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1. Introduction

The general method and the algorithm PSDF presented in this work are based on the algebraic approach of orthogonal
polynomials introduced by Pascal Maroni mainly in Refs. [1-6], in particular on an implementation of a set of operations
defined in the topological dual space of the vectorial space of polynomials. The basic idea consists in dealing directly with the
linear forms, determined by their moments or equivalently by the corresponding Stieltjes series, and their interrelationships,
and not with the integral representations of them [5].

Perturbation corresponds to a modification on the first coefficients of the recurrence relation of order two satisfied by
orthogonal polynomial sequences. This transformation can promote a deep change of properties; nevertheless there is a
large set of forms that are preserved by perturbation: the second degree forms. In other words, the perturbed of a second
degree form still is a second degree form. Moreover, a second degree form is also a semi-classical one [5,7]. The general
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method presented herein is based on this crucial fact. We remark that, in general, the perturbed of a semi-classical form is
not semi-classical, but a Laguerre-Hahn [5] that satisfies a fourth-order differential equation [8-11]. Laguerre-Hahn forms
[12,13] generalize semi-classical and second degree forms. It is worthy to mention here that among the classical forms only
certain Jacobi forms are of second degree [14]; from them other second degree forms can be generated by applying several
transformations [7,15,14,16]. Furthermore, all self-associated forms are also of second degree [17].

We notice that perturbed orthogonal polynomials have some possible applications [ 18-20,9,21], which motivate further
their study. In fact, during the last years, several authors have worked on this subject considering perturbations of several
orders with more or less free parameters with respect to classical, semi-classical, Laguerre-Hahn and others families,
studying several properties like generating functions, Stieltjes functions, structure relations and differential equations,
separation and the distribution function of zeros and integral representations among others. With respect to the co-recursive
case, we would like to cite [22,23,18,24,10], for the co-dilated situation refer to [ 16,21], for the co-modified [25,26,8], for the
generalized co-polynomials see [ 19,27]. Also, we call the attention to the general Refs. [28,29]. Furthermore, there are some
specific works about perturbed Chebyshev families namely [ 16] on the co-dilated case of the second kind form and [15,30]
concerning all the four forms.

It is well known that the four Chebyshev forms [31-33] are the most important cases of second degree forms [15] due
to their remarkable properties and utility in applied mathematics, physics and other sciences [34]. In particular, for the
purposes of perturbation, the form of second kind is the most simple among them, because it is self-associated, therefore
it is often taken as study case in the mentioned literature. So, it seemed important to us to clarify and explicit some semi-
classical properties of perturbed Chebyshev polynomials of second kind.

In this work we present a general method, and the corresponding symbolic algorithm, intended to explicit some semi-
classical properties of perturbed second degree forms, namely: the Stieltjes function, the Stieltjes equation, the functional
equation, the class, a structure relation and the second order linear differential equation. Moreover, we provide the first
moments of the perturbed forms. The advantage of this method is its generality: it is intended to work for any perturbation
and any second degree form and can be implemented in an algebraic manipulator.

The Chebyshev form of second kind is taken as study example and we give new explicit results for the generalized co-
recursive and co-dilated cases of order three. In the same way, other perturbations can be treated and the same procedure
can be applied to the other three forms of Chebyshev. This will be the subject of a forthcoming article [35]. Moreover, the
characteristic elements presented in this work can be useful in order to obtain other ones like integral representations or
make the study of zeros that are crucial in quadrature formulas of numerical integration.

Let us summarize the content of this article. In Section 2, we establish the theoretical framework, we recall the
mathematical background necessary to understand the subject of perturbed second degree forms. In particular, we have
collected the most important formulas and procedures that compose the general method closely following Refs. [5-7,12-14].
In Section 3, we introduce the method and the algorithm PSDF—Perturbed Second Degree Forms. In last section we apply the
method step by step to the Chebyshev form of second kind and we give the corresponding new results concerning the above
mentioned perturbations. Also, we derive a closed formula for the generating functions of any perturbed Chebyshev family
and we compute them in the two treated cases. Notice that often in applications one is interested on numerical concrete
values of parameters so that the given formulas will be quite simplified.

2. Theoretical framework
2.1. General definitions and features

Let & be the vector space of polynomials with coefficients in C and let ' be its topological dual space. The effect of the
form or functional u € #' on f € # will be denoted by (u, f). In particular (u), := (u, x"), n > 0, are called the moments
of u. Give u, is equivalent to give the sequence of moments (u),, n > 0, or the formal series F(u) (2) =) oo(Wnz", or the
so-called formal Stieltjes function [5] -

S()@ = —-z""Flu)z " = - Z ;:J)rq
n>0

Lletf, p € #,u, v € P. By transposition of the operations in &, we have the following operations in #’ [4]. Left-

multiplication of a form by a polynomial fu, {fu, p) := (u, fp). Derivative of a form v’ = Du, (v, p) := —{u, p’). Division of a
form by a first degree polynomial (x — ¢)~'u, ((x — ¢)'u, p) := (u, 6.p), where 6, is the divided difference operator
p(x) — p(c) /
(6cp) (%) == o ¢eCxFa Op© =0

Cauchy product of two forms uv, (uv, p) := (u, vp), where (vp) x) = (v,
by a polynomial.

Let us consider a polynomial sequence {P,},>0 such that deg P, = n, n > 0, then there exists a unique sequence {up}n>0,
u, € #’,n > 0, called the dual sequence of {P,},>o such that (u,, P} = 8p,m,, m > 0.

%) is the right-multiplication of a form
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Let {P,ﬁ” }n>0 be the associated sequence of {P,},>,, with respect to u, then [23,5,17]

Pny1(x) — Pn+1(§)>
x—£& '

More generally, the successive associated sequences [23,5] are defined by iteration

Pr(,U(X) = (UQG()P,H_])(X) = <UO,

P£r+1) — (Pér))(])’ ut(lr+1) — (ur(zr))“)’ n, r=>o0.
A polynomial sequence {P,},>0 is orthogonal with respect to u € &’ if and only if

(u, PpPp) = kndpn.m, n,m=>0; k, #0, n>0.

679

(2)

(3)

Consequently deg P, = n,n > 0, and any P, can be taken monic, i.e., with unit leading coefficient (P,(x) = x" 4 - - -), then
the sequence {P,},>¢ is called a monic orthogonal polynomial sequence (MOPS). Necessarily u = (u)ouo, (u)o # 0; the
form u is normalized if (u)o = 1, in this case u = ug. In this work, we will always consider monic polynomial sequences
and normalized forms. A form u is regular [5] if it is possible to associate with it an orthogonal sequence fulfilling (3). A
sequence {P,},>0 is orthogonal with respect to a normalized form u (thus u = uy) if and only if there are two sequences
of coefficients {Bn}n>0 and {Ynt+1}nz0, With ynt1 # 0, n > 0 such that {P,},>¢ verifies the following initial conditions and

recurrence relation of order two [23]

Po(x) =1,  Pi(x) =x— fo,

Poi2(x) = (X — Bnr1)Pny1(X) — Vg 1P (®),  ¥up1 #0, n > 0.
Moreover,
(u, xP2 (X)) knt1

, Yny1 = ——, n=>0.

IBn = k,

kn
If {Pp}n>0 is orthogonal, then {P,Er)}nzo is also orthogonal and fulfils [5]

{Pér)(x) =1, PPw=x-4,

P, ) = (x— B DPY) (0 — PV (). nr >0,

where

)
D = Buir Vaer = Yatigr, 0, T >0.

The co-recursive [22,23] of a MOPS {P,},>0 is a sequence {P, (u; -)}n>0 such that

Po(u; ) =1,  Pi(u;x) =x— fo — W,
Prya (i %) = (X — Buy1)Poy1 (s X) — Va1 Pa(u; ), n >0,

where u € C — {0}. The sequence {P,(u; ) }n>0 is orthogonal with respect to the form u(u) given by [5]
S(u) (@)
1+ uS(u)@)

More generally, let {Fn}nzo be the r-perturbed sequence of a MOPS {P;},>( defined by [5]

S(u(w) @ =

{Eo(X) =1, P =x—Ppo _
Pria(®) = (x — Bar1)Pnp1(X) — Ynp1Pa(x), n >0,

where
Bo = Bo + 140,
Bo=Butin, 1 €C  Ja=havn, Mm€C—{0}, 1<n<r,
Bo=Bu  Ta=va n=r41.

(4)

Either i, # 0 or A, # 1. Thus, the co-recursive case corresponds to the perturbed case of order 0. With the notation

woe= (1, ooy )y A= (A, ..o, A), T > 1, we put

- 1
Pa) = o (1o

;r;X), n>=o0,
A
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and we say that the sequence {ﬁ}nzo is orthogonal with respect to the perturbed form i .= u (/,LO; ‘; ; r) given by [5]

Ur(2) +V: ()5 (u) 2)

SW@ =+ Y, @s(u) @)’ (13)
with the transfer polynomials

U@ = P @r@ - mP @P @] - el @PL @), (14)

V@ = n PO @P @) — AP @PY, @) - ek @, @), (15)

%@ =y PP @ — 1P @F @ ) - m P @F @), (16)

Y@ =y {P@P1@ - WP @F @] - mP@F ), (17)

where F,Sl) are the associated of the perturbed polynomials Fn. As usual, we suppose that P, (x) = 0, P,Sr) (x) = 0and 5,1 x)=0
forn < 0.

We can consider two elementary particular cases of a perturbation of order r forr > 0, when there is only one parameter
of perturbation. That is, when u, = 0,k = 0(1)r — 1, uy # 0, A, = 1,k = 1(1)r and when py = 0,k = 0(D)r, A, = 1,
k = 1(1)r—1, A, # 1.Inthe first case, we do a perturbation by translation of the recurrence coefficient 8, and, in the second
case, we do a perturbation by dilatation of the recurrence coefficient y;. In both situations, the operator corresponding to
the recurrence relation of order 2 is perturbed, whereas for r = 0 the operator does not change, but the initial condition
P;(x) = x — Bo becomes P;(x) = x — (Bo + o) leading to a different solution of the same recurrence relation. In literature,
these cases are often designated as r-generalized co-recursive and r-generalized co-dilated cases, respectively. Explicit
results given in this work in Section 4 concern these kind of perturbations.

2.2. Shohat-Favard method

From the Shohat-Favard method [ 1], one can establish a general procedure [36]' to obtain the first moments () 5o, .. nmax
of anormalized regular form u from the first recurrence coefficients { 8 }n—o.....nmax—1, { ¥n+1}n=0.....nmax—2 Of the corresponding
MOPS {P;(X)}>0. Let us write P, in the canonical basis

n
Py (x) = an,,,x“, n>0. (18)
V=0
Obviously that
phv=0,v>n, v<0, n<0; Pon=1 n=>0. (19)
Replacing in the recurrence relation (4) the polynomials by their expressions given by (18), we have
P10 = —Po, (20)
Pnt2v = Pn1v—1 — Brt1Pnt1v — Yat1Pav, 0=V <m, (21)
Pn+2.n+1 = Pnt1n — Bnt1, N =0, (22)

Then, from the orthogonality condition (u, B,) = 0, n > 1, we obtain the moments

n—1
Wo=1,  Wa=—) pav@,, n>1 (23)
v=0

2.3. Laguerre-Hahn forms

A normalized regular form u is a Laguerre-Hahn form [12,13] if its formal Stieltjes function S (u) (z) satisfies the Riccati
equation

A(2)S'(u)(2) = B(2)S*(u) (@) + C(2)S(u)(2) + D(2), (24)

T Ref. [36] is accompanied by a symbolic implementation written in Mathematica® available in netlib.
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where A, B, C and D are polynomials. The sequence {P,},>o orthogonal with respect to u is also called a Laguerre-Hahn
sequence. With A = &, Eq. (24) is equivalent to [12,13]

(Pu) + Yu+Bx'u?) =0,
with
@) =-2' (@) - ¥,
D(z) = —(ubo®) (2) — (ubo¥)(2) — (u*62B)(2).
Perturbed and associated of Laguerre-Hahn forms still are Laguerre-Hahn forms [5], because the corresponding formal

Stieltjes functions satisfy the Riccati equations (33) and (43) (see next section). The same is true for the structure relation
(49), which is also valid for Laguerre-Hahn sequences [5].

2.4. Semi-classical forms

Let (@, v) be two polynomials, @ monic, degyr > 1. The pair (&, V) is called admissible if the functional equation
that it generates,

(Du) + Yu =0, (25)

possesses at least one normalized regular solution u [5]. Let t = deg @ and p = deg /. With an admissible pair (&, ¥) it is
possible to associate an integer

s:=max(p— 1,t — 2). (26)

A normalized solution u fulfilling (25) also satisfies equations x (®u)’ + x ¥ u = 0, for any polynomial y, or (x ®u) + (x ¥ —
x'®)u = 0.Thens; = max(p; — 1,t; — 2) = s + deg x, with t; = deg(x @), p1 = deg(x ¥ — x’®). Thus, let us consider
the function u — s(u) € N. The minimum element of s(u) will be called the class of the form u [5].

Aregular form u is semi-classical (SC) [5,6] if it satisfies (25), where the pair (@, V) is admissible. The sequence {P;}n>0
orthogonal with respect to u is also called a semi-classical sequence, it is said to be of class s, if u is of class s.

For any semi-classical form u the pair (5, 1&) which realizes the minimum of s(u) is unique. A classical sequence
(Hermite, Laguerre, Bessel and Jacobi) [6,37] appears as a semi-classical sequence of class zero.

Given a semi-classical form u it is necessary to know whether the integer s associated with (@, i) is the minimum of
s(u). A normalized semi-classical form u satisfying (25) is of class s = max(deg ¥ — 1, deg @ — 2) if and only if [6]

[T(1v© + @' ©1 + . 6y +622)1) #0, @7)

where ¢ goes over the set of zeros of @. When it is possible to simplify (25) by the factor x — c, we obtain the new equation
((06¢)u)/ + (6% + 62@)u = 0, then u is of class less than or equal to s — 1.
For any regular normalized form u the following two assertions are equivalent [5,6].

1. There are two polynomials @ and ¥/, @ monic, such that

(ou) +yu=0. (28)
2. There are two polynomials A and C, A monic, such that
A@)S'(u)(2) = C(2)S(u)(2) + D(2), (29)
where

D(z) = —(ubo®)'(2) — (ubo¥) (2).
If s is given by (26), then deg C < s+ 1and degD < s. The form u is of class
s = max(degC — 1, deg D) (30)

if and only if A, C and D have no common factor [5].
The link between (28) and (29) is [5]

A@)=2@), C@=-2'@-y@. (31)

From (29), it is obvious that semi-classical sequences are the particular case of Laguerre-Hahn sequences corresponding
toB = 0in Eq. (24).
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2.4.1. Perturbed sequences of semi-classical sequences
If u is a normalized semi-classical form fulfilling (28), or equivalently, ifS(u) fulfils (29) written as

Av(2)S' (1) (z) = Bo(2)S*(u) (2) + Co(2)S (1) (2) + Do (2), (32)

with Ag(z) = ®(2) and By(z) = 0, then the formal Stieltjes function S(i) of it = u (10: 4 ; 1), satisfies

A@)S'(i)(2) = B@)S? (@) 2) + C(2)S (i) (2) + D(2). (33)
If r = 0 (co-recursive sequences), from (8), we obtain

A@) =Ao(2),  B(z) = Bo(z) — uCo(2) + 1*Do(2), (34)

C(@) = Go(2) —2uDo(z),  D(z) = Do(2). (35)

Ifr > 1, from (13), we obtain [5]

A2) = Ao(2) (Ur @Y, @) — V. (@)X, (z)), (36)
B@) = By@X2(2) — @)X @Y, (@) + Do@Y2(@) + Ao() (XY, (2) = X2/ @) (37)
) = Z(Bo(z)Ur(z)Xr(z) n Do(z)Vr(z)Yr(z)> - Co(z)<Ur(z)Yr(z) 4 Vr(z)Xr(z))

—I—Ao(z)(Ur/(z)Yr(z) —U, @)Y/ @) + V(@)X (2) — Vr’(z)Xr(z)), (38)
D@ =B @) — G@U @V;(2) + Do@VE @) + 4@ (V@Y @) — UV, @)) (39)

where U, (z2), V;(2), X:(z) and Y; (z) are the transfer polynomials given by (14)-(17). Thus, in general, the perturbed of a semi-
classical form is not semi-classical, but is a Laguerre-Hahn form.

2.4.2. Associated sequences of semi-classical sequences and a structure relation
If u is a normalized semi-classical form fulfilling (28), then the formal Stieltjes function S (u“)) (2) of its associated form
uV satisfies [5]

A1@)S' (uP) (@) = B1(2)S*(u) (@) + C1@)S(u")(2) + D1 (2), (40)
where
A@)=@(2), Bi(e)=nD@), G =-C@) +2z-po)D), (41)
Di(2) = y; {=@(@) — (z — Bo)C(2) + (z — Bo)’D(2) }. (42)
For the associated form of order r, we get [5]
A @S (") (@) =B.@)S*(u") @) + ¢:@Su") (@) + D;(z), >0, (43)
where

Ao(z) = ®(2), Bo(z) =0, Co(z) =C(z2), Do(z) =D(z), (44)
Arp1(z) =@(z), r >0, (45)
Br+1(2) = yr+1Dr(2), 1 >0, (46)
CGi1(2)=—-CG(2)+2(z - B:)Dr(2), >0, (47)
Yr41Dri1(2) = —=®(2) + B:(2) — (z — B)G(2) + (2 — )°Dr(2), T > 0. (48)

We havedegC;, < s+ 1,degD, <s,r > 0, where s is the class of u. Thus, in general the associated of a semi-classical form
is a Laguerre-Hahn form.
Any semi-classical sequence {P,},>¢ satisfies the following structure relation [5]

1
(0P, = BoPY () = 3 (Cu1(0) = Co0))Pass () = YD1 WOPu(0). 1 = 0, (49)

with By(x) = 0.
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2.4.3. The second order linear differential equation
Any polynomial P, from a semi-classical sequence {P,},>o satisfies the following second-order linear differential
equation [5]

J; mPY L (%) 4+ K(x; mPy (%) 4+ L(x; m)Pryq(x) =0, n>0, (50)
withdegJ(-;n) <25+ 2,degK(-;n) <2s+ 1,degL(-; n) < 2s,n > 0, and

Jx;n) = @(X)Dpy1(x), n=0, (51)

K(x; n) = Co(x)Dny1(x) — W(®, Dpy1 (%)) (x), n >0, (52)

Lix;n) =W ! @ Go), D D s D >0 53

(x;n) = (5( nr1 — Co), n+1> (%) — Dpy1(x) ;0 v(®), n=>0, (53)

where W (f, g) denotes the wronskian of f and g. Reciprocally, if any polynomial P, from an orthogonal sequence fulfils
(50)-(53), then the sequence {P, }n>0 is semi-classical [5].

2.5. Second degree forms

A normalized regular form u is a second degree form (SD) [5] if there are polynomials B and C, B monic, such that, S (u) (2)
satisfy the quadratic Stieltjes equation

B(2)S*(u)(2) 4+ C(2)S(u)(z) + D(z) = 0, (54)
where
D(z) = (u6pC)(z) — (u*65B)(2).
The regularity of u means that we must have B # 0, C?> — 4BD # 0 and D # 0 [5]. The sequence {P, },>o orthogonal with
respect to u is also called a second degree sequence.

From (54), it is obvious that second degree forms are the particular case of Laguerre-Hahn forms corresponding to take
A = 0inEq.(24).

2.5.1. Perturbed sequences of second degree sequences
If u is a second degree form, then the perturbed form of u, it = u(uo; ‘;; r),r > 0, is also of second degree and satisfies

B(2)$%(il) (2) + C(2)S(il) (2) + D(z) = 0, (55)
with

k-B(z) = B(2)X*(2) — C(2)X,(2)Y; (2) + D(2)Y?(2), (56)

kC(z) = 2{B(@)U;(2)X:(2) + D)V, (2)Y: ()} — C@){U:(@)Y;(2) + V:(2)X: (2)}, (57)

krﬁ(z) = B(z)U,2 (2) — CU(2)V:(2) + D(,Z)Vr2 (2), (58)

where k, is a normalization constant chosen in order to make B monic and U;(2), Vi (2), X;(z) and Y, (z) are the transfer
polynomials. These identities can be obtained from (36)-(39) taking A(z) = Ap(z) = 0.

2.5.2. Second degree forms as semi-classical forms
If u is a second degree form, then u is a semi-classical form and satisfies Eq. (28) with [5,7]

k® (x) := B(x){C*(x) — 4B(x)D(x)}, (59)
3 ,
kyr (x) == —EB(X){CZ(X) —4B(x)D(x)}, (60)

where k is a normalization constant chosen in order to make & (x) monic [7]. Equivalently, if u is a second degree form, then
S(u)(2) fulfils the affine Stieltjes equation [7]

A@)S'(1)(2) = C@)S(u) (@) + D(2), (61)
where

A(z) = B@){C*(2) — 4B(2)D(2)}, (62)

Cz) = 2B(2){B'(2)D(z) — D'(z)B(2)} + C(2){C'(2)B(z) — B'(z)C(2)}, (63)

D(z) = B(2){C'(2)D(z) — D'(2)C(2)} + D(2){C'(2)B(z) — B (2)C(2)}. (64)

Among the classical forms, only the Jacobi forms g (k — %

[14, Theorem p.445].

I — %), fork+1> 0,k € Z,1 € Z, are second degree forms
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3. A new general method for expliciting some semi-classical properties of perturbed second degree forms

In this section, we begin by giving a description of the method followed by the corresponding algorithm intended to be
implemented in an algebraic manipulator.

3.1. Description of the general method

The method consists in four main steps. In the first one, we define the starting data of the original second degree form
needed in the sequel of computations, they are the recurrence coefficients, the closed formula of the Stieltjes function and
the coefficients of the quadratic Stieltjes equation. In step two we do the perturbation and we compute the closed formula
of the Stieltjes function and the coefficients of the Stieltjes equation of the perturbed form as second degree form. In step
three we determine some elements of the perturbed form as semi-classical form, namely the coefficients of the functional
equation and of the Stieltjes equation and the class. In the last step, we begin by finding and demonstrating by induction
the closed formulas of the coefficients of the structure relation and from them we obtain directly the closed formulas of the
coefficients of the differential equation.

Let us detail better each step of the algorithm.

The starting point of computations is constituted by the recurrence coefficients S, 1,41 of the recurrence relation (4),
the closed formula of the Stieltjes function S(u)(z) and the characteristic elements B°’(z), C°?(z) and D*°(z) of the Eq.
(54) of the original second degree form u. Then we consider the perturbed form &t = u(o; ’;; r) and the corresponding

modified recurrence coefficients En and Y, given by (10)-(12) from which we compute the first perturbed polynomials
{Pn}n=o.....nmax using (9) and from their canonical coefficients, we apply the Shohat-Favard algorithm to obtain some first
moments (i1)—o,....nmax bY (19)-(23). Next we want to calculate the Eoefficients of the Stieltjes equation (55) satisfied by
the perturbed form i as second degree form, i.e. B°”(z), C*?(z) and D’ (z) by means of the equalities (56)-(58) in which
intervenes the transfer polynomials Ur(z) Vi (2), Xr(z) and Y, (z) stated by (14)-(17). We need to compute some first
polynomials of the sequences {P,},>o, {Pn}n>0 and {Pn >}n>0 to get the transfer polynomials, using the relations (4), (5),
(7) and (9). The closed formula of the Stieltjes function S(i1) (z) is obtained from the transfer polynomials by means of (8) or
(13).

In the sequel, we pretend to obtain some semi-classical properties of .

We begin by determining the coefficients PS¢ (x) and 1//SC (x) of the functional equation (25) applying the identities (59)
and (60) and also the coefficients A (2), CSC (z) and D¢ (2) of the Stieltjes equation (61) using (62)-(64). These two steps
are accomplished from BSP D (2), C(2) and | DSP (z). At this moment, we are able to determine the class of the semi-classical
form i from &€ (x) and ¥ (x) or from A% (z), C5€(z) and D€ (z). In both cases it is necessary to assure that we get the
minimum value of s. In the case we use (26) from the coefficients of the functional equation, we should verify the criterion
(27), and in the case we employ (30) from the coefficients of the Stieltjes equation, we should cancel any existent common
factor between ASC (z), C5€ (z) and D°C ().

Our final goal is to obtain closed formulas for the polynomial coefficients € (x; n), K€ (x; n) and I (x; n), Vn > 0, of
the second order linear differential equation (50) concerning the form ii. These closed formulas can be obtained directly
from the closed formulas of the coefficients @ (z), Cscl(z) and D3¢ ;(2), Vn > 0 of the structure relation (49) for the
form @ by means of the equalities (51)-(53) assuming that it is possible to find a closed formula, valid for any n > 0, for
the finite summation that appears in (53) In fact, the major difﬁcult of this work lies in the closed formulas of Cscl(z)

and BSC $1(), Vn = 0. The coefficients B} ;(2), Cscl(z) and D3¢, (2) forn = 0, 1,... until a maximal order nmax can

always be computed recursively from the relations (41)-(42) or (44)-(48), starting from @5€(z), C5¢(z) and D5 (2). The
recurrence coefficients of the perturbed form & given by (10)-(12) are also required at this step. In general it is not possible
to solve analytically the recurrence relations (41)-(42) or (44)-(48) in order to obtain closed formulas for the coefficients
of the structure relation valid Yn > 0. Otherwise, in the case we have a model for these closed formulas, we can use these
same relations to do a demonstration by induction. Considering that the coefficients of Bn 112, CSC 11(2) and D,1 +1(2) inthe

canonical basis (1,z, z%, ..., z, ...) are polynomials in n of limited and fixed degree, often of low degree, it is possible to
find those closed formulas from the first few elements forn = 0, 1, ..., nmax by an interpolation procedure.

Finally, we notice that it is important to factorize J, (x; n), K, (x; n) and L, (x; n), because often there are common factors
between them that can be simplified in the differential equation. All these tasks can be accomplish by the implementation

of the next algorithm in an automatic manipulator.

3.2. PSDF - perturbed second degree forms - algorithm

e Step 1
For the original second degree form u give the starting data:
1.1 Recurrence coefficients: Sy, yn+1, 1 > 0.
1.2 Closed formula for the Stieltjes function: S(u)(z).
1.3 For the form u as second degree form give:
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Coefficients of the Stieltjes equation (54): B®(z), C*(z), D’ (2).
1.4 Perturbation: (ito; 45 1), = (1, .o )y A = (g, oo, Ap), T > 1,
e Step 2
For the perturbed form i = u(jo; ‘Z; r) compute:
2.1 Recurrence coefficients: En and 9,41 given by (10)-(12).
2.2 First MOPS Py, P,, PV, P{" using (4), (5), (7) and (9).
2.3 First moments: (ii),, n = 0, ..., nmax from (19)-(23).
2.4 Transfer polynomials: U;(z2), V:(2), X; (z), Y (z) stated by (14)-(17).
2.5 Closed formula for the Stieltjes function S(i1) (z) given by (8) or (13).
2.6 For the perturbed form i as second degree form compute:
Coefficients of the Stieltjes equation (55): B’ (z), C(z), D’ (z) given by (56)-(58).
e Step 3
For the perturbed form i as semi-classical form, from BSD (2), C(2), D (z), compute:
3.1 Coefficients of the functional equation (25); @5 (x), ¥ (x) given by (59) and (60).
3.2 Coefficients of the Stieltjes equation (61): A5 (z), C5€(z), DS (z) using (62)-(64).
3.3 Compute the class s: from the polynomials of step 3.1 by (26) and (27), or from the polynomials of step 3.2 by (30).
e Step 4
For the perturbed form u as semi-classical form:
4.1 From &% (z), C%(2), D(z) find by an mterpolatlon procedure and prove automatically by induction closed
formulas for the coefficients B3 , (2), C,ffrl(z) D3, ,(z),n > 0, given by (41)-(42) or (44)-(48) of the Stieltjes equations
(40) or (43) of i) and of the structure relation (49) of 1.2

4.2 From closed formulas of &€ (z), C,fi](z) Dn (), n > 0 compute closed formulas for the coefficients T5C(x; n),

K5 (x; n), I (x; n), n > 0, given by (51)~(53) of the second order linear differential equation (50) of ii.

4. New results for some perturbed of the Chebyshev form of second kind

In this section, we present new explicit results obtained applying the algorithm PSDF step by step in the cases of the
following two perturbations of order three of the second kind Chebyshev form U

o 00 H 4 200 ufo 2225} a0 021
,],1,1, M3 ; ,1’1’)\3, s 3 , A3 .

The computations of PSDF start from the recurrence coefficients, the Stieltjes function and the coefficients of the Stieltjes
equation of U as second degree form [7,15] given respectively by

1
IBYI = O’ Yn+1 = Z? n= 07 (65)
2
SU@) = —
z¢ =1

APx)=0, B’ =1 CPx=4x  DPx) =4.

For the sake of completeness, we present next some other characteristic elements of U and {P,(x)},0 [37,7,15]. Also,
1

recall that U is a Jacobi classical form with parameters o = 8 = 5.

f 0 =) P0t" =

71;
= T+t (3t —x)
2 & (n rv+3)
Uy = —— - ——25 n>0;
=y B0 e
{(Wn) “hioltolo2 0 L o2 20,229 ol
nyn=0,...,10 =— 8 64 128 5120 1024 16384 ’

> =x-1, Y n=-
ACx)=x—-1, B‘x =0 Cx=x D% =2;

n
AC) =x*—1; Bfx) =0 B‘(x) =<

, n=1,
2

2 fact, only the coefficients C 1@, Dn +1(2), n > 0 are necessary for the structure relation and for the differential equation as we can see from
identities (49) and (51)-(53).
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SC SC .
G (x) = (2n+ Dx, Dy (x) =2(n+1), n=>0;
1
ky = 7 "= 1, APx =0 B°M=1 C°x) =4 DPx)=4,n>1
Generalizing what is done in [16, Sec.5], let us deduce a closed formula for the generating function of any perturbed
Chebyshev sequence {P,(x)},>0 of orderr,r > 0

Fety =Y Paort™. (66)

n>0
From (9), (12) and (65), we have
~ ~ 1~
Pn+r+2(x) = XPn+r+1(X) - Z n+r(x), n>0,r>0.

Multiplying both sides by t"*"*2 and summing for n > 0, we get
Z Fn+r+2 "2 = xt Z Fn+r+l (o™t — —¢? Z Popr (O™
n>0 n>0 n>0

Taking into account (66), we obtain the desired formula as follows:

r+1 r—1
Fooy = Bt =xe(Fee 0 - ZPko«)t ) - tz(f(x, 0 - ZFk(x>t"),
n=0 =0

r+1
f(x,t)<1+t< t—x)) ZPk(x)t" thPk(x)tk 422P(x)t"

Z Pe(x)tk — xt Z Pe(x)tk + 1 1t Z Pe(x)tk

(x t) = , r>0.
4.1. Elementary perturbation of order three by translation
The perturbed form Recurrence coefficients of ii The generating function
i=u(0; %%, 3) £0 Br = 1383, 1> 0; > 0. Foxor) = HmG)
= S 1,1,10°2) M3 - n = MU30n,3, Yot1 = R wT g Sy p

1
e
First moments: (i))n—o(1)14 = {1 0,50 50 5 & 55 (7 + 2u3) sk (24 13) 5 533 (2142013 + 83)

; 334662 +56:%+ 1648 4294145602 119524+ 115208 +256 .8
et (1141205 + 4u5) o st (134 2303 4 1605 + 4p15) o34 B }
Transfer polynomiaIS' Ur(x) = — 36 (=14 207 (1 4+ 20?3, Vo (0) = & S] — 8xpu3 + 48x% 13 — 64x° 1u3),

Xr(x) = g5 (—1— 8xps 4+ 4813 — 64x°u3) , Y (x) = —3x% (=14 2x%)" us.

—2(— 1462133223 11343225 §13) +4(=1422)2 (1422)2 3/ — 1422
2( 14242138023 11346425 113 ) + o/ — 1422 (—1-8213-+4823 1136475 13)
Coefficients of the Stieltjes equation of ii as second degree form

The Stleltjes function of ii: S(ii)(z) =

BD (x) — x7 — X6 _3x5 4 i_@_i_#
BP(x) =x" —x°us3 +Xx'us+ ) ( 16 )256;43'
141642 14472
=SD — _ 3xx43 3x_73_7 TSD — 5 _ XIL3 g_ K3
CP(x) = 266 — 2605 — 2 + + s 5 DPX) =% —x*us —x° + + e
Coefficients of the functlonal equatlon of u i is a semi-classical form of class 7.

&€ (x) = (x* — DBP (%), ¥ (x) = —3xBP (x).

Coefficients of the Stieltjes equation of ii as semi-classical form

AC(x) = B (%), CC(x) = —6x® + 5x7 ju3 + 13x° — 913 — 35" + 17" Uxus 4 15" _r{remsed)
D (x) = —5x7 + 4x° 15 +&—M—ﬂ+gx”3+ﬂ—]gg§.

Coefficients of the Stieltjes equation of ii'® as Laguerre-Hahn form

AL (0 = &% (); B (0 =0, B (%) = {D%,(0), n> 1,
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Coefficients of the structure relation of i as semi-classical form

~ ~ ~ 1356 3 13x2 X 73+64/L§ 1
Gl = C5Cx), CFF(x) = —ax® +3x7ps + 25 —ax® s — 2x4<+ Xjﬁ)— 5+ (TM) + &
2

SC oy 8 | .7 7x8 5 13 33 13 XOT64s 1
G () =—2x +Xl:3+7—2><4ﬂ3—37+2 e TP 1Y
G =—xXps+ %5 +Xus — 5 -2 + 55 - 2576)/(43 + 15
~ 6 4 73 —7\y2
CgC(X) =(2n— 6)X8 —@2n— 7)X7M3 _ w +(@2n— 7)XSM3 + (1011;33)x _ @n 74)x n3 (2n]67)x _ (iggr;;x’ n> 4,
~ ~ ~ 3 2
DyC (x) = D (%), DYF(x) = —3x” 4 2x°uu3 + 5x° — 3x* s — B 4+ ©o — 764];@'
~ 4 2 341642

SCivy — a7 5 xus 3 us o 15 3
Dy ) = ="+ 2% — =2 =%+ =7 + G — s, , ,
~ 5n—14 -3 -3 1
D (x) = (2n — 5)x7 — (2n — 6)x° 3 — (3n — 8)x° + (2n — G)xpy + GV O (e B =3,

Coefficients of the second order linear differential equation of i as semi-classical form

P00 = g e - 1)(192><7M3 — 128%8 12 — 32000 3 + 192x* 03 + 116535 — 322242 + 1),

6

P = -Bmee - 1)(128x7M3 — 256x% 113 + 64x* p2 + 128%3 15 — 322212 — 30113 + 1642 + 3),

T (n; x) = ?Z’;fj; - 1){128(—3 +2m)% i3 — 256(—2 + m)x® 2 — 128(=5 + 3mx5 s + 256(—2 + mx 2 +

32(=9 4 5m)x3 3 — 64(—2 + n)x*pu3 — 16(—2 + n)xpus — 2 — n}, n>2.

K5€(0; x) = ff—lf‘;x(msﬂm — 384x5 2 — 1984x° 143 + 960x* 113 + 1600x% 113 — 736x2 143 — 348xju3 + 64u2 — 3),

KSC(1; %) = f;”;g‘; {512x3,u3—1408x5u3+64x5;L§—|—1280x4,u3—224X3M§—324x2u3+x (—=3+4u3) 3+ 4u3)+30u3},

K (n; %) = — 220 512 (=3 4 2n)x8 s — 768(—2 + mx’ 12 — 128(— 31+ 20m)x° 3 + 1792(—2 + n)x* u + 640(—5
PN T T 128y, M3 H3 mx°us + (=2+m)x°u3+640(-5+

3n)x* a3 —960(—2 4+ n)x> 2 — 32(—25+ 14n)x* 113 +x(—2 (—3+128u3)+n(3+ 128,u§)) + 16(—2—|—n)u3}, n>2.

5¢(0; %) = _ff;’g 7687 113 — 384x5 143 — 1984x° 13 + 960x* 143 + 1600x3 3 — 736x% 1123 — 348x/u3 + 64u3 — 3),

(1 %) = _ﬁsgg 96x” 3 — 232X i3 4 166x3 13 — 32x2u2 — 162 — 3),

TSC (e vy — _ BP0 _ _ 7. _ _ 6,2
D %) = — g0 1128(=4 + m)(1 4+ n) (=3 + 2m)x" 3 — 256(—4 + n) (=2 + mnx®pu3
— 64 (62 — 9n — 300 + 6n°) X° 3 + 256(—2 4 n) (—6 — 4n + n?) x*u% + 16 (158 — 31n — 54n* + 10n°) x* 3

—64(—2+n) (=8 —4n+n?) x*u3 — 8(2 4+ n) (21 — 16n +2n?) xus — (1+ M2 + (3 + n)}, n>2.

4.2. Elementary perturbation of order three by dilatation

The perturbed form Recurrence coefficients of i
~ . 0,00 . e .5 1
i=u (0, 000 ,3), iy #£0, A3 # 1. Bu=0,1n>0; i1 =1(1—= (1= 23)8s113), n > 0.
. L~ 1+t4( 3% (1-23)+ § (—1+23)
The generating function: f (x, t) = € e ;; )
[
. 3 L1 ) 5 (2+33)(8+513+33)

First moments: (il),—o(1)17 = {1, 0,2,0,2,0, & (4+13),0, 5- (8+513+13),0, ——,—2,0,
(1+A3)(32+25A3+8x§+xg) 0 64-+170A3+13122+5223+1125+23 0 128+494)3+47422+24513+7525+1323+25 0]

4096 [ 16384 [ 65536 ’ :

Transfer polynomials: U, (x) = —7tX (—1+4x%) (=1 + A3), V,(x) = & (14 8% (—1+ A3) — 16x* (=1 + 13)),
Xe(®) = 2 (1= 23) + 382 (=14 23) — 2, Y, (0) = —x(=1 4 2x) (1 +2%) (=14 2x%) (=1 + 43).
—2—12z2(—1+xg)+16z4(—1+13)+<4z(1—4z2)(—1+x3))»,/—1+z2

2(4—313)+1623 (= 14+13)—162% (= 1+A3)++/ —1+22 (—812(—1+A3)+1624(—1+A3)+A3>

The Stieltjes function of ii: S(i1)(z) =

Coefficients of the Stieltjes equation of ii as second degree form
AZ

2
2 x(74+x3+zx3)
54— 1+73)

DDy — 6 1 1,4 1,2
BP(X) =x" 4+ X" (=4 —A3) + 5x° 2+ 23) — B TeSEseym

DP(x) = x* + X% (=2 —23) —

CP(x) = 2x5 + I3 (=3 —23) +

1
16(—1+r3) °
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Coefficients of the functional equation of i i is a semi-classical form of class 6.
P (x) = (X — DBPR), ¥ (x) = —3xBP(x).

Coefficients of the Stieltjes equation of i as semi-classical form

~ ~ ~ x(—32+1623+1512
AC(x) = D5 (x), C(x) = —5x7 + 3x° (12 + A3) + 3%° (—234 —943) + (e?mf)
~ —44-A342A

DX (x) = —4x° + 3x* (13 + 23) — 38 B+ 13) + 5177y -

Coefficients of the Stieltjes equation of ii'® as Laguerre-Hahn form

AYF (%) = @5 (X); By (x) =0, BY(x) = (1= (1= 23)83)D," (%), n > 1,

Coefficients of the structure relation of ii as semi-classical form

~ ~ ~ x(—16+12x3+722
GE(x) = CCx), GCx) = —3x7 + 3x° (16 + A3) 4 3x° (=2 — 343) — (Clermnd) AT 3).
~ x(16—1213412

GEx) = —x7 + 1x° (8 — A3) + 3% (=6 + A3) — 7(64(_1%)3),

E,fc(x) = 2n—5)x — (sn720+£12n77)»x3>x5 4 (4n710+é2n77))u3)x3 B STCRTC T TS S

64(—1+73)
D0 = D (0. D) = —26° + 3¢ + 1 (—d = ha) — gy, DGO = 5 = £ 4 s
5ic(x) =2(n— 2)x6 _ (4n—8+;n—3)13)x4 + (2n—4+in—3)ks)x2 _ Asgzr_(r;;iga)’ n>3.
Coefficients of the second order linear differential equation of i as semi-classical form
FCO%) = — g (2 — 1){32x6 (=14 A3) — 48%* (=1 + A3) + 222 (=1 + A3) (4 + A3) + Ag},
0 = 5802 = D166 (14 35) — 82 (<14 43) + 43 — 4],
P 0 = 5802 = D641+ W (<14 43) = 16x* (=14 43) (=22 +29) +n (4 + ) +

8x2<—2(1 +23) +n(2+k3)> A3 (4= 205 +nk3)}, n>2.
TSCi. vy — _ BP0 6 4 2 2
R5C(0: x) = 7)({96)( (=1 4 A3) — 240%% (—1 + A3) — 222 (=92 + A3) (—1+ A3) + 16 — 1225 — 713},

16(—1+13)
~ RSD
REC(1:%0) = = 552 166 (<14 A) = 562 (<14 43) + 1305 — 4],
R (1: %) = — 352l 192(—1 4 ma® (=14 A3) — 16x* (—1 + 13) (—2 (14 4 33) +n (28 + 13)) +
8x2 (=14 A3) (=2 (154+7x3) +n (30 +7X3) ) +n (32 — 1643 — 1342) + 2 (=16 + 643 + 13A2) |, n > 2.

3 3

T5C(0: x) = —%333){9&6 (—1 4 A3) — 240%% (—1 + A3) — 222 (=92 + A3) (—1+ A3) + 16 — 1225 — ng},
~ BSD
I5C(1: x) = _4(51323){8% (=14 3) —4+A3},
~ BSD
B %) = — 5 —64(=3 M= T4 M1+ M (=14 43) + 16(=1 + mx* (=14 43) (1 (=8 — 5hs)

+6(=6+A3) +n? (4+)\.3)> —8x% (=14 A3) (3n(—6+A3) —6n% (14 A3) +n3 (24 A3) +2 (11 +5/\3))
(4= 225 + 11As) (—8 —An (=24 A3) + 1135 +n2k3)], n>2.
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