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1 Introduction

The Laguerre-Hahn class for linear functionals defined in the linear
space of polynomials with complex coefficients was introduced in [2, 16].
They are linear functionals such that their corresponding Stieltjes func-
tion satisfies a Riccati differential equation with polynomial coefficients.
Later on, some perturbations to linear functionals where analyzed (see
[19, 20, 24, 30], among others), in regards to whether or not they preserve
the Laguerre-Hahn character. In particular, [20] deals with a perturba-
tion comsisting in the addition of a Dirac delta to a linear functional.
The authors determined that this kind of perturbation preserves the
Laguerre-Hahn character, and they also analyzed some interesting ex-
plicit examples using associated polynomials of the first kind for the
classical polynomials families.

More recently, the Laguerre-Hahn class was extended to Hermitian
linear functionals defined on the linear space of Laurent polynomials. In
such a case, the corresponding Carathéodory function satisfies a Riccati
differential equation, and the linear functionals satisfying this condition
are said to be in the Laguerre-Hahn class on the unit circle. In [25] the
author studies the Laguerre-Hahn character when some perturbations to
the linear functional are applied, as well as some characterizations of the
class in terms of a distributional equation for the functional and matrix
Sylvester differential equations, among others.

In this contribution, our aim is to analyze a perturbation consisting
in the addition of Dirac delta derivatives of order IV, both for linear func-
tionals defined on the real line and on the unit circle. The structure of
the article is as follows. In Section 2, we present some preliminaries and
notation regarding the Laguerre-Hahn class on the real line and some
spectral transformations that have been studied on the past. We intro-
duce a perturbation consisting in the addition of a Dirac delta derivative
of order N, we obtain the relation between the corresponding Stielt-
jes functions and, finally, we discuss if the transformation preserves the
Laguerre-Hahn class. In Section 3, a similar analysis is carried on for
linear functionals on the unit circle. Finally, in Section 4, we study the
Laguerre-Hahn class under the Szeg6 transformation, i.e., the correspon-
dence between measures on the real line and measures on the unit circle.
An explicit example is presented.

2 Orthogonal polynomials on the real line

2.1 Preliminaries

Let £ be a linear functional defined in the linear space P of polynomials
with complex coefficients such that



Bol. Mat. 19(1), 65-90 (2012) 67

<£’7 xn> = Hn, (1)

for n > 0, where p,, € R isthe n—th moment associated with the linear
functional £. We define ¢L, the left multiplication of £ by a polynomial
¢ with real coefficients, by

(0L, q(x)) = (L, ¢(x)q(x)) , (2)

for ¢ € P, and DL, the usual distributional derivative of L, as

(DL, q(x)) = — (L, ¢'(z)) , (3)

for ¢ € P. Furthermore, if g(z) = >_7_, a;jx? ,we define

n n

L)@ = D> | D ajujom | =™,

m=0 \j=m

o)) = 40

x

Finally, the linear functional 2='£ and the product of two linear func-
tionals are defined by

(x7'L, q(x)) = (L, (boq)())
(L1L, q(x)) = (L1, (Lqg)(x)) ,

for g € P. If £ is quasi—definite, i.e. if the principal leading submatrices of
the Gram matrix (a Hankel matrix, in this case) associated with { Nn}ngo
are non—singular, then we can guarantee the existence of a unique family
of monic polynomials such that

(L, Pp(x) Pr(z)) = Ky 6pm (4)

for K, # 0 and n,m > 0. {P,},5, is said to be the sequence of monic
polynomials orthogonal with respect to £. Properties of orthogonal poly-
nomials have been extensively studied in the past (see [8, 28], among
others). They satisfy a three term recurrence relation



68 Duenas and Garza, Perturbations of Laguerre—Hahn - - -

Poii(z) = (2 = by) Pu(2) — dp Po—1 (), (5)

for n > 0, with the initial conditions Py(x) = 1, P_1(z) = 0, and b,,, d,, €
R with d, # 0, n > 1. It is well known that given two sequences of
arbitrary real numbers {bn},>q, {dn}, >0, With dy # 0, then {F,}, -,
defined by (5) is orthogonal with respect to some quasi-definite linear
functional £. This result is known in the literature as Favard’s theorem
(18)).

On the other hand, if the principal leading submatrices of the Hankel
matrix have positive determinant, then £ is said to be positive definite.
In such a case, there exists a family of orthonormal polynomials {pn}n20
satisfying (4) with K,, = 1, n > 0. Furthermore, £ has the integral
representation

<awm=é«@mw,

with ¢ € P, where p is a positive Borel measure supported on an infinite
subset F of the real line.
The Stieltjes function associated with p is defined by

() = /E du(y) 7 (6)

r—y

and has great importance in the theory of orthogonal polynomials and
in approximation theory. It admits the series expansion at infinity

o

S@) =Y it (7)

k=0

where {fin},5( are the moments given in (1). By extension, for quasi-
definite linear functionals, we will define the Stieltjes function as in (7).

2.2 The Laguerre-Hahn class

A linear functional £ (or the associated family of orthogonal polynomials
{Pn},>0) is said to be in the Laguerre-Hahn class if the corresponding
Stieltjes function satisfies a Ricatti differential equation of the form

Ap(z) S'(z) = Br(x) S*(z) 4+ Cr(z) S(z) + Dr(z), (8)
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where Ap, Br, Cr and Dy are polynomials with complex coefficients
such that Ap(z) # 0, and Dp(z) = [(DL)0AL](z) + (LOCL)(x) —
(£200Br)(x). Moreover,

Theorem 1. [19] Let L be a normalized (uyp = 1) quasi—definite linear
functional and {Pn}n>0 the corresponding sequence of monic orthogonal
polynomials. The following statements are equivalent

1. L is in the Laguerre—Hahn class.

2. L satisfies the functional equation D [ALL]+WL+ By, (z71L?) =0,
where Ar(x), Br(z) and Cr(z) are the polynomials defined in (8),
and

U(z) = — [AL(z) + Cr(z)] - (9)

3. L satisfies the functional equation

Dz AL+ (zV — AL+ BrLL?> =0, (10)

with the condition (L, ¥) + (L£2,60Br) = 0.

4. Every polynomial P,(x), with n > 0, satisfies a structure relation

n+d
Ap(z) Pl y(z) = Bp(z) PV (@) = > Onp Pola),

k=n—s

forn > s+ 1, where {PT(LI)} - are the associated polynomials of
n

first kind (see the following subsection) with respect to {Patn>o0
t =degAp, p =degWV > 1, r = deg B, s = max{p — 1,d — 2},
d =max{t,r}, and b, are some constants.

If B, = 0, then {P,}, 5 is said to belong to the affine Laguerre-Hahn
orthogonal polynomials class. Equivalently, they are the semiclassical
orthogonal polynomials (see [1, 21]).

Notice that the characterization D [ApL] + WL + By, (#71£%) =0 is
not unique. If fact, multiplying by a polynomial ¢(z), £ also satisfies

v

D [ALE} + UL + By, (x_IEQ) = 0, where A; = qAr, = qV¥, and
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B;r, = ¢By. In order to obtain uniqueness, a minimizing condition on
the degrees of the po}ynqmials is imposed. Let ¢, p and 7 be the degrees
of the polynomials A,V and By, respectively, and let d = max{t,r}.
Now, set H (L) = {max{p —1,d — 2}, for any polynomials Az, ¥ and By,
satisfying (10)}. Then, the class s of the Laguerre-Hahn linear functional
L is defined as the minimum of H(L).

Furthermore, we have (see [20])

Theorem 2. Let L be a linear functional satisfying (8), and let Z be
the set of zeros of Ar,. Then, L has class s if and only if

[1 (Cr@] +BL(a)| + |Dr(a)]) #0,

a€”Z

i.e., Ar, Br, Cr, and Dy, are coprime.

2.3 Spectral transformations

Given a linear functional £, the following perturbations to it have been
studied in [4, 30].

(i) Lo =(z— )L, o & supp(p);
(i) Lo = (x—a) 'L, a ¢ supp(p);
(i) Ly = L+ M,dq, M, € R, a ¢ supp(p),

where J, is defined by (d4,q) = g(a). The above transformations are
called, respectively, Christoffel, Geronimus and Uvarov transformations.
In terms of the corresponding Stieltjes functions, these perturbations can
be expressed (see [30]) as

Sa) = A(:C)Sl(;x()xq)t B(x).

(11)

where S(z) is the perturbed Stieltjes function and A, B, and D are poly-

nomials in the variable x, which were determined in [30], where the au-

thor also shows that all perturbations of the form (11), called linear

spectral transformations, can be expressed as a product of Christoffel and

Geronimus transformations. Moreover, it can be shown (see [19]) that

the Laguerre-Hahn class is closed under the transformations (i)—(iii).
On the other hand, perturbations of the form

S(x) = : (12)
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with AD — BC # 0, are called rational spectral transformations and were
also analyzed in [30]. An example of this kind of perturbations are the
so—called associated polynomials of order k, which are defined ([8]) by

PY (@) = (@ = boys) PP (@) = dys PP, (@), (13)

for n > 1, and the initial conditions Po(k)(a:) =1, Pl(k)(a:) = x — by,
where {b,}, 5 and {dy}, > are the same that in (5). In other words, we
obtain the associated polynomials of order k£ by a shift of the recurrence
relation parameters. S®*) (z), the corresponding Stieltjes function, can
be obtained using

_ Sk(=)
g (z) = dkSZ,l(x) 7

where Si(z) = Py(z)S(x) — P,il_)l (x).
Another example of rational spectral transformation are the anti-
associated polynomials of order k, considered in [26] and defined by

PR (@) = (¢ = by) PSP (2) — dy PR ()

for n > 0,, with initial conditions P(Ik) (x) =0, Po(_k)(x) = 1, where

bn = by_p, cZn =d,_r, n = k and 50,51, ... ,Bk, di,... ,cik are arbitrary
real numbers. The corresponding Stieltjes function is also given by an
expression of the form (12). Furthermore,

Theorem 3. [30] Any rational spectral transformation of the form (12)
can be obtained as a superposition of Christoffel, Geronimus, associated,
and anti—associated transformations.

Theorem 4. [30] The class of Laguerre-Hahn is closed under rational
spectral transformation of the form (12).

2.4 Perturbation by the addition of Dirac delta
derivatives

Let £ be a quasi—definite linear functional. Taking into account that

<D(N)£, q(a;)> = (—1)N <£, Q(N)($)> ;

consider the linear functional £y such that



72 Duenas and Garza, Perturbations of Laguerre—Hahn - - -

(L. (@) = (£, q@)) + M (DNs,, g(x)) | (14)

for M € Ry, i.e., a perturbation of £ by the addition of a Dirac delta
derivative or order N at the point © = « ¢ supp(u). Our interest is to
find the Stieltjes function associated with Ly, and to determine if this
kind of perturbation preserves the Laguerre—Hahn character.

Proposition 5. Let £ be a quasi-definite linear functional and S(x)

the corresponding Stieltjes function. Then, §(ac), the Stieltjes functions
associated with Ly defined as in (14) is given by

~ 1
Remark 6. The case N =1 was analyzed in [10].
Proof. Consider
= <£, zk> =cp+ M (-1)N M N
for £k > N. Then, the Stieltjes function is
S) = Y = |a+M(-1) [ s
k=0 k=N
v o0 kN
= S@)+ Z (k— N)I zk+1
k=N

_ 5($>+MQ(N+13 ; (f)k“.

Taking into account that

(6% - ) — ! «
)] Tcy i ()

we have
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k=N
M | okt )
:5W+ag;Q)]
(™)
= S(:c)—i-% [ c }
« r—«
1
= M(-1)"Nl————
for |a| < |z|. O

In other words, the addition of a derivative of order N modifies the
Stieltjes function by adding a rational function with a pole of multiplicity
N + 1 at * = a. Notice that, in general, if we consider the perturbation

l
(L, (@) = (£, a(@)) + 3 My (D50, q(@)),  (16)
k=0

then the corresponding Stieltjes function will consist in the addition of
rational functions with poles of multiplicities N+ 1 at the points z = oy,
to S(x). As a consequence,

Corollary 7. Let L be a linear functional that is in the Laguerre—Hahn
class. Then, Ly defined as in (16) is also Laguerre-Hahn.

Now, assuming that £ is Laguerre-Hahn, we consider the class § of
the Laguerre-Hahn functional defined by (14). Combining (8) and (15),
we obtain

» _1\N _ _1\N 2
_ _1\N
+D(z),

so that
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®(z)S'(z) = B(z)S?(z)

IM(—D)NNIB(z)\ =~
(ot - BTG ) S

M2 (NY? B(z) M(-1)NN!C(x)

(z — a)2N+2 - (z — a)N+1
—D)VM(N +1)!®(x
Thus, if
ALle) = (z—a)? (),
Brx) = (¢—a)*?B(2),
Cr(z) = (z—a)V™ (C(2) (x — )" —2M (-1)Y NI B(z)) ,
Dp(z) = M?(NY)? B(z) — M (-1)N N'C(z) (x — a)N*!

+D(z) (z —a)? V2 — ()N M (N 4+ 1) (z — o)V &(2),

Ap(z)S' = Bp(2)S8? + Cp(z) S+ Dp(x) . (17)

Now, let s be the class of L. Notice that

deg A, = t<s+2N+4,
deg\il = p<s+2N+3,
degBy, = 7<s+2N+4

As a consequence, d = max{t,7} < s+2N +4 and the class of Ly is § =

max{p—1, d— 2} < s+2N +2. On the other hand, since yp = 1 — M(S((XN),
then

Proposition 8. Let s be the class of the linear functional L. Then, the
class s of the linear functional Ly is such that
s—2N+2)<s<s+(2N+2).

Remark 9. The cases N =0 and N = 1 were studied in [20] and [10],
respectively. In the latter, the authors also obtain the conditions on the
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polynomials of the differential equation that determine each specific value
of the class.

Proposition 10. Let Ly be a Laguerre-Hahn linear functional whose
Stieltjes function satisfies (17). Then, for every zero of Ar(x) different
from «, (17) cannot be simplified by division of the polynomial coeffi-
cients.

Proof. From the assumption on L, Ay, Br, Cp, and Dy, are coprime.
Let A7 and B be as above and assume a is a zero of Aj, different from
«. Three different situations can be analyzed

1. If B(a) # 0, then By (a) # 0.
2. If B(a) = 0 and C(a) # 0, then we get C(a) # 0.

3. If B(a) = C(a) = 0 then taking into account D(a) # 0, we get
Dy (a) # 0 and, as a consequence,

|Buta)| + |Cuia)] + | Duta)| £ 0.
As a conclusion, the equation (17) cannot be simplified. O

3 Orthogonal polynomials on the unit circle

3.1 Preliminaries

Consider a linear functional £ defined in the linear space of Laurent
polynomials with complex coefficients A = span{z*}reczp, such that

cn= (L, 2") = (L, 27") =C_p,

e., L is an Hermitian linear functional. We will denote the corre-
sponding bilinear functional by (p(z),q¢(2)), = <£,p(z)q(z)>, where

q(z) = q@(z71), and p,q € P. The set of complex numbers {c}rezr
are called the moments associated with £. The Gram matrix associ-
ated with £ is now a Toeplitz matrix. Analogously to the real line case,
studied in the previous Section, we will say that £ is a quasi—definite
(positive definite) linear functional if the determinants of the principal
leading submatrices of the Toeplitz matrix are non—negative (positive).
In the quasi—definite case, it can be guaranteed that there exists a family
of monic polynomials {®,,},>¢ satisfying
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(£, ®0(2) Bu(2) ) = Kn G
for n,m > 0, where k,, # 0, n > 0. {®,},>0 is said to be the monic
orthogonal polynomial sequence (MOPS) with respect to L.

On the other hand, any positive definite linear functional admits the
integral representation

(€ .p(2)) = /T p(2) do(2),

where p(z) is a polynomial and o is a nontrivial positive measure sup-
ported on T.

The properties of {®,},>0 have been extensively studied over the
years ([13, 27, 28], among others). They satisfy

p41(2) = 2@n(2) + Puta(0) Pp(2), (18)
Duii(z) = (1= 1201 (O)F) 2 @(2) + @py1(0) @y (), (19)
for n > 0, the so—called forward and backward recurrence relations, where
®*(2) = 2"®,,(271) is the reversed polynomial and the complex numbers

{®,(0)}n>1 are known as Verblunsky coefficients (they are also called
Schur or reflection parameters).

In terms of the moments, we can define an analytic function in a
neighborhood of the origin by

F(z)=co+2 Z c_p 2k, (20)
k=1

which, if £ is positive definite, is analytic in the open unit disc DE with
positive real part therein. It can be represented as

P = [ 2 dotw),

w—z

where o is the measure associated with £. F(z) is said to be the
Carathéodory function associated with £ . For quasi—definite linear func-
tionals, we will define F'(z) as (20).
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3.2 Spectral transformations and the Laguerre—Hahn
class

Given a linear functional £, the following perturbations (analogous to the
Christoffel, Geronimus and Uvarov perturbations defined in the previous
Section) have been studied in the past (see [9, 11, 14, 15, 17, 18]):

(P(2); 4(2)) . = ((z = @) p(2), (z = @) q(2))

for a € C;

(0(2), 4(2)) o, = < p(z)  q(2)

z—a’ z—a>ﬁ+mp(a)q(d1)+mp(0_‘_1)Q(a)a

for a € C, |a| # 1 and m € C; and

(2), 4(2)) g, = P(2), 4(2)) o + mp(e) g(@t) +mp(a)q(a),

for m € C and o # 0. In terms of the corresponding Carathéodory
functions, they can be expressed as

Fx) = A(z)Fl()z()Z;— B(z)

(21)

where A, B, and D are polynomials in the variable z whose coefficients
depend on m and « (see [17]). (21) is said to be a linear spectral trans-
formation of F(z).

There are other transformations that result from modifications of the
Verblunsky parameters, namely the Aleksandrov transformation (result-
ing from multiplying the Verblunsky parameters by the complex number
A, with |A] = 1), and the associated and antiassociated polynomials of
order k, defined by a forward and backward shift, respectively, of the
Verblunsky coefficients, in a similar way that the associated and anti-
associated polynomials are defined on the real line. Once one has the
sequence of modified Verblunsly coefficients, the corresponding polyno-
mials can be constructed using (18). In terms of the Carathéodory func-
tions, these transformations are given by

~ . A(2)F(z) + B(z)
F&) = eoF- +D0) (22)

~—
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where A, B,C and D, with AD — BC # 0, are polynomials in z, which
are known (see [22, 27]). In general, transformations of the form (22)
are called rational spectral transformations. In [22], the author gives
necessary and sufficient conditions on the polynomials A, B, C, and D in
order for F'(z) to be a Carathéodory function, provided that F'(z) is.

A linear functional £ whose corresponding Carathéodory function
satisfies the Ricatti differential equation

2 Ar(2) F'(2) = Br(2) F*(2) + Cp(2) F(2) + Dp(2), (23)

where Ap, By,Cr, and Dy are polynomials in z, is said to be in the
Laguerre-Hahn class. The Laguerre-Hahn class on the unit circle can
be understood as an extension of the Laguerre-Hahn class on the real
line, and was studied in [25], where the author characterizes this class
in terms of a distributional equation for the corresponding orthogonality
linear functional, and in terms of a first order structure relation with
polynomial coefficients.

If B = 0, then we obtain the affine Laguerre-Hahn class on the
unit circle (see [3, 5, 23]), and if By, = Dy, = 0 and C7, is some specific
polynomial, then we obtain the semiclassical class on the unit circle (see
[3, 5]). It is important to notice that, unlike the real line case, the affine
Laguerre-Hahn and semiclassical classes do not coincide. The following
result can be found in [25].

Theorem 11. Let L be a quasi—definite linear functional such that F(z),
the corresponding Carathéodory function, satisfies (23) for some polyno-
mials Ar, Br,Cr and Dy, i.e, F(z) belongs to the Laguerre—Hahn class.

Let F(z) be a rational spectral transformation of F(z) of the form (22).

Then, F(z) also belongs to the Laguerre-Hahn class.

3.3 Perturbation by the addition of Dirac delta
derivatives

Consider an Hermitian linear functional £ and the corresponding deriv-
ative functional on the unit circle, given by (see [29])

<D£7 p(Z)> =—i <£7 Zp/(2)> s
Then,

<D£, p(Z)@> = i

= —1

(£, zIp(=)a=))
< -

£.2p(2)qz) ~ 2 p(2) 7))
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For the second and third derivatives, we get, respectively,

<D(2)£, p(z)@> = —i <D '>
= (= (L, zp<z>q7>+zp'<z>7>
f2p( )q'(2) + 27 p(2) ¢'(2)

2p(2) 4'(2))

and

(POL, p(=)a(2) = (=)° (£ 2 p"(2)a(z) +3220"(2) 4(2)

Applying additional derivatives, it is not difficult to show that

(DML, p(2) q(2) )
= (—)N <£,, >

=1

MN

ap -k p™ (2) q(l_k)(z)z%l> )

i

0

for some integers ay;, 0 <k <1, 1 <1 < N with

ayr, if N is even,
ag] = ’ . .
—ayg, if N is odd,

for k # 1. Now, for M € R, |a| = 1, we define the linear functional £y
by

(L, p(2) = (£, p(2)) + M (DN)3a, p(2)) | (24)

for p € A, where d, is the Dirac delta functional. Thus, in terms of the
corresponding bilinear functionals,
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I
+M (=) Z Z api—k P (@) ¢-F) () 0?1
I=1 k=0
(25)

for p,q € P. Notice that, if {¢,},, is the family of moments associated
with Ly, then ¢y = ¢g and, for m > 1,

N
Em = (2" 1) = (" 1)+ M (=) Z aro [z o
=1 zZ=x
N m
— _ AN : m—1 _1
= ¢m+ M (—i) an(m_l)'a a
ap o
= ¢t M ()N mla™ :
lz; (m —1)!
On the other hand,
N
Eom = (L 2"y = (1, 2"+ M(=)N Y agy [ a™
=1 zZ=x

=

, ml
= C_m+ M (—Z)N Z agp,1 m a™ lOé !
1=1 '

N
. _ ao,! =
= .+ M=)V mla™ g —— =Cp,
— !
— (m —1)!

so that £ is an hermitian linear functional.

Next, we will find the Carathéodory function associated with Ly,
and will determine if this transformation preserves the Laguerre-Hahn
character.

Proposition 12. Let £ be a quasi-definite linear functional and de-

note by F(z) the corresponding Carathéodory function. Then, F(z), the
Carathéodory function associated with Ly defined as in (25), is given by
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- N I
F(z)=F(z) +2M (=i)N > " agg 2! ——

=1 oo —

Z)l+1 : (26)

Remark 13. The case N = 1 was analyzed in [6], where the authors
obtain an expression for F(z) equivalent to (26).

Proof. The Carathéodory function Fis given by

o0
F(z) = 60+225_kzk
k=1

00 N
= q+2) (c_k+M(—i)Nk'!5zk > (kaill)'> 2

k=1

[e's) N
= F(2)+2M(-i)¥ > (k!ak > (kaf’ll)!> Z*.

k=1

For a given m such that 1 < m < N, notice that

(@2")™ = @ kE-DE-2 - k- n-1) @2
a™k!

oyt @9

Therefore,

and, as a consequence,
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for |z| < 1. Thus,

_ N N
F(z) = F(z)+2M(—i)NZa07lzl< ~ )

l-az
=1
N I
= F(z)+2M (=N ap 2 ——M
@) +2M (Y Y a0
which completes the proof. O

Then, F(z) is a perturbation of F(z) that consists in adding a rational
function with a pole at z = « of multiplicity NV + 1. Therefore,

Corollary 14. If L belongs to the Laguerre-Hahn class, then Ly defined
as in (25) also belongs to the Laguerre—Hahn class.

Remark 15. As in the real line case, this result can be generalized to
perturbations consisting in the addition of | Dirac delta derivatives of
different orders, as each one of them adds a rational function to the
Carathéodory function.

3.4 Semiclassical linear functionals and their class
A linear functional £ is said to be semiclassical if it satisfies the functional
equation

D[As(2)L] = Bs(2) L,

where Ag, B, are polynomials. In such a case, the corresponding orthog-
onal polynomials satisfy (see [29])
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D p’
D= g P2+ g AR (2), (27)
j=0 j=2

for n > p + 1, where p = deg As, p' = max{p,deg Bs}, and 7, j,mnj €
CE. The pair (p,q), where ¢ = max{p — 1,deg[(p — 1)A4s + ¢Bs|}, is
defined as the class of £. ¢ is the maximum number of terms of the

form 2/®% _j—2(2) that appear in (27). Furthermore (see [25]), if the

corresponding Carathéodory function satisfies

2 As(2) F'(2) = [z Ay(2) = i Bs(2)] F(2) + DL(2),

for |z| # 1, then L is semiclassical satisfying D[A(z)L] = Bs(z)L if, and

only if,
(k)
Al(z <L’ 2w Z A k z)k2>]
i <c, YEEp (w) - Bs(z)]> .

DL(Z) =

w—z

Now, we will show that the perturbation Ly does not, in general,
preserve the semiclassical character of £. To see this, set Br(z) =

2A.(z) — iBy(z). Taking into account that F(z) = F(z) 4+ Q(z), where
Q(z) is the rational function that appears in (26), we have

2 Ay(2) [F(=) - QI = BL(Z) [F(2) = Q(2)] + Di(2),
2As(2) F'(z) = Br(z) F(2) + 2 44(2) Q'(2)
—BL(Z) Q(Z)+DL )

Thus, Ly will be a semiclassical linear functional if and only if

)

2z A(2) Q'(2) — BL(2) Q(2) + Di(2)

A/s(z) =+ <'CN7

i (L 2 ) - B2

w—z
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and, since Ly = £ + MDW)§,. the condition becomes

zAy(2) Q'(2) — Br(2) Q(2)
(V) - ANG) h2
=—2M (D (50”2“)]2 X (w - z)

M <D(N)5a, YEZ B (w) - Bs(z)]> . (29)

w—z
As a consequence,

Proposition 16. Let £ be a semiclassical linear functional. Then, Ly
defined as in (24) is semiclassical if and only if Q(z) satisfies (28). In
such a case, L and Ly have the same class.

As an example, if Ly is the functional associated with the Lebesgue
measure, then (see [29]) it satisfies D[As(2)Ly| = Bs(2)Ly with As = C
(constant) and Bs = 0. Thus, (28) becomes CzQ'(z) = 0, and thus Ly
is semiclassical is and only if Q(z) is constant. Therefore, £y applied to
Ly is not semiclassical.

4 The Laguerre—Hahn class and the Szego
transformation

Given a positive Borel measure p with support in [—1, 1], we can define
another nontrivial positive Borel measure, o, supported in [—m, 7|, by
(see [28])

do(0) = % dpu(cos 6)| . (29)

We will refer to (29) as Szegd transformation. If p is a probability mea-
sure (i.e. po = 1) of the form du(x) = w(x)dz, then we have

1
do(0) = §w(cos 0)|sinf| db,

and o is also a probability measure supported on T, with an associated
family of orthogonal polynomials, which can be related to the family of
polynomials orthogonal with respect to u. Also, there is a relation be-
tween the coefficients of the recurrence relation (13) and the Verblunsky
coefficients, which in this case are real. Furthermore, if S(z) and F(z)
are the Stieltjes and Carathéodory functions associated with p and o,
respectively, then ([22])
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F(z) = S(z), (30)

-1
Wherez:x—\/xz—landx:%.

It has been shown in [12] that if one applies the Christoffel transfor-
mation defined in Section 2.3 to a probability measure p (supported in
[—1,1]) and then apply the Szegd transformation to the perturbed mea-
sure [i, then we obtain a probability measure 6 supported on the unit
circle, which is a Christoffel transformation of o, defined from p as in
(29). The same occurs for the Geronimus and Uvarov transformations.
In other words, transformations defined in Section 2.3 are preserved un-
der the Szegd transformation. Our objective in this Section is to show

that the Szegé transformation also preserves the Laguerre-Hahn class.
Indeed,

Theorem 17. Let p be a positive Borel measure supported in [—1,1]
which belongs to the Laguerre—Hahn class and let o be the corresponding
measure supported on T defined by the Szego transformation. Then, o
belongs to the Laguerre-Hahn class.

Proof. Denote by S(z) the Stieltjes function associated with p, satisfying

A(x) S'(z) = B(x) S*(2) + C(2) S(x) + D(z),

for some polynomials A, B, C, and D. Using (30), we have

S'(z) = (izj;; (1— v )F(z)

+% F'(2) (1 = ;4)
_ <1_ x:c >[222+2 F() + 2z F,(Z)]

2_ 1 (1—2’2)2 1— 22
—222 [ 22242 2z
= F F’
122 [(1 — 22)? R (Z)] ’

since 1 — z(z2 — 1)~1/2 = —222/(1 — 22). Thus,
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—222A(z) [ 222+ 2 2z,
1_2(2) [(1__:2)2F<2)+1_Z2F<2)}

2
~ B(a) (22 F(z)> L 220@) by 4 D).

1—22 1—22

and, rearranging the terms,

—423 , 2z \?
mA(w)F(Z) = B(z) (1_22) Fz(z)
220 (x 422(22 + 1D A(z
|:1_(ZQ)+ ((1j22))3( )] F(Z)
+D(z),

—423 (1 — 22 A@) F'(z) = 4727 (1 —22) B(z) F%(z)
+(1-2)" D) + (22 (1- 2
+422 (22 +1) A(z)) F(z).

> C(2)

Taking into account that any polynomial Q(x) can be expressed in terms
of z as

aao(=257) - 441

where @, (z) and Qg(z) are polynomials with complex coefficients, then
it follows that F'(z) satisfies

2 Ap(2) F'(2) = Br(2) F*(2) + CLF(2) + Dr(2),

with
Ap(z) = —42%(1 = 2%) Au(2) Ba(2) Ca(2) Da(2),
Br(z) = 42%(1—2%) Ag(2) Ba(2) Ca(2) Dy(2),
Cr(z) = 22(1—2%2A4(2) Ba(z) Cn(2) Dg(2)
(2) Ba(z) Ca(z) Da(

Dip(z) = (1—22)%A4(2) Bu(z) Ca(2) Du(2).

so F(z) is in the Laguerre-Hahn class. O
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4.1 Example

We consider the first kind associated polynomials for the Jacobi ones.
They belong to the Laguerre-Hahn class, satisfying (see [20])

A(z) S'(z) = B(x) S*(x) + C(z) S(z) + D(x),
with

Alz) = 22-1,

Blz) = HatDB+D@+f+1)

(a+B84+3)(a+5+2)?
a2_52
Cz) = (a+5+2)m—m,
D(z) = a+p8+3.
Notice that
B 2+ (1-22)?  An(2)
M”_A( 2 )_ 422 Ay(2)

By (2) B(z),

By(z) = 1,

Cn(z) = (@a+p+2)72%(2+1)—2(*-p5%z,
Cilz) = 2(a+h+2)7,

Dn(z) = D(z),

Dy(z) L,

and thus F'(z), the Carathéodory function associated to S(x) by means
of the Szegd transformation, satisfies

2 Ar(2) F'(2) = Br(2) F?(2) + CLF(2) + Dp(2),

with
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Ap(z) = —8(a+pB+2)2° (12273,
m&a+U@+mm+ﬁ+n> . N
B = 1-—2%),
r() ( @+p+3a+pr2 ) 17
CL(z) = 82°(1—22)[(a+B+2)?2(2*—1)—2(a® - 5?2
+16 (a+ B +2)2° (22 + 1),
Dr(z) = 8(a+8+2)(a+B8+3)23(1—2%)3.
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