NEW QUADRATURE RULES FOR BERNSTEIN MEASURES ON THE INTERVAL [−1, 1]^∗

ELÍAS BERRIOCHOA^†, ALICIA CACHAFEIRO^†, JOSÉ M. GARCÍA-AMOR^†, AND FRANCISCO MARCELLÁN^‡

Abstract. In the present paper, we obtain quadrature rules for Bernstein measures on [−1, 1], having a fixed number of nodes and weights such that they exactly integrate functions in the linear space of polynomials with real coefficients.

Key words. quadrature rules, orthogonal polynomials, measures on the real line, Bernstein measures, Chebyshev polynomials

AMS subject classifications. 33C47, 42C05

∗Received March 26, 2008. Accepted for publication June 28, 2008. Published online on October 16, 2008. Recommended by L. Reichel.

†ETSI Industriales, Universidad de Vigo, 36200 Vigo, Spain ({esnaola@, acachafe}@uvigo.es, garciaamor@edu.xunta.es). The first three authors were partially supported by Ministerio de Educación y Ciencia under grant number MTM2005-01320.

‡Departamento de Matemáticas, Universidad Carlos III de Madrid, 28911 Leganes (Madrid), Spain (pacomarc@ing.uc3m.es). This author was partially supported by Ministerio de Educación y Ciencia under grant number MTM2006-13000-C03-02 and project CCG07-UC3M/ESP-3339 with the financial support of Comunidad de Madrid and Universidad Carlos III de Madrid.