QUADRATURE FORMULAS FOR RATIONAL FUNCTIONS^∗

F. CALA RODRIGUEZ^†, P. GONZALEZ–VERA^‡, AND M. JIMENEZ PAIZ^‡

Abstract. Let ω be an L_1-integrable function on [−1, 1] and let us denote

I_ω (f) =

∫_1 −1 f(x)ω(x)dx,

where f is any bounded integrable function with respect to the weight function ω. We consider rational interpolatory quadrature formulas (RIQFs) where all the poles are preassigned and the interpolation is carried out along a table of points contained in C \ [−1, 1]. The main purpose of this paper is the study of the convergence of the RIQFs to I_ω(f).

Key words. weight functions, interpolatory quadrature formulas, orthogonal polynomials, multipoint Padé–type approximants.

AMS subject classifications. 41A21, 42C05, 30E10.

∗ Received November 1, 1998. Accepted for publicaton December 1, 1999. Recommended by F. Marcellán. This work was supported by the scientific research project of the Spanish D.G.E.S. under contract PB96-1029.

†Centro de Docencia Superior en Ciencias Básicas, Campus Puerto Montt, Universidad Austral de Chile. ‡Departamento de Análisis Matemático, Universidad de La Laguna, 38271 La Laguna (Tenerife), Canary Islands, Spain.