considered that the computation of the coeffi-
cients has been done working with the same precision as the rest of the computations.
However, sometimes it may be advisable to calculate these coefficients in multiple pre-
cision [6] with a new round-off unit & <« u. In this case the error in the computation
of the coeflicients is assumed to be negligible, and now the bound is simply

Alotii

P(x) = p(2)] < V(nt1)(m+1) - Se(p(@))-

Note that Theorem 3.5 may be applied to all the standard polynomial bases that
use linear recurrences, as power basis, Chebyshev, Legendre, Gegenbauer, Jacobi, and
Sobolev orthogonal polynomial bases. This result provides us a compact bound that
gives information of the basis and the recurrence relation that permits one to obtain
the basis. From Theorem 3.5 (for p(z) # 0) we may obtain, as is usual in literature
[15, Chapter 5], a relative error bound

p(z) — p(a)] S o lexlpf (x)
19 Pl e )

4. A general running-error bound for polynomial evaluation. The ex-
tended Clenshaw algorithm provides us the general framework for polynomial evalua-
tion of polynomial bases obtained by linear recurrences. This subsection is devoted to
a running-error analysis of the algorithm, which provides an a posteriori error bound.
In the next theorem we assume that po(z) can be computed accurately.

THEOREM 4.1. A running-error bound of the evaluation by means of the extended
Clenshaw algorithm of a polynomial p(z) = > _, ckpr(z) written as a linear combi-
nation of a polynomial basis ® = {px(x)} that satisfies the (m+1)-order homogeneous
linear recurrence (2.4) is given by

(4.1) p(x) = p(@)| < ulmo() + [0 (x)])|po(@)] + O(u?),

where mo(x) is derived from
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(42) Tn+l = Tp42 = = Tp4m — 0,

Z @it jj (@) | i (@)

Zazm W@ii ()] (m + 5 — 5 +na) + @ ()] + [&lne |

i:n,...,O,

and ng, ne are defined in (3.3).
Proof. With ¢;(z) := ¢(x) — ¢;(z), we have €,41 = -+ = €p4m = 0. For
i=mn,...,0, we have to prove that

(4.3) lei(x)] < um(z) + O(u?),

where m;(z) is given by (4.2).
Applying formula (2.1) to the computation of the extended Clenshaw algorithm,
and assuming the order of computation such as

(%) = Git1,1(2) @ Qi1 (%) B Uit2,2(2) @ Qit2(2) @ -+ B Ui, () @ Gigm () ST
(where a®b := fl(a+0b) and a®b := fl(a x b) represent the corresponding floating-point
computations), we can derive

(14 601)Gi(2) = @it1,1(x) Givr () (L + 0) + Zalﬂ i (@) Qi (@) (1 + Omgo—j) + T

Substituting g;(z) = ¢;(z) + €;(z) and ¢; = ¢; + Eilf%;, and taking into account in
the previous formula that @, S(Jc) = ars(x) (1 + 0p,+3), we can deduce

m
gi(z) +€(x) + 61 G(x Z @it j,j(T) Gitj (T) +ci + Z Qit,§ () Gitj (2)0n,+3
j=1

+ Z it jj () €y ()

+ aiJrl,l( )qurl 9 + Z A3, j (IerJ( ) 9m+2*j'

And thus ,
Z @i () Qi (2)0n,+3 +Cig +"5nc
+ Z Uit (@) €i15(2) + Wip1,1(2) Gigr(2) O
j=1
iaﬂj ) @it (%) Omya—j — 01 Gi(x).
=2
Since
Z @it () i (2)navs = i %(@H@) —€i15(2))0n, 13,
i=1 a
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we have

i 1 —~ —~ anu 3
Z it,j (@) €45 (2) 7 + Qit1,1(2) Git1(2) (em + 7+)

14 6n, 43 1+ 0n,+3

O .
+ Z Qijtj, ] qu )<9m+2j + 7+3> - 91 QZ(CC)

1 + Gnc 1+ 0na+3

And taking into account that
1 1 1
< <
|1 + anu+3| 1- |9nu+3| 1-— Yre+3

=14 (ng +3)u+ O(u?)

and
O Tk 2
< =ku+0O
}1+9k S 7, = Rt Ol

we have
(4.4)
lei (@ Z (@it j,j ()] |€it5 (@) (1 + (na + 3)u)

Z (@it.5 (@)] |G ()| (m 45 = j + na) + [ (2)] + [Elne | + O(u?).
Since €p41 = €p42 =+ = €pgm = 0 we have from (4.4) that |e;(z)| =~ O(u), and so

up to first order in u we have

lei(@)] < Z |@itjj ()] €345 ()]

Z'alJrJJ ) Gig (@) (m+5 = j +na) + |Gi(@)] + [ilne | +O(w?),

and by induction, we obtain (4.3).
If po(z) = 1, we have |p(z) —
(4.5) P(z) = p(x)| = [qo(=
= [qo(z
< |go(z
<

p(x)| = |qo(x) — qo(x)|. In the other case,
® po(x) = qo(x) X po(z)]

x po(x) (1 +0) — go(x) X po(z)|

— qo()[po ()| + u|go(x)[po (z)]

u(mo(z) + [Go(x)|)po(2)| + O(u?)

T3, © (mo(@) @ [@(2))) © lpo(w)] + O(u?)
~u® (mo(z) @ |Go(z)]) @ |po(x)| + O(u?). O

In a similar way to Theorem 3.5, if coefficients have been performed in multiple
precision, instead we obtain mo(z) derived from

IS
A\/\_/\_/

IN

Tn41 = Tpn42 = = Tpndm = 07

Z|az+“ )| Tigj ( Zmlm NGty ()| (m + 1 — 5) + |Gi()]
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The complexity of the algorithm of the previous theorem is not significantly
greater than the complexity of the extended Clenshaw algorithm and it can be incor-
porated into the evaluation algorithm. The pseudocode of the complete algorithm is
given by the following (where @ >  means all the addition operations are performed
in floating-point arithmetic).

THE EXTENDED CLENSHAW ALGORITHM WITH RUNNING ERROR BOUND.

Input: z, n, m, po(z), {G}, {@itj,;}s nas Ne, v
Initialize variables Gni1 = Gni2 =+ = Gnim =0
Initialize variables w11 = Tp4o = -+ Tpam =0
M,=m®&5®n,

for i =n to 0 by —1

Gi(x) =@ ity i(2) ® Giys(2) © G
j=1

mi(@) = @Y [dir ()] © mipy(2)
j=1

O ®Y airj (@) ® |Gi4s(2)| ® (Ma ©§) @ |i(2)] @ [6] @ e
j=1

end

p(x) = Go(z) @ po(z)
running_error(z) = u ® (r0(2) ® [G(@)]) ® po()]
Output: p(x), running_error(x)

In order to obtain a running relative error bound when p(z) # 0, if |p(z)| >
u(mo(x) + go(z)|)|po(2)|, we may apply directly Theorem 3.1 of [8], obtaining

[p(z) —p(@)| _  (mo(x) + [d@o()])|po()|
()]~ P(x)]

5. Numerical tests. In this section we compare the different error bounds for
the evaluation of the Wilkinson polynomials [19, 20]:

(4.6) + O(u?).

20

(5.1) m@zﬁﬁ—%),mwzﬂﬁ—é)

i=1 i=1

with ¢ € [0,1]. As we focus on the use of orthogonal polynomial bases we also study
the behavior in the evaluation of the approximation of the function

sin(8x)

f(x)zm

by means of a polynomial of degree 30. Now we use the nominal interval « € [—1, 1] for
the orthogonal basis. The approximation is obtained by truncating the development
in Chebyshev polynomials of the first kind. Later, the coefficients for the other bases
are obtained exactly by using the algebraic manipulator Mathematica.

We have chosen three polynomial bases, the power basis: the polynomial basis
of the Chebyshev polynomials of the first kind {7;(z)} (in the case of the interval
t € [0,1] we use the shifted Chebyshev polynomials {7} (¢)} [1]), and a polynomial
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basis of Gegenbauer polynomials with the parameter A = 5/2, {C(x)} (in the case
of the interval [0,1] we use the shifted Gegenbauer polynomials {C;*(t)} [1]). The
Gegenbauer orthogonal polynomials satisfy the three-term recurrence relation [17]

Co(z) =1,

M) =

7

20+ A—1)

xC{\—l(x) -

C)(x) = 2\,

7

— (),

1> 2.

In Figure 5.1 we can see the relative errors of the Horner, Clenshaw, and extended
Clenshaw algorithms for the three polynomial bases in the evaluation of the Wilkinson

Wilkinson p;(t)
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point t
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Fic. 5.1. Decimal logarithm of the relative error and of the relative error bounds (a priori
(3.16) and running-error (4.6) bounds) for the evaluation of the Wilkinson polynomials (5.1).
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polynomials p;(t) and pa(t). We can observe that the orthogonal polynomial bases
present problems for evaluating the ill-conditioned Wilkinson problem ps(t) as most
of the zeros of the function are located close to one end of the evaluation interval. The
running relative error bound of Theorem 4.1 provides a sharp estimate of the relative
error in all the cases. (Note that the running-error bound of the Horner algorithm is
just a particular case.) The use of the new condition number given by Definition 3.4
permits us to have an a priori error bound given by Theorem 3.5 and (3.16). This
result gives a bound quite close to the running-error bound, and so it provides a useful
formula for a general setting.

In Figure 5.2 we study the behavior when evaluating a polynomial of degree
30 approximating the function f(z). Now, all the polynomial evaluations are well-
conditioned, as shown from all the theoretical bounds. The best performance is
observed by the orthogonal polynomial bases, as one may expect due to the good
properties of these polynomial bases in function approximation. This situation is more
clear for the Chebyshev polynomials. (The Gegenbauer polynomials are not a stan-
dard situation, but the figure shows that all the results may be applied to this more
general case.) Again, the new error bounds give us quite accurate information about
the evaluation process.

Obviously, the relative errors are unbounded when the exact value of the function
is zero. Therefore, we can observe peaks in the pictures when the value of x is very
close to a zero of the function. However, the error bounds remain valid. In Figure 5.3
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F1G. 5.2. Decimal logarithm of the relative error and of the relative error bounds (a priori (3.16)
and running-error (4.6) bounds) for the evaluation of a polynomial of degree 30 approzimating the
function f(x) = sin(8z)/(x + 2)3/2.
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RELATIVE ERRORS ABSOLUTE ERRORS

|

Iogm(relative error)
Iogm(absolute error)

-1 -0.5 0 0.5 1 -1 -0.5 0 0.5 1
point (x-T /8) x107™ point (x-T /8) x10°
-2 =12
Clenshaw [Clenshaw (Chebyshev) ]

(Chebyshev)

Iogm(absolute error)
L
wv

|
—_
~

-1 -05 0 05 1 21 -05 0 05 1
point (x-7C /8) x10°° point (x-T /8) x10

[Extended Clenshaw (Gegenbauer)]

|
-
w

olute error)

Lo\

w EN
1
i
1
1
1
1
1
1
1
1
1
1
1

wv
s
\-’9716
8‘» Real error
= —17[] =e=e= Running error bound
[Extended Clenshaw (Gegenbauer)] ————"a priori" error bound
-10 -18
-1 -0.5 0 0.5 1 -1 -0.5 0 0.5 1
. -8 . -8
point (x-T /8) x10 point (x-T /8) x10

F1G. 5.3. Decimal logarithm of the relative (left) and absolute (right) error and of their cor-
responding error bounds (a priori (3.16) and (3.14) and running-error (4.6) and (4.1) bounds) for
the evaluation of a polynomial of degree 30 approzimating the function f(z) = sin(8z)/(x + 2)3/2
around one of its zeros (x = m/8).

we show the relative and absolute errors and their corresponding bounds around 7 /8
(x € [r/8 — 1078, 7/8 + 1078]), one of the zeros of f. We can see how the absolute
errors have similar global behavior, while the relative errors have, as expected, worse
behavior near the zeros of the function. In any case, we can observe that both error
bounds provide useful information.

6. Conclusions. This paper introduces a generic polynomial condition number
useful for any polynomial basis defined by a linear recurrence. This condition number
is motivated by the lack of a useful one for orthogonal polynomial bases in the litera-
ture. The standard polynomial condition number only gives us information about the
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error of polynomial evaluation when we use simple algorithms like the Horner (power
bases) and the de Casteljou (Bernstein bases) algorithms. This new condition number
extends the standard one for the power and Bernstein bases, and it provides an elegant
forward error bound when the evaluation of finite series is developed by the extended
Clenshaw algorithm. A running error bound is obtained, and the pseudocode that
permits us to apply the extended Clenshaw algorithm together with the running error
bound is provided. Finally, different numerical tests have been developed to show
how the different bounds fit the real error. These tests show the usefulness of these
bounds.
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