ERROR ESTIMATION AND EVALUATION OF MATRIX
FUNCTIONS VIA THE FABER TRANSFORM
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Abstract. The need to evaluate expressions of the form f(A) or f(A)b, where f is a nonlinear
function, A is a large sparse n X n matrix, and b is an n-vector, arises in many applications. This
paper describes how the Faber transform applied to the field of values of A can be used to determine
improved error bounds for popular polynomial approximation methods based on the Arnoldi process.
Applications of the Faber transform to rational approximation methods and, in particular, to the
rational Arnoldi process, also are discussed.
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1. Introduction. Many applications in science and engineering require the eval-
uation of expressions of the form

(1.1) f(A) or f(A)b,  where AeC™", becC"

and f is a nonlinear function. The expressions (1.1) can be defined in terms of
the Jordan canonical form of A, the minimal polynomial of A, or by a Cauchy-type
integral. The latter definition requires f to be analytic in an open set containing
the spectrum of A, with the path of integration in this set. Detailed discussions on
these definitions and their requirements on f are provided by Golub and Van Loan
[42, Chapter 11], Higham [50], and Horn and Johnson [52, Chapter 6]. Of particular
interest are the entire functions

f() =exp(t), f(t) = (1—exp(t))/t, [(t)=cos(t), [(t)=sin(t),

with applications to the solution of ordinary and partial differential equations [2, 12,
30, 32, 40, 46, 49, 51, 58, 59, 63, 70, 74, 76, 81] as well as to inverse problems [13, 14].
Other functions of interest include Markov functions, such as f(t) = /%, which arises
in the solution of systems of stochastic differential equations [3, 9, 29]. The function
f(t) =log(t) is a modification of a Markov function and also can be treated with the
methods of the present paper; see [15, 48, 50] for applications.

When the matrix A is small to medium-sized, the expressions (1.1) can be evalu-
ated by determining a suitable factorization of A, e.g., in combination with a rational
approximation of f; algorithms that factor A are described and analyzed in several
of the above references as well as in [9, 15, 21, 38, 61, 76].

The present paper is concerned with the approximation of the expressions (1.1)
when f is an entire or Markov function and the matrix A is large, sparse, and nonnor-
mal. The methods described also apply when A is a normal matrix and simplify in
this case, in particular, when A is Hermitian or skew-Hermitian. A convex compact
set E, which contains the field of values of A, defined by

(Ay,y) .

wiy = {880y e o oy}
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is assumed to be explicitly known. Since the field of values is convex, it is natural to
choose E to be convex as well. Here and throughout this paper (-, -) denotes the usual
inner product in C™ and ||-|| is the induced Euclidean vector or spectral matrix norm;
however, the results discussed extend to more abstract finite- or infinite-dimensional
Hilbert spaces. For convenience, we sometimes will assume that, besides being convex
and compact, the set E also is symmetric with respect to the real axis. Note that
when A is transformed by multiplication by a scalar or by addition of a scalar multiple
of the identity, the field of values, and thus E, are transformed in a similar fashion.

This paper discusses polynomial and rational approximation methods. The poly-
nomial methods are based on the Arnoldi process, which simplifies to the (Hermitian)
Lanczos process when A is Hermitian. We would like to approximate f(A)b by p(A)b,
where p is a polynomial of fairly low degree and therefore investigate how well f can
be approximated by polynomials on E. In Section 2, we introduce the Faber trans-
form and show that it often suffices to consider the situation when E is the closed
unit disk . The Faber transform is in Section 3 used to derive new error bounds
for polynomial approximants determined via the Arnoldi process. Section 4 applies
these results to the approximation of the exponential function and improves bounds
reported by Druskin and Knizhnerman [26, 27, 28, 54], and Hochbruck and Lubich
[51].

It is well known that some functions, such as the logarithm or fractional powers,
can be approximated much better by rational functions than by polynomials on convex
sets E close to the origin. For instance, Kenney and Laub [53] proposed to use Padé
approximants at the origin for the computation of f(A), when f(z) = log(l — z),
E ={z € C: |z|] < |A]|}, and ||A]| < 1; see also Higham [48, 50] and Davies
and Higham [21]. This paper discusses error bounds for rational approximation with
preassigned poles. The Faber transform allows us to consider equivalent rational
approximation problems on the unit disk, and obtain error bounds in this manner.
Section 5 considers application of the rational Arnoldi process, first considered by
Ruhe [68], for the determination of rational approximants. Section 6 is concerned
with rational approximation of Markov functions. New upper and lower bounds for the
approximation error are derived. The smallest error bounds are obtained for rational
approximants with carefully chosen distinct poles. Each pole, z;, requires the solution
of a linear system of equations with the matrix z;I — A. If these systems are solved
by LU-factorization, then the use of rational approximants with few distinct poles of
fairly high multiplicity can be advantageous. We derive error bounds for this situation.
The use of rational approximants with multiple poles at the origin and infinity, has
been discussed by Druskin and Knizhnerman [29] for the situation when the matrix A
is symmetric and positive definite, and by Knizhnerman and Simoncini [55] for more
general matrices. Section 7 contains concluding remarks. Other approaches to derive
error bounds for certain functions have recently been discussed by Diele et al. [23]
and Moret [62]. A careful comparison of these methods with those of the present
paper is presently being carried out.

In the remainder of this section, we introduce notation used throughout the paper.
Thus, E denotes a connected compact set in the complex plane C and is assumed to
contain at least two points. The extended complex plane is denoted by C = CU {oo}
and ¢ is the Riemann mapping that maps C \ E conformally onto C \ D with the
normalization ¢(co) = oo and ¢'(c0) > 0. The inverse map is denoted by ¥, i.e.,
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1 = ¢~ !. Both ¢ and 9 have similar Laurent expansions at infinity,

#(2) = de+do+d_1z27t+...,

1.2
(1.2) Yw) = cw+coteqw 4.,

with ¢ > 0 and d = 1/¢. The coefficient ¢ is commonly referred to as the logarithmic
capacity of E and is denoted by cap (E).

For any p > 1, the set E, is defined via its complement E¢ := {z € C\E : |¢(z)| >
p}, i.e., E, = C\ ES. In particular, E; = E. The nth Faber polynomial F,, = F for
the set E is defined as the polynomial part of the Laurent expansion at infinity of ¢™
forn=0,1,... ; cf. (1.2). Faber polynomials are discussed further below; surveys of
their properties are provided, e.g., by Gaier [39, Chapter 1] and Suetin [78].

Example 1.1. Let E be the closed unit disk. Then ¢(z) = z and the Faber
polynomials are given by F(z) = 2", n = 0,1,... . Thus, the F¥ are Chebyshev
polynomials for E. More generally, for E = {z € C : |z — 29| < r}, we obtain the
shifted monomials FZ(2) = (z — z9)"/r". O

Example 1.2. Let E = [—1,1]. The mapping

Y(w) = 5w+ w)

is known as the Joukowski map. The Faber polynomials Fy[fl’l], n=12,..., are
twice the Chebyshev polynomials T;, of the first kind, and Fo[_l’l] = 1. This follows
from the property

(1.3) w' = Fi 0 (g(w) = O(L/w), || — o,

n

see, e.g., Gaier [39, p. 43|, and the fact that

()

More generally, when E is an ellipse, the Faber polynomials F* are Chebyshev poly-
nomials for E up to a scaling factor. When the foci coalesce, E becomes a disk, cf.
Example 1.1. Details when E is an ellipse, as well as further examples, can be found
in [20, 78]. O

We are interested in polynomial approximation of entire functions and rational
approximation of Markov functions. The latter are functions of the form

ﬁ e
(1.4) )= [ dyu()

(w” + w*”) .

DO | =

)
Z—X

where y is a positive measure with supp(u) C [, 8], —00 < o < # < co. Thus, f is
analytic in C \ supp(x); in particular, f is analytic in C\ [a, 5].
Example 1.3. The function

~ log(1+2)
B z

f(2)

has the representation

f(2) = / lz)dr,

R ]
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and therefore is a Markov function. Moreover,
(1.5) log(1+ 2) = zf(2)

is a simple modification of a Markov function. O

Example 1.4. Let -1 <y <0and z€ C\R_, where R_ = {z € R: 2z <0}. Let
C be an integration path in C\ R_ surrounding z. The principal branch of z7 can be
represented by the Cauchy integral,

1 tY
2V =— | —dt, i=+v-1.
2 Jot— 2
Moving the path C towards R_ yields
. 0
Y
(1.6) 2 = Snlm) / 1 g,

™ o lt—2z

which shows that z7 is a Markov function. The integral in (1.6) exists because the
integrand has a singularity of order v > —1 at the origin and a zero of order 1+|v| > 1
at infinity. Fractional powers z®, for 0 < a < 1, can be represented by multiplying
z7 by z, similarly as in (1.5). O

It is possible to represent certain meromorphic functions as Markov functions
with respect to a discrete measure.

Example 1.5. We obtain from the product representation of the sine function,
see, e.g., [64, Section 13.5], that

1 _ [ dp(x) _ 3
\/Etanh(ﬁ)_/z—x’ “_6°+2;532”2’

with &, the Dirac measure at the point z. The error bounds of Section 6, however,
are sharp only if the support of u is the whole interval [o, §]. O

2. The Faber transform. Let A(E) denote the Banach algebra of functions
analytic in the interior, Int(E), of E and continuous on E, equipped with the uniform

norm || - [ (&) on E. Moreover, let P, denote the set of polynomials of degree at
most k, and Pg(E) the set of polynomials on E of degree at most k equipped with the
norm || - ||z (®)-

The Faber transform F maps the polynomial
p(w) = agw’ + ayw* + ... + apw”, a; € C,
to the polynomial
F(p)(z) = aoFo(z) + a1 F1(2) + ... + apFr(2),

where F; = FJI-E is the Faber polynomial of degree j for E. Thus, for p(w) := w?, we
have F(p)(z) = F;(2).
The mapping F is a bijection from Py (D) to P (E) with inverse

e =g [ ) el peR®),

The representation (2.1) follows from the Cauchy formula and the observation that

F,(¢Y(w)) =w™ + O(1/w), |w| — oo;
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see, e.g., [39, p. 43] for a discussion of the latter; equation (1.3) is a special case.
A set E is said to be a Faber set if there is a constant d, such that for all polyno-
mials p,

(2.2) IFPLwe < dlpli.m-

For instance, sets E with a piecewise smooth boundary JE without cusps are Faber
sets; see, e.g., Gaier [39, Chapter 1] or Ganelius [41]. The constant d depends on the
total rotation of JE. Let JE be a rectifiable Jordan curve of bounded total rotation
V. Then we may choose

(2.3) d=1+22.
™

see, e.g., Gaier [39, Theorem 2, pp. 48-49]. For convex sets E, we have V' = 27, i.e.,
[|IF]] < 5. In particular, finite intervals are Faber sets.

A Faber set E is said to be an inverse Faber set if there is a constant d’, such
that for all polynomials p,

(2.4) I @) < dlIPle -

Since the set of polynomials is dense in A(E), it follows from (2.2) that if E is a
Faber set, then F admits a unique extension that is continuous from A(D) to A(E).
We also denote this extension by F. Analogously, if E is an inverse Faber set, then
the inequality (2.4) shows that F~! can be extended in a unique way to a continuous
mapping from A(E) to A(D). This extension is also denoted by F~1.

Anderson and Clunie [4, Theorem 2] show that if E is the closure of a Jordan do-
main with nonempty interior, whose boundary JE is rectifiable, of bounded boundary
rotation, and has no cusps, then E is an inverse Faber set. Thus, in this situation, F
is a bijection from A(D) to A(E) with bounded inverse F~1, and

17l <d,  |F M <d,

where d and d’' are the constants in (2.2) and (2.4), respectively.
We note for future reference that for sets E with nonempty interior,

(25 Fo)e) = 55 [ pol0)22.

~ 2mi
Our interest in explicit bounds for the norms of F and F~! is motivated by our
desire to bound the errors for best uniform polynomial and rational approximation
with fixed poles of functions in A(E). For some polynomial ¢(z) = [[/L, (> — z;),
z; ¢ E, let

z € Int(E).

. p
(2.6) i (f,E) == min{[|f — 6||LOO(JE) :p € Pr}.
The residue theorem and (2.1) show that, for any @ € C\ D and z € Int(E), we have

(2.7) F(

Let

(2.8) q(w) = (w —wy)(w—ws) ... (W—wy), w; = ¢(z;) € D.
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Then the operator F is a bijection from Py /q onto Py /q for k > m — 1; see Ellacott
[34], Ganelius [41], or Suetin [79, p. 1324]. It follows that for all f € A(E) and
k > m — 1, we obtain the bounds

1

(29 K

HFYf),D) < 1i(f.E) < |FIni(F1(f), D);

see, e.g., [4, Theorem 1] or [35] for details. The above inequalities show that it
generally suffices to consider best uniform polynomial and rational approximation
with fixed poles on D.

In particular cases it is possible to improve the right-hand side bound in (2.9) by
considering, instead of F, the modified Faber operators F, defined for g € A(D) by

(2.10) F(9)(2) = Flg)(2) —9(0),  Fi(9)(2) := F(g)(2) + 9(0).

For convex E, it is known that ||F_|| < 2. This bound can be established, e.g., by
modifying the proof of [39, Theorem 2, p. 49]. Moreover, it is shown implicitly by
Ké&vari and Pommerenke [56] that ||F || < 2. An explicit proof of the latter inequality
is given in Theorem 2.1 below. Thus, for convex E and & > m — 1, we may replace
the quantity || F|| in (2.9) by 2. We remark that no simple explicit bound for ||F ||
appears to be available.

Theorem 2.1 below generalizes the bound | F (9)|| < 2[|g|lL. ) for the modi-
fied Faber transform to matrix arguments. This enables us to bound the error in
matrix function approximations. This generalization is implicitly contained in the
double layer potential representation of f(A) discussed by Badea et al. [5, Section 4],
but these authors do not establish a connection to the modified Faber transform.
Our proof follows fairly closely ideas of Crouzeix and his collaborators on norms of
functions of matrices and operators [5, 16, 17, 18, 19, 22]. In particular, Crouzeix
[17] shows that for any set E C C and any matrix or Hilbert space operator A with
W(A) C E, the bound

(2.11) 1F(AD <Kl fllowm)y,  VfeAE),
holds for the universal constant
(2.12) K =11.08.

Crouzeix conjectures that the bound (2.11) holds for K = 2.
THEOREM 2.1. Let the set E be convex and consist of more than one point. Then
the operator F defined by (2.10) satisfies

(2.13) 174 < 2.

Let W(A) C E. Then, for f € A(D), we have

(2.14) IF+ (DA < 211l Lo -

Proof. We first show (2.13) under the assumption that Int(E) # (. Let z € Int(E).
Then the function

g(w) := f(1/w),
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where the bar denotes complex conjugation, is analytic in C \ I (where, as usual, C

denotes the extended complex plane) and continuous on |w| > 1, with g(w) = f(w)
for |w| = 1. Thus,

1 [ = (w)dw 1 Vwdw _ G
gt | T S = s | o) i = g(00) = F(0),

where the second equality follows from the residue theorem applied in the closed
complement of D. Adding the conjugate of the above equation to the relation

) = 5 [ T2,

which is obtained by substituting ¢ = ¢ (w) into (2.5), yields

(215) FolPe) =2 [ Fw)nw)ldul
oD

with

1 V) dw  T(w) dw
216) ) = <¢(w)z|dw| Blw) - |dw|>

Let ¢ := ¢(w) € IE for |w| = 1. Then «(¢) := arg(y’'(w) dw/|dw|) exists for almost
all |w| = 1, with ¢?*(©) being the the tangent to IE at ¢. The convexity of E yields

1 ; —_—
_ —ia(Q) (5 _ _e—ta(0)(» —
(2.17) o (e (z =) — -0z g)) > 0.
It follows that x(w) > 0 for all |w| = 1. We obtain from (2.15) that
- 1 - ~ 1
Fe (N < — | [f)s(w)ldw| < | flleem= [ #(w)ldw|
T Jop T Jop

(2.18)
= HfHLm(D)}-&-(l)(Z) = 2”:fv||Loc(]D>)-

This establishes (2.13) for z € Int(E). Furthermore, since the boundary can be
neglected in the Lo-norm, the inequality (2.18) holds for all z € E.

Finally, if z € JE and E has no interior points, then E is an interval. In this
situation JR is traversed twice (once in each direction) as w traverses the unit circle.
The tangent vectors vanish at the endpoints of the interval. The bound (2.18) also
holds in this situation. This completes the proof of (2.13).

We turn to the proof of (2.14), and first assume that W(A) is contained in the
interior of E. In order to derive a matrix-valued analog of the expression (2.16), we
observe that

- 1

F(H(A) = f(w)(w(w)f —A) 7Y (w)dw

27i

Moreover, since the matrix A and its transpose, AT, have the same eigenvalues, it
follows that
1 3 —_—
5= [ g(w)(@(w)I = AT) " (w)dw = f(O)1.

21 Jap
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Adding the conjugate of the latter expression to the former yields
~ ~ 1 ~
Fi(f)(A) = F(f)(A) + fO)] = — o fw) K (w) |dw],

where

K(w) ::%

1 dw
Jdw|

'<w><w<uz>I—A*>1d“’)

(v @@ - a7 o

and A* denotes the conjugate transpose of A.
We would like to show that the Hermitian matrix K (w) is positive definite for all
|w| = 1. This is equivalent to establishing that the matrix

G(w) = (Y(w)] — A)K (w)(B(w)] — A*)

is positive definite. With ¢ and «(() defined as above, we have

Glw) = o (62O L~ 4%) — O T - ).

Let v € C™ be a unit vector. Then a := v*Av lives in W(A) and we obtain

1 /. _ ,

v*G(w)v = 5 (ew‘(o(c —a) —e O — a)) > 0,
i

where the inequality follows similarly as (2.17). Application of the Cauchy-Schwarz

inequality now yields

IF DA< s ~ /6 |l Kyl dw

[l llo[|<1 7

7 1 * 1 * / / 1/2
Wl s [= [ wK@)uldo]= [ ot K(w)olde|]
[[<1ET JoD ™ Jop

[l

Nl s [F D@ E @] =20l o,

[lull:lol|<1

in agreement with (2.14).

We turn to the situation when W(A) is not contained in the interior of E. If E
has no interior point, then both E and W(A) are intervals. In particular, the matrix
A is normal, and it follows that

1P (DAl < Jnax |74 (f f)(2)] < max | Fy (f HEN = I1F+ (D@ < 211 Fllz o)

by (2.13), where o(A) denotes the spectrum of A. We therefore may assume that E
has an interior point z, and let € € (0,1). Then the field of values of the matrix
Ac = ezol + (1 —€)A, given by W(A,) = 29 + (1 — €)(W(A) — 2p), is in the interior
of E. Hence, for all € € (0,1),

1+ (DA < 21112 )-

The bound (2.14) follows by letting € \, 0. O
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REMARK 2.2. Let f(w) := w" forn = 1,2,... . Then F(f) = F(f) = FE,
n=1,2,... , are Faber polynomials for E. We obtain from (2.14) that
(2.19) IFEA)| <2, n=12....

This inequality recently has been shown in [7, Theorem 1] in a similar manner. We
note that a for convez set E it follows from [56, Theorem 2] that ||Fie||_ &) < 2.

Consider the solution of the linear system of equations Az = b by the GMRES
iterative method, described, e.g., in [71, Chapter 6] and [72]. Let xo be an initial
approximate solution and let, for k =1,2,... , x; denote the kth iterate generated by
the method. Define the associated residual errors ry :=b— Ax,, k =0,1,... . The
inequality (2.19) can be used to derive bounds for the ry, in terms of the field of values
of A when 0 & E. Specifically, one can show that

< min{w, 2+ \¢(0)I’1} [6(0)]*;

see [1] for details. This inequality improves bounds reported in [8, 31, 33] and [44,
Chapter 3. O

The following result, which is a consequence of Theorem 2.1, is applied in the
remainder of this paper.

COROLLARY 2.3. Assume that E and W(A) satisfy the conditions of Theorem 2.1.
Let g€ A(E), g := F1(g), 7 € A(D), and

r(2) = F1(r)(2) + (F = F1)(9)(2) = F1(7)(2) — g(0).
Then

lg(A) = (A <219 = Tl

3. Polynomial approximation via the Arnoldi process. In this section, we
assume that the matrix A € C**" in (1.1) is large and sparse, and that the vector
b € C™ is of unit length. The Arnoldi process applied to A with initial vector b yields,
after m steps, the decomposition

where V,,, = [v1,v2,...,0n] € C"™ and h,, € C" satisfy vy = b, V5V, = I, and
Vi hm = 0. Throughout this paper e; denotes the jth axis vector of appropriate
dimension. The matrix H,, € C™*™ is of upper Hessenberg form, and

range (Vi) = K, (4, ),
where

Ko (A, b) := span {b, Ab,..., A" b}

is a Krylov subspace. In particular, v; € K;(A,b), i.e., there is a polynomial p;_; €
P;_1, such that

(32) Uj :pjfl(A)lL ] = 1,27...,m;
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see, e.g., [42, Chapter 9] for details on the Arnoldi process. We refer to (3.1) as an
Arnoldi decomposition.

We remark that if i, = 0, then range (V,,,) is an invariant subspace, and it follows
that f(A)b =V, f(H,,)e1. We therefore henceforth will assume that h,, # 0. When
A is Hermitian, the Arnoldi process simplifies to the Hermitian Lanczos process and
the matrix H,, in the decomposition (3.1) is Hermitian and tridiagonal.

The columns v; of V,,, are generated for increasing values of j; the computation of
v; requires the evaluation of j—1 matrix-vector product with A and orthogonalization
against all the already computed columns v1,va,...,v;—1. One would like to keep m
in Arnoldi decompositions (3.1) used in applications fairly small, because the compu-
tational effort and storage required to generate the Arnoldi decomposition increases
with m. Moreover, instead of computing f(A)b, we will evaluate f(H,,)er, and the
computational effort required for the latter typically grows rapidly with m.

We note for future reference that since H,,, = V> AV,,,

(3.3) W(H,,) = {(égxf)) cx=Vpy, ye C™\ {O}} CW(A) CE.

One easily verifies by induction that for any p € P,,,_1, we have
(3-4) P(A)b = Viup(Him) Vb = Vinp(H )ex;
see, e.g., [26, 70]. This motivates the use of the polynomial approximation
(3.5) Vi f (Hi)ex = f(A)b,

where in view of (3.2), the left-hand side can be written as p(A)b for some p € Py, 1.
The Crouzeix bound (2.11) with the constant (2.12) yields an immediate bound for
the approximation error in (3.5) in terms best polynomial approximation of f on E;
cf. (2.6) with ¢ = 1.

PROPOSITION 3.1. Let E be a convex compact set, such that W(A) C E. Assume
that f € A(E). Then, for allm > 1,

(3.6) [ f(A)b — Vi f (Hu)el| < 230, 1 (f, E).

Proof. Tt follows from (3.4) that for any p € P,,,_1, we have

1F(A)b = Vinf (Hm)erll = [I(f = p)(A)b = Vin(f = p)(Hm)er ||
< N =) AN+ I(f = p)(Hm)I|,

where we have used that ||b]| = 1. The inequality (3.6) now is a consequence of (2.11),
(2.12), (3.3), and the fact that W(A) C E. O

The following theorem connects polynomial approximation of f(A)b with polyno-
mial approximation of F~1(f) on D.

THEOREM 3.2. Let E be a convex and compact set, such that W(A) C E. Assume
that f € A(E). Then, for allm > 1,

(3.7) 1F(A)b = Vin f(Hu)ea|l < 4,1 (F7H(f), D).
More generally, for g(z) = q1(z) + q2(2) f(2) with g1 € Prts—1, g2 € P, there holds

(3-8) lg(A)b = Vi sg(Hins)er || < 4llaz(A)bllng, 1 (F7(f), D).
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Finally, we have the bounds

(3.9) [ fonl < 1 (FHE),D) < D 1]
j=m
in terms of the coefficients in the Faber series expansion of f,
1 dw
3.10 = — - ) =0,1,... .
( ) f] 2 oD (w(w))w]+17 J s Ly

Proof. Since [|b]] = 1, the bound (3.7) follows from (3.8) by taking ¢1(z) = 0,
s = 0, and ¢2(2) = 1. In order to show the latter bound, we choose an extremal
polynomial j € Py_1, such that [|F~1(f) = pll1._ ) = s (F~1(f), D). Similarly
as in Corollary 2.3, we define

fw)=F(NHw),  pz)=F@®)2)-F0),  az):=a(2)+ @)
Then ¢ € P,,,+s—1 and, according to (3.4),

19(A)b = Vinysg(Hmys)erll = [[(9 — ) (A)b = Vinys(g — @) (Hims)er]|
< (f = p)((A)g2(A)b]| + [[Vints (f — p)(Himts)q2(Hms)er |
< 1F(A) = p(A [la2 (Al + ||f (Himts) — p(Hmets) || g2(Himts)enl],

where, again by (3.4), we have ||g2(Hpm4s)er1|| = [|g2(A)b]|. Corollary 2.3 yields
17(A4) = A < 201 f = Pllo @) = 2001 (F (), D),
and (3.3) combined with Corollary 2.3 gives
1 (Hn) = BHm)I| < 2| = Bl o) = 201 (F (), D).

This establishes the inequalities (3.7) and (3.8). Comparing (3.10) to (2.1), we observe
that f,, is the mth coefficient in the Taylor expansion of F~1(f) at the origin. Hence,
with the extremal p € P,,,_; as above,

1 FHf)(w) 1 F 1) (w) = p(w)
/|w—1 ————dw /|w—1 dw

fm

)

2w wmtl 2w wmtl

the absolute value being bounded above by ||[F~1(f) — bl m) = M1 (F1(f), D).
Finally, if 3272 | f;] < oo, then

f(z) = ijFj(z)’ F ) (w) Zijwj,

because both series are absolutely convergent. The upper bound (3.9) now follows by
approximating F~1(f) by its Taylor sum Z;.n:_ol fiwi. O

REMARK 3.3. Let f € A(E,) for some p > 1 and change the path of integration
from 9D to {w € C: |w| = p} in the definition of the Faber coefficients (3.10). Then
one easily verifies that

STIfl< ||f||Lm<E,,>(1’iﬁ,

j=m
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where the factor p~™ corresponds to the classical rate of best polynomial approzimation
on E of functions in A(E,); see, e.g., [83, Theorem IV.5]. In particular, the lower
and upper bounds in (3.9) differ only by a term that decreases geometrically, or even
faster when f is an entire function, such as the exponential function; see below.

In order to compare Proposition 3.1 and Theorem 3.2, one may either use (2.9),
or apply the bounds

(3.11) |fml < Miea (FE) <2 151,

Jj=m

The lower bound can be shown similarly as in the proof of (3.9), and the upper bound
by using a partial Faber sum, as well as the fact that ||FJ]-EHLOC(]E) < 2; see Remark 2.2.
O

REMARK 3.4. Let us compare Theorem 8.2 with bounds reported by Druskin and
Knizhnerman [26, 27, 28, 54]. Knizhnerman [54, Theorem 1] shows that there are
positive constants C' and a, which depend on the shape of B := W(A), such that

k=m

When E = [—1,1], the Faber polynomials FJE, for j > 1, are twice the Chebyshev
polynomials of the first kind; cf. Fxample 1.2. The observation that in this case

1£(A)b = Vi f(Hp)er|| <4 |fil
k=m

is (at least implicitly) included in [27, Proof of Theorem 1]. For the exponential
function and E = [—1,1] further improvements and more explicit bounds are derived
in [26, 28] by using the fact that the Faber coefficients are explicitly known in terms
of Bessel functions. O

REMARK 3.5. Hochbruck and Lubich [51] derive error bounds for analytic func-
tions f in terms of integral formulas and exploit the latter to obtain bounds for the
error in polynomial approximations of exp(tA)b, T > 0, determined by the Arnoldi
process with W(A) contained in various convex compact sets E.

Let E be a convex compact set containing W(A) in its interior, and let E' be a
bounded set that contains E. The boundary T’ of B is assumed to be a piecewise smooth
Jordan curve. Let the function f be analytic in the interior of I' and continuous on
the closure of E'. Then Hochbruck and Lubich [51, Lemma 1] show that

|d2|
[p(2)|™

312 A= Vaf(Hneall < O min o= [ 17) = p(2)

PEPm 1

for

O length(OE)
" dist(OR, W(A)) dist(T', W(A))"

We would like to compare this bound to Theorem 3.2 and will use the inequalities

dist(z,E) |¢'(2)]

(8.13) e

S1+|e(2) <2(¢(2),  z€C\E,
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which follow from [80, Theorem 3.1] and its proof. Let p € P,,—1 minimize the right-
hand side of (3.12). Then, for all j > m,

S O O VR S SN (O 2
fJ 21 r ()¢( )]+1 o7 Ff() p( )]¢(z)j+17

and, using (3.13), the right-hand side of (3.7) can be bounded according to

N N N e[
431515 2 [ V6 o) G

|dz]|
< / @) = v G B e

|dz| ;o 8
0@ / &) —r&I g ¢ = Garm)

where we note that the bound in each step may be quite crude. Nevertheless, the
ratio C'/C can be made arbitrarily small by choosing OE close to W(A). We would
expect the bound of Theorem 3.2 to be most accurate in this situation. Thus, Theorem
3.2 may provide useful bounds when (3.12) does not. The next section discusses
applications of Theorem 8.2. O

4. Approximation of the exponential function. The following result pro-
vides bounds for the Faber coefficients of the exponential function, and thereby also
for the approximation error achieved by the Arnoldi process, via Theorem 3.2, and for
best polynomial approximation, via (3.11). The bounds of Corollary 4.1 below only
depend on the logarithmic capacity of E for large values of m, whereas Corollary 4.2
discusses the dependence on the outer angle at the right-most boundary point of E
for small values of m.

COROLLARY 4.1. Let f(z) = exp(rz), where T > 0 is an arbitrary parameter.
Let the set E be compact, convex, and symmetric with respect to the real axis, with
capacity ¢ = cap (E) = ¢)'(00). Then, for r > 1, the Faber coefficients satisfy

o ()
(4.1) [l < S
-
and
T (T)
(4.2) mh(FH),D) < —

The minimum of the right-hand side of (4.1) is attained for r = 1 if 7'(1) > m,
and otherwise at the unique solution of the equation ri'(r) = m/7. In particular, if
m > 2cT, then

7 r Tc)™ . . )™
(4.3) [fm] < e “”%7 M1 (F7H(f), D) < Te wm%

Proof. According to (3.10), we obtain for any r > 1 the simple upper bound
1 ™ -rw(re“)
ol <5 [ |

,rm

dt =r~ " exp (7’ max %w(reit)) )

tE[—'fr,‘n']




14 B. Beckermann and L. Reichel

where by symmetry of E, the maximum of the right-hand side is attained at the right-
most point of E, i.e., at ¢ = 0. This shows (4.1). The bound (4.2) is obtained by using
the fact that

Mo (FTHE)LD) < Y141
j=m

It remains to be shown that the equation 7ri¢’(r) = m has at most one solution.
First notice that (1,400) > r — /(r) is real by symmetry of E, does not change
sign, and tends to ¢ > 0 as r — oo. Hence, ¢'(r) is strictly positive in (1,4o00). It
follows from convexity that J(1 + wlzb,/(ll(uu)))) > 0 for all |w| > 1. Therefore, r — 7¢'(7)
is increasing.

The choice r = % in (4.1) and (4.2) leads to (4.3). However, there is a missing

t
factor 1/+/m, which requires refinement of our bounds. We first show that for |w| > 1,

1 1
4.4 - - —r)<c|l——-=
(44) () = 9(r) — elw =) S e|- —
By convexity of E, we have the inequality
c
¥ (w) — | < ek jw| =1,

due to Grotzsch and Golusin; see [56, Section 2]. Hence,

o) 00 —etw -l < [ 1© ~dliact < [T K]

R r [C]
and we obtain the inequality (4.4) by taking as path of integration the circular arc
[0,1] 5 ¢ m, staying outside of the unit disk. Notice that (4.4) for
w = 1 implies that

1 1
(4.5) w(r)—d}(l)gc(r—l)—kc(l—) —c(r—).

r r
Applying our inequality for w = re’’, |t| < «r, and using again the symmetry of E, we
obtain

Re(ret®) < R ((r) +e(w =) +e| - — -

T

Cc
=

=(r) + er(cos(t) — 1) + . e 1|

= (1) — 2ersin®(|t/2]) + %sin(|t/2|)

cr c cr 2\  en?
< —2 2+ St = —2— (|t| - — —
<o) - 258+ Sl = v - 25 (1 - ) + o,
which yields
1 g Ter 2\ ren?
m| < —2— | |t| — — — | dt
il < g [ e (wm < (- 12) + 8T3>

TC7\'2
V(N /” o TCT " 2\’ it
— | exp|—2— -
' 0 P 2 472
7Texp(ﬂb(r) + 78“:22) - exp(Tip(1) + Ter — € + 78“’;2)

p— ﬂ- B
v rma/2Tcr o rma/2nTer

IN
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m

where, in the last inequality, we applied (4.5). Now the choice r = % > 2 gives
—Ic 4+ ren? <0 and

T 8r3

(rc)™

m!

)

(r)™ T,
V2m(m/e)m 2

as claimed in the first inequality of (4.3). The second inequality of (4.3) follows by
observing that 1/(1 —1/r) <2.0

Let E = {z € C: |z — 2| < ¢} for some constants zop € R and ¢ > 0. Then
¥(w) = cw + zp and the Faber coefficients are given by f,,, = e"*° (Tni) Hence, the
bound (4.3) for |fy,| is sharp up to the factor %exp(Tc)7 independently of m, whereas
the bound (4.1) with optimal parameter » = 2 > 1 is sharp up to a factor v2wm.
Further, when E is an interval on the real or imaginary axis, explicit formulas for
the Faber coefficients f,, can be given in terms of Bessel functions [12, 26]. These
formulas show the bound (4.3) for |f,,| to be asymptotically sharp as m — oo up to
a constant independent of m.

Hochbruck and Lubich [51, Theorems 2,4-6] apply the bound (3.12) to the ex-
ponential function when W(A) C E for i) E = [—4¢,0] an interval on the negative
real axis and ¢ (w) = c(w + 1/w — 2), ii) E = [—2ic, 2ic| an interval on the imaginary
axis and Y (w) = c(w — 1/w), iii) E a disk, such that ¥(w) = cw + ¢y, and iv) E a
drop-shaped region, for which (w) = cw(l — 1/w)* with o > 1. The latter set has
an outer angle ar at the vertex (1) = 0. The bounds for large m given in [51, The-
orems 2,4-6] essentially coincide with (4.1) for r = 2, though the absolute constants
in [51] are somewhat larger.

When E is the interval [—4c¢, 0] or the drop-shaped region, Hochbruck and Lubich
[51] also provide upper bounds for the situation when m < 27c. These sets E have
an outer angle am > 7 at the right-most boundary point, which is the pre-image of
w = 1 under 1. Therefore, 1)'(1) = 0 and inequality (4.1) indicates that |f,,| may be
smaller than e™() also for m < 27¢. It is possible to give a bound depending only
on this outer angle.

COROLLARY 4.2. Under the assumptions of Corollary 4.1, suppose in addition
that E has an outer angle am with o > 1 at its right-most boundary point 1»(1). Then,
for m < 27¢, we have

(4.6) |fm| <exp (Tz/)(l)— a;1m<37;10)“1>7

|fm| < mexp(re(1)) xp(T1p(1))

A7) (FHD) <3 (%)’ﬁ exp (ﬂp(l) e L (;:C)a%) _

Proof. In the first part of the proof we show the improvement of (4.5),

(4.8) B(r) — (1) < or (1 - i)a (1 + i)m.

Introduce the generating function for the Faber polynomials,

w(
T OETIO) ‘”Z
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where we use the representation of the Faber polynomials from [66, Lemma 1], here
for convex E, for n > 1,

K

Faw) = = [ e (e —v), [

L p—— -7

ds arg(w(eis) - 1/)(1))‘ < 27.

Since the Stieltjes integral has a jump of ma at s = 0 and elsewhere the argument is
increasing, we obtain, by taking out the jump and using the symmetry, that

™

FAo() = ot [ (@) g (0(e) = (1)),

+

and, therefore,

T e =2 [ (e™) - v()
_ 2/ rcos(s) — 1 d, arg(w(eis) —1/)(1))

T + r2+1— 27"cos(s)

/Odarg(w D) = 9

r—|—17r r+1

Integrating this inequality from 7 to oo gives (4.8).
Since a > 1, we may choose r > 1, such that

a—1
(4.9) <7" - 1) -y
Hence, r < 7* = (14 +/5)/2, and we obtain from (4.8) that
ro\* 1 1\*! 1
T(p(r) — (1)) —mlog(r) < ¢ <r " 1) (1 - r) (r - r) (r+1)>"“ + mlog (T>

1\t 1\ r*+1 1
ml|1l— 1-— - (s +ml|l-—1].
r+1 r 3 T

is concave, we deduce that

Since y — y* !

r+1 (r+1)2
o1 o1
< - )< - -1 r
< mmle =D < e - U

Inserting (4.9) gives (4.6). The bound (4.7) follows by observing that 1/(1 —1/r) <
(r*+1)/(r—1/r). O

We conclude this section with three further illustrations/extensions of Corol-
lary 4.1.

Example 4.1. If the matrix A has a negative semi-definite real part, then a simple
set containing W(A) is given by

]E(pD)ﬂ{wEC:éR(w) gAmax(AzA*)},
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provided that p > 0 is large enough. For instance, p can be chosen to be the norm of
A or the numerical radius, max{|z| : z € W(A)}. Define the angle 8 € [0,7/2) by

Ar]fla)( A+A*
cos(f8) = —(pQ) > 0.

In order to apply the bounds (4.3), we only require the value (1) = —pcos(8) =
Amax (AEA%) and the capacity of E, which given by

2
T sin(3)

C = .

Pom— B cos(#)

The latter can be seen by constructing the conformal mapping ¢, cf. (1.2), which can
be expressed as the composition ¢ := %T;; o Ty 0Ty, where

gsrprte”

Tl(z) = Z—f—eiﬁ ’

. yz+7 B
T = z2m—p T = — = —_— .
2(2) z ) 3(2) Z'Z—")/v Y exXp (24_26/77)’

see, e.g., [47, 60] for discussions on the construction of conformal mappings. O

The symmetry of E with respect to the real axis is not essential for showing
bounds of the form (4.3). A bound valid for nonsymmetric sets E can be obtained by
replacing ¥(1) by R(¢(1)) in (4.3). The essential ingredient in the proof is the property
that | f(2)] < exp(7#(z)). Similar properties hold for hyperbolic and trigonometric
functions.

Example 4.2. Let f(z) = sinh(7z) or f(z) = cosh(rz) with 7 > 0. Then |f(2)| <
exp(T|R(z)]) and

macc{20ful, 1 (F(1), D)} € 7(e70) 4 o) TOT s g

In order to show this bound, it suffices to slightly modify the proof of (4.3): Let
—7 < 601 < 6 < 7 be such that Ri(ret) > 0 if and only if t € [01,602]. In this
interval, we obtain as above

|Rep(re™)| < Rep(1) + ¢ <T - 1) + er(cos(t) — 1) + ¢ e —1],

r r

as required for our conclusion. For ¢ € [f3, 27+ 6] we have from (4.4), with r replaced
by —r, that

[Rup(re™)| = —R((re") < —p(=r) = ereos(t) +1) + T [ ~1]

< RP(—1) + o (7‘ - i) +er(cos(t —m) ~ 1) + “2sin (t - ”') ,

and the second part of the integral can be bounded as before. In particular, replacing
A by iA yields for f(z) =sin(7z) or f(z) = cos(rz) that

()™

m!

1 —1 o~
max{ 2| fonl, 1 (F (), } < 1 exp(rmax[S(2)]) -, m > 2.
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Example 4.3. Define, for integers ¢ > 1, the functions

-1

,_l z _ ﬁ _ ! z(l u) E
belz) = zl(e jz_:oj!)_/o S

which are of interest in connection with exponential integrators.
Let f(z) = ¢e(72) for some 7 > 0 and fixed integer ¢ > 1, and let E be a subset
of the left half-plane. Then, for m > 27¢,

[l < / - /w|—

ué—l

|dw| du

(= 1)

o7 (1) (w)
wm+1

TEA™ [ grmwme g _ gym 4
=2 ml /0 ¢ (=)™ gy
7 (re)™ (1 ut~1 7 (re)™
<= 1—u)™ ===
=2 ml /0( ATy TL s pwryy
The same upper bound holds for nl,_;(F~1(f),D)/2. O

Druskin et al. [30] provide a nice discussion on rational approximation of the
matrix exponential for symmetric matrices. We consider rational approximation in
the following sections.

5. Rational approximation and the rational Arnoldi process. We con-
sider the approximation of f on E by a rational function r, determined by approxi-
mating f := F~!(f) on D by a rational function 7 = p/q, where p,q € P,,, and the
polynomial ¢ is monic with zeros w; = ¥(z;) ¢ D. Let 7 be such a rational function.
Then

(5.1) r(z) = F+(p/D)(2) — F(0)

is a rational function of the form r = p/q with p,q € P,,. The monic polynomial ¢
has the zeros z; = ¢(w;) of the same multiplicity as the corresponding zeros w; of g,
i.e., ¢ and q are related as in (2.8). It follows from Corollary 2.3 that

(5-2) 1F(A) = (A < 21 F = B/l L)

We therefore are interested in results on the approximation of f on D by rational
functions with prescribed poles. The case when f is a Markov function is discussed in
Section 6, where we also consider the choice of suitable poles w;. In this section, we
are concerned with the evaluation of r(A)b, either for a given rational function 7, or
by using the rational Arnoldi process. The latter approach determines the numerator
p for a user-specified denominator gq.

Here and in the remainder of this paper, we assume the set E to be symmetric with
respect to the real axis, and that f satisfies f(Z) = f(z). The Faber pre-image f of f
also has the latter property. Therefore, it suffices to consider rational approximants 7
with real or complex conjugate poles and residues. In order to fix ideas, suppose that
7 has m simple finite poles,
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Then by (5.1) and (2.7), we obtain

r(z) =r(c0) + > % r(00) = F(00) + 7(0) — f(0), 2z = ¥(w;).
j=1 7

The evaluation of r(A)b requires the solution of m shifted linear systems of equations
(5.3) (z;I — A)x; =b.

The approximation of f(A)b by r(A)b is meaningful when A is a large sparse
matrix, such that the shifted systems (5.3) can be solved efficiently by a sparse direct
method, but solution by Krylov subspace methods or by Schur reduction to triangular
form are impractical. For example, discretization of the two-dimensional Laplace
operator on a square, using the standard 5-point finite difference stencil, gives rise to
such a matrix.

REMARK 5.1. The matrices in (5.3) generate the same Krylov subspaces KCj(A,b),
7 =1,2,....,m. This makes it possible to solve the m linear systems of equations
simultaneously by an iterate method that uses the same Krylov subspace; see, e.g.,
[87, 82]. However, solving these shifted systems in this manner, e.g., by the GMRES
iterative method, implies that we determine a polynomial approximant of f. It may
be possible to compute more accurate polynomial approzimants of f for the same
computational effort by using the approach described in Section 3. O

There are situations when it suffices to solve fewer than m shifted systems of
equations. For instance, when all poles are distinct and the poles and coefficients c;
appear in complex conjugate pairs, say, Zm+y1—; = Z;, and ¢y41—; = ¢, We obtain

m/2
r(A)b = r(c0) + 2R [ Y v (wj)ej(zI - A)7'b |,

j=1

where we have taken into account that A and b have real entries. Thus, only m/2
shifted systems of equations have to be solved. In case of multiple poles, one has
to solve several linear systems of equations with the same matrix z;I — A, but with
different right-hand sides. The number of LU-factorizations required is the number
of distinct poles with nonnegative imaginary part.

For an efficient implementation of our approach, we need to compute the inverse
Faber image of f and the Faber image of a rational function. This poses no difficulty
if ¢ is known in closed form or is a Schwarz-Christoffel mapping; see, e.g., Driscoll
and Trefethen [25] or Henrici [47, Chapter 5] for discussions of the latter; software for
computing Schwarz-Christoffel mappings is made available by Driscoll [24].

The above approach requires knowledge of a suitable rational approximant 7, not
only its poles. The rational Krylov method, introduced by Ruhe [68, 69], only requires
the poles to be specified, and gives an error, which similarly to (3.7), is bounded
by 4ni (f,D); see Theorem 5.2 below. Thus, in view of (5.2), the rational Krylov
method is quasi-optimal (up to a factor 2). For the sake of completeness, we shortly
describe this method. The introduction of an artificial pole z,,4+1 := oo leads to a
slight simplifications compared to the presentation in [68, 69]. Given complex poles
21,22, ..., %m, including the case of a pole z; = oo, we let ¢ be the product of the linear
factors corresponding to finite poles. Let zg € C be sufficiently far away from the poles
zj, but otherwise arbitrary. We compute by an Arnoldi-type process an orthonormal
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basis {v; ;";11 of the rational Krylov subspace q(A)~!span{b, 4b,..., A™b} in the

following manner. Let v; = b and determine v, by orthogonalizing
(2 = 20) (251 — A)"HA = 20D)v;

against the available vectors vi,vs,...,v;, followed by normalization. If z; = oo,
then we orthogonalize (A — zoI)v;. The vectors v, satisfy for suitable scalars hy, ; the
recursion formula

hj+1)j’l)j+1 = (Zj — ZQ)(ZjI - A)_l(A — Z()I)'Uj — hl)j’Ul — ... hj’j’()j, j = 1, 2, e,y
with v = b.
Let Vi1 = [v1,02,...,Um41] and define the upper Hessenberg matrix Hp,+1 =

(7 k]jk=1,....m+1. The formula for the projection A,,41 : =V, AV, 41 is more com-
plicated than for the standard Arnoldi process. Introduce

1 1
Dm+1diag{ ey }
21— 20 Zm+1 — 20

Then, for j < m,

Z5 — R0

1 Jj+1
(A - Z()I)Uj = (A - Zoj)Verlej = (I - (A - Z()I)> Z hk,jvk
k=1
(54) = (Vm+1Hm+1 — (A — ZoI)Vm+1Hm+1Dm+1)€j.
When 7 = m + 1, we have to include the additional term

1

7(14 - ZOI)> Um+42 = hm+2,m+1vm+2
Zm+1 — 20

hm+2,m+1 (I -

in the right-hand side of (5.4), where the equality follows from the choice z,,+1 = 0.
We obtain from (5.4) that

(A—20])Vipt1(I + Hp41 D) = Vi1 Hi1 + hm+2,m+1vm+263;l+1~
In view of that V,; , ;v 12 =0 and V1 Vi1 = I, this leads to the formula
(5.5) Apir = Vi 4 AVis1 = 200 + Hyt (I + Hyp1 D) ™

Notice that the choices zo = 0 and z; = ... = 2z, = oo yield the standard Arnoldi
process, with A,, 11 = H,, 41 determined by (3.1) with m replaced by m+1. A bound
analogous to (3.7) for the standard Arnoldi method also holds for the rational Arnoldi
method.

THEOREM 5.2. Let E be a compact convex set, such that W(A) C E. Assume
that f € A(E), and let z1, 22, ..., 2m € E, 241 = 00. Then, for allm > 1,

(5.6) 1F (A = Vi1 f(Amir)ed|l < 4nf, (F7H(f), D)

with ¢ as in (2.8). More generally, for g(z) = q1(2) + q2(2) f(2) with q1 € Ppys and
q2 € Py, there holds with zpm41 = Zmy2 = ... = Zmpst1 = OO,

(5.7) 19(A)b = Vinys119(Amrsyr)er]l < 4(lga(A)b]| n?n(f_l(f),D)
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Proof. Since v; € q(A) " Kyn41(A4,b), there exists p; € Py, such that
v; = q(A)"'p;(A)b, ji=12,...,m+1.

With vy, va, ..., v,41 being a basis of the rational Krylov subspace, the polynomials
Do, P1, - - - » Pm form a basis of P,,,. Since v; = b, we have py = q. We now show that
(5.8) ej =0; = q(Apms1) ' pj—1(Amy1)en, Jj=L2....m+1L

This is trivially true for j = 1, and the general case follows by induction. By definition
of v; and p;_1, the vectors v; satisfy

hjt1,j0j1 = (25 = 20)(25] = Apg1) T (Amar = 200)T; — ha 01 — ... — hy ;.
It only remains to observe that, by (5.5),
(2 = 20) (2] = A1) " (A1 — 200)e;
= (2 = 20)(Amy1 — 200) (25 = 20)T = (Ams1 — 20D)) " ¢
= (27 — 20) Hins1 (25 — 20)] + Hus1((2) — 20)Drms1 — 1)) g
= Mdmt1€j5,

since ((zj — 20)Dm+1 — I)e; = 0. This shows (5.8). Any p € P,,, may be written as
p=c1po+ ...+ ¢mi1Pm. Therefore, the Arnoldi approximation is exact for g = p/q,

m+1 m+1 m—+1

q(A)"'p(A)b = Z c;q(A)'pj_1(A)b = Z ¢jvj = Vint1 Z cje;
j=1 j=1 j=1
m—+1

= ¢iq(Ams1) ' jm1(Ams1)b = Vins1q(Ams1) (A Jer.
j=1

As a consequence, we obtain similarly as in the proof of Theorem 3.2, that

150 = Vine el < min |07 = 23] + 7 = Bt
PEP, q q
e Bl as
< 45@& f— F o dnt (f, D),

since W(A,,+1) C W(A) C E. This yields (5.6). The bound (5.7) can be shown in a
similar way as in Theorem 3.2. We therefore omit the details. O

A bound similar to (5.6) for the case when the matrix A is symmetric recently
has been shown independently by Druskin et al. [30]. Concerning the implementation
of the rational Arnoldi process, we have to solve shifted linear systems of equations

(Zj[ — A)x] = Vj.

Complex conjugation of z; does not correspond to complex conjugation of v;. In
situations when it is feasible to compute LU-factorizations of the matrices z;1—A, only
factorizations for distinct finite nonnegative z; have to be determined. In particular,
we just need to compute one LU-factorization of A if 2951 = 0 and 2p; = 00, j =
1,2,... . This kind of rational approximant is discussed in [29, 55].

The derivation of an analogue of Theorem 5.2 for the approximation of entire
functions, such as the exponential function, and the application of (5.2) to such func-
tions, is beyond the scope of this paper; see, e.g., Ganelius [39] for a discussion on the
rate of convergence of rational approximants of such functions.
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6. Rational approximation of Markov functions. This section applies the
error bounds of Theorems 3.2 and 5.2 for the standard and rational Arnoldi processes,
respectively, to Markov functions f, given by (1.4), and to simple modifications of
Markov functions, such as those discussed in Examples 1.3 and 1.4.

As far as we know, only asymptotic results are known for rational interpolants
with free poles, see, e.g., [77, Section 6] or [11], and a posteriori error bounds are
available for rational approximants obtained by balanced truncation and AAK theory;
see, e.g., [10]. The present section derives explicit sharp upper and lower bounds
for the error of best approximation nZ (F~!(f),D) for rational approximants with
prescribed denominator ¢ of degree at most m. These bounds are believed to be
new. We also construct nearly optimal approximants 7, which can be used for explicit
evaluation as explained in the previous section. Since, by (5.1) and (2.7),

nZ(f,E) < 208 (F71(f), D),

we obtain explicit upper bounds for rational approximants of Markov functions on E.
The following theorem establishes our main results for Markov functions. It dis-
cusses properties of the Blaschke product

(6.1) B(w) = w"q(l/w) _ ﬁ 1_&,

q(w) o W

whose poles w; are assumed to be real or occur in complex conjugate pairs and satisfy
1 < |wj| < oco. It follows that B(w) has real coefficients when expressed in terms of
positive and negative powers of w and, moreover, B(1/w) = 1/B(w).

THEOREM 6.1. Let the set E be compact, convex, and symmetric with respect to
the real axis. Let f be a Markov function (1.4), and assume that —oco < o < 8 <
v :=min{R(z) : z € E}.

(a) Then f = F~Y(f) is a Markov function,

o [P @) dulx) [ du(x)
(6.2) Jw) = [ 2200 _./w_x.

(b) Let R = P/q with P € P,,_1 be the rational interpolant of f with prescribed poles
w; at the reflected points 1/w; for j =1,2,...,m (counting multiplicities), and let

F(w) = R(w) + B(w) (f(l) — RO D - R(—l)).

2B(1) 2B(—1)
Then 7 € P,,/q and
_ ~ A '(z T
63 EDD I Tl < [ o
(6.4) < M max 1

= 10(B)] wveod(an) |B(y)|

() If, in addition, the poles w; € (¢p(a), p(B)) have even multiplicity, then

i (g1 s 1¢/(@)| du(x)
(6.5) wENND)2 [ e e A BT
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and for the approximant T of part (b), we also have the a posteriori bound

f—7 Y =~ A "(2)| du(x
If =7l = [f(=1) =7(=1)] :/a |B(¢1(x))‘ |¢¢((x))||2li(1)'

We comment on the bounds before showing the theorem.
REMARK 6.2. For z € [a, 3], we have |B(¢(z))| > 1 and

1 1 1
@ =1~ I= 16 b@P - /IBG@)

independently of the choice of poles w; and of their number m. Therefore, for all poles
wj and m, the lower bound (6.5) is bounded below by the factor 1 — |¢(B)|~2 times
the upper bound (6.3). The upper and lower bounds give a quite precise idea of the
accuracy of the best approximation of f in P, /q on the unit circle. Concerning part
(b), we also should mention that our quasi-optimal approximant ¥ is obtained by a
simple modification of the interpolant R, where R is known to be the best approzimant
of f in P,,_1/q with respect to the 2-norm on the unit circle. O

REMARK 6.3. Consider the polynomial case when wy = ... = wy, = oo and,
hence, B(w) = w™ and q(w) = 1. From Theorem 6.1(a) and its proof, we see that
the Faber coefficients of f satisfy

P18 @) dua)
= @

1t is not difficult to verify that for this special case, the two bounds of Theorem 6.1(b)
and (c) take the form

oo

(6.6) Z | frtimen)] < 1 (f,D) < Z | fm2j] <

=0 =0

12 &y
lp(B)™

These bounds improve on the inequalities (3.9). Moreover, the quantity p in Re-
mark 3.3 is at most |¢(B)|; p has to be chosen smaller if f is not continuous at (.
Hence, (6.6) also is an improvement of the bound furnished by Remark 3.3. O

The proof of Theorem 6.1 is divided into three parts. Following the proof, we
discuss some configurations of poles obtained by minimizing the bound (6.4). This
enables us to compare our approach with the shifted Arnoldi process, see, e.g., [81],
and the use of Talbot quadratures rules discussed in [45].

Proof. Theorem 6.1(a): The Faber coefficients of the Markov function f of (1.4)
satisfy, by the Fubini theorem and the Cauchy formula,

1 [ (=) /ﬁ dp(z)

1= 271 Jogp P(z)I+1 z—x

B /j ) 271” /81E o(z )(él+1 (z—x) / d) ]+1 :

The last identity is obtained by deforming the path of integration JFE in C\ E in order
to obtain a circle around z with mathematically negative orientation. Recalling that
FUf)(w) = fo+ fiw + ... , we conclude that f = F~1(f) is of the form (6.2).
By the symmetry of E, it follows that the function |¢(z)| = —¢(x) is decreasing for
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x € (—00,7) and that ¢'(x) is positive for z € (—o0, ). Thus, [ is a positive measure
and f is a Markov function.

Theorem 6.1(b): We first establish a well-known integral formula for rational inter-
polants with prescribed poles of Markov functions; see, e.g., [83, Theorem VIII.2]. The
numerator P is the interpolation polynomial of (jfat the points 1/wy, 1/wa, ..., 1/wpy,
and, therefore,

Flw) = Ry = S S 4,1 - )
_ (w— 1/w1)q;(.1;}§w — 1/wn) [1/w1,1/wa, ..., l/wm,w]t/@‘(x) Cjﬁ_(z)
_ (w—=1/wy)...(w—1/wy) / q(x) dp(z)
q(w) (x—=1/wy)...(x —l/wy)w—=z
1 i)
B B(w)/ B(z)w—z

In particular, we find for the modified approximant that

B

1 1 x _ 1 1—wz dp(zx)
d =— .
/ ()( +x2—1> i) /B(x)w—acﬂcQ—l
Taking into account that Blaschke factors are of unit modulus on the unit circle, and

proceeding similarly as in the proof of (6.2), gives the upper bound (6.3).
It follows from (3.13) that

/ﬁ L |¢' (@) dp(x) </ﬁ 1 dp(z)
o [B@@) l¢@)? -1 = Jo o) [B(g(x))] dist(z, E)’

The distance is achieved for v € E for all z € [«, 8], and « — 1/|¢(x)] is increasing in
[, B]. This shows (6.4).

Theorem 6.1(c): We first recall that ¢'(x) > 0 for z € [a,5]. Moreover, by
assumption, B(w) := w?B(w) is a rational function with real coefficients, having all
its m + 2 roots in the open unit disk, and its poles in the interval QS([ ,3]) have
even multiplicity. Hence, B is of constant sign on ¢([a, 3]). Thus, eB(¢(z)) > 0 for
z € [a, f] with €2 = 1. Let

Dynso = {20,215 s Tmy1} i= {w € C : eB(w) = 1},

with the x; being distinct points on the unit circle, ordered according to increasing
argument. Theorem 6.1(c) will follow by showing that

</5’ (z) dp(x)
(6.7) 0 (f. Do) = Jnin ||f P/l = | =7 =0
B(p(x)) —1
Let R € P,.+1/q be the rational interpolant of f at the points in D,, 42, and with
prescribed denominator g. Denote the coefficient for w™*! of R(w)g(w) by a. Since

wB(w)q(w) — g(0)w™*! € P,,, we obtain that

pr(w) = w wB(w)
w0

a €P,/q.
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Elementary computations give, for j = 0,1,...,m + 1, that
C ) = ‘@) wB(r) Bl
5; = Flay) — ) Ry @) By Bl
q(z;) q(z;) q(0) z;q(0)
1

= €$j§(0) [{I?(), L1, 7$m+1](f(})

S («)di(x)
ex;q(0) J (z—xz0)...(T — Tmy1)
77i/4@@Lf7£
T eé(x) -1 z;’
where [zg, 21, ..., Zm+1] denotes the divided-difference operator defined by the nodes

20, %1, .., Tmy1. Thus, ||f — P*/qlLo(@ynss) = 0. In order to show (6.7), we will
establish that

18,(f, Drr2) = | = 0" /Al e o s2)-

i.e., that p*/q is the best approximant with respect to the uniform norm on D, 2.
According to the Kolmogorov Theorem (see, e.g., [75, Satz 6.2]) it suffices to show

the existence of positive coefficients ag, a1, . .., a1, such that, for all p € P,
m—+1
—p(z
> af i —0
=0 I\

We notice that, since p € P,,,

m—+1 m+1
0= [.1'0 T1y...,T +1 Z
) ) ym Hg#j x] x[)

and §; = —x;0. Hence, for our assertion it is sufficient to show that ex; B’(xj) > 0 for
all j. Since all poles of the Blaschke product B are outside of the closed unit disk, we
may write eB(e') = ¢?(®) with a(t) a real-valued and strictly increasing function.
By definition, z; = e’ with e?*() = eB(z;) = 1, and, therefore,

_ d . .
ex;B'(z;) = faem(t)h:tj = o/ (t;)e! ) = o/ (t;) > 0.

i
We conclude that (6.7) holds, and this implies (6.5). Finally, the a posteriori estimate
for 7 of Theorem 6.1(b) is an immediate consequence of the error formula given in
the proof of Theorem 6.1(b) and of the fact that also B does not change sign in the

interval (¢(a), #(5)). O

6.1. Rational approximation with one or two multiple poles. The up-
per bound (6.4) of Theorem 6.1 suggests that we should choose the poles w; in the
Blaschke product (6.1), such that | B| is as large as possible on the interval [¢(a), ¢(5)].
This subsection discusses the cases of a single pole w; € RU {oco} of multiplicity m,
and of two distinct poles, wi,wy € RU {oo}, each of multiplicity m/2. The follow-
ing results are immediate consequences of (6.4) and of the monotonicity of B. We
therefore omit the proofs.
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COROLLARY 6.4. (a) Let the conditions of Theorem 6.1(b) hold and let the
prescribed denominator be given by q(w) = (w —w1)™, w1 € R\ [~1,1]. Then

D) < 1T =Tl oy < Qe e {| )| [0 =00

The right-hand side is minimal and decreases with the geometric rate |yopt| ™™ for the
pole

L 00y S Y () B )
T @ e T R \/; oDl —1 < O

(b) For m even and the poles wy = ¢(a) and we = ¢(5), each of multiplicity m/2,
we obtain the same geometric rate of decrease of the error bound,

/1L ®)

i . fllowm, -
N (F D) <N = Flloww) < —Trrae Yope| ™
= "em) P
For the polynomial case, i.e., when we have the single pole w; = oo, Corol-

lary 6.4(a) yields the same bound as Remark 6.3.

The advantage of using one finite pole of (high) multiplicity m, compared to
the use of m simple poles, is that only one LU-factorization, of ¢(wq)I — A, has
to be computed. This holds for the rational Arnoldi process with pole ¥ (w;), or,
equivalently, for the standard Arnoldi process applied to the matrix (i (w1)I — A)~*
and vector b, as well as for the evaluation of r(A)b with r defined by (5.1). In the latter
case, 7(A) is a polynomial in (1(w1)I — A)~1, and therefore r(A)b can be evaluated
efficiently by a Horner scheme.

When (a, §] = (—o0, 0], the choice of the poles

(6.8) z1 =¢Y(wy) = a = —o0, zo = P(wy) =B =0,

each of multiplicity m/2, has been discussed by Druskin and Knizhnerman [29] for
symmetric positive definite matrices A and E = [Amin, Amax]- Here ¢(z) = (++/¢2 -1
and

>\max An\ax
2z — )\min - >\max 1 Amin 1 1 \ Amin 1
, K = = , = .
‘¢(0)| Amax + 1 ‘yopt‘ 4/ Amax + 1

Amin min

(=

)\max - )\min

Thus, replacing the standard Arnoldi process by the rational Arnoldi process, with
either one optimally allocated multiple pole, or with two multiple poles at the end-
points of the support of the Markov function, the factor \/Amin/Amax is replaced by
its square root in the convergence bound,

)\min
/2 exp (—2m ) ,

AI‘Ila,)(

)\min
~ exp(—?m N )

|yopt |m )\Inax

b
[6(0)|™

Since the matrix A is symmetric positive definite, the quotient Apax/Amin 18 its con-
dition number. The error bounds are seen to decrease with the condition number.

The use of one distinct pole when the matrix A is nonsymmtric has recently
been considered by Knizhnerman and Simoncini [55], but their error bounds include
nonexplicit constants.
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REMARK 6.5. The rate of convergence with two distinct multiple poles can be
increased by allocating the finite pole more carefully than (6.8). Let, similarly as
above, m be even and the multiplicities of w1 and wy be m/2. Choose wy = ¢(a) = 00
and let d be the unique solution in the interval (0,1/|6(8)|) of

2d2  1/¢(B) +d
L+dt 1+d/o(B)

The pole wy := —(d?+1)/(2d), which is slightly smaller than the choice of (6.8), yields
the rate of convergence d™, which is faster than the geometric rate of convergence
achieved with the poles (6.8). O

6.2. Rational approximation with quasi-optimal poles. This subsection
discusses the choice of poles wy,ws,...,w,, of the Blaschke product B, defined by
(6.1), with the aim of making |B| as large as possible on the interval [¢(«), ¢(5)] and,
thereby, obtaining a small bound (6.4) for the approximation error. Since B(w) =
1/B(1/w), we, equivalently, may choose the poles to make |B| as small as possible
on the interval [1/¢(8),1/¢(a)]. This kind of minimization problem has received
considerable attention in complex approximation theory; see, e.g., [6, 36]. From [73,
Theorem VIIL.3.1], we obtain, for any Blaschke product of the form (6.1), that

(6.9) 1Bl (11/68).1/000)) = B[, B, E)™™ = eXp(’m)’

where cap (E,F) denotes the logarithmic capacity of a two-dimensional condenser
with plates E and F; see, e.g., [73, eq. (VII1.3.9)]. Theorem 6.6 below shows that the
minimal Blaschke product achieves this bound within a factor 2. Indeed, by the work
of Zolotarev, minimizing Blaschke products are explicitly known and can be expressed
in terms of conformal mappings for doubly connected domains or with Jacobi elliptic
functions; see [1]. We discuss the construction of minimal Blaschke products in the
proof of Theorem 6.6.

Before stating our main result of this subsection, we introduce some notation for
doubly connected domains. For disjoint closed sets E,F C C with simply connected
complements, there is a conformal invariant R = R(E,F) = R(F,E) > 1, occurring
already in (6.9), and a conformal bijective map

xer:{C€C:1<[(| <R}~ C\(EUF)
with boundary behavior
xer({l(| =1}) =0E, xgr({[(|= R})=OF.

This map is uniquely determined by a suitable normalization. For instance, when E
is a real interval, we may fix yg (1) to be the right endpoint of this interval. We note
that

Xja,81,E(C) = Y (X[6(a),6(8),0()),

where X[¢(a),6(),p can be expressed in terms of Jacobi elliptic functions; see [1, §49,
Example 3] or the proof of Theorem 6.6 below. In particular,

R(lo, 61, ) = R([9(e), o(), D) = ([, +00), 1) = "),
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(6.10) where K := o) = ¢(8) €(0,1), v(k):==

1= ¢(a)p(B)

and K(k

! dt
):/o V- )1 w2)

The following result is based on (6.4).
THEOREM 6.6. Let the conditions of Theorem 6.1 hold, and define the poles

27 —1
(611) wj; = X[¢(a),¢(ﬁ)],D <exp <27T’i ]4m >) S [d)(a),qﬁ(ﬂ)], j = 1,2, e,y

where we use the normalization X(4(a),¢(3),0(1) = ¢(B). Then

D) < 1~ Fluie) < DD Rja, 5, )
where q(w) = (w — w1)(w — wa) ... (w —wy,). Furthermore,
(6.12) R(Ja, B, E)™™ < exp <—m10g(4;\//14_7ﬁ2)) .

Proof. We will show that the Blaschke product (6.1) determined by the poles
(6.11) satisfies

(6.13)  IBlleo/emi/e@n = /Bl é@).e@n < 2R([o, B, E)™™,

and that 1/B is a minimal Blaschke product for the interval [¢(«), ¢(3)]. The theorem
then follows from (6.4).

It is useful to recall the third Zolotarev problem for closed sets Eqg and Fy. It
entails solving

Zon(Bo o) = amin [l e 11/ o
where Qp,,, denotes the set of rational functions of numerator and denominator

degrees at most m. Following Zolotarev, the extremal rational function can be con-
structed explicitly for the segments

EO = [*\/%7 \/EL FO = [1/\/E7 +OO) U (7003 71/@} = 1/E07

with the aid of the Jacobi elliptic function sn(u; k), 0 < k < 1.

Consider the function v : (0,1) — (0,400) defined in (6.10). This function,
known as the Grotsch modulus, is strictly increasing and bijective. Define k,, by
v(km) = my(k), and let

1) = Vs (m G (e DR ). = Vsl

Then r € Qpm; see [1, Table XXII]. The symmetry property
1/r(z) =r(1/z)
follows from the identity
ksn(u+iK'(k); k) = 1/sn(u; k).
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If z runs once through Eqy (or Fy), then u = u(z) runs once through the segment
[~ K (k), K (k)] (or [K (k)+iK' (k), =K (k)+iK'(k)]). This implies that v = m 5z u+
(m + 1)K (ky,) runs once through [K(kp,), (1 + 2m)K (k)] (or [(1 + 2m)K (k) +
iK' (km), K (km) + iK' (k)]). It follows from well-known properties of sn(u, k), see,
e.g., [1, p. 207], that

. 27 —m .
||r||LOO(EO):\/km:(—l)JT(\/Esn( Jm K(k‘),k)), j=0,1,...,m.

Thus, r attains the values +||r[|__(g,) at m+ 1 points in [—Vk, k] This alternation
property, together with the above symmetry property, allows us to conclude that r is
extremal for the Zolotarev problem,

Zm(Bo,Fo) = 7117 . &gy = Kms

see, e.g., [1, §50] for details. In addition, since the roots of r are real, the symme-
try property of r implies that (—1)™r is a Blaschke product and, in particular, the
Blaschke product of minimal L.,—norm on Eg.

Recall from, e.g., [1, §49], that

, , 2K (k
o) = e (@) = Vs (20 K0k (1) = VE

Therefore, R(Eo, {|w| > 1}) = /R(Eo,Fo) = e/®/2. Tt follows from the above
explicit formula that the zeros of r are given by

1-2j
@; = Vksn <K(k})m+j;k)
m

_ 9 25 —1 19
= XEo,{Jw|>1} { €XP | 2Tt , ji=12...,m.

Thus, the zeros of r are the images of the first (4m)th roots of unity, that are not
(2m)th roots of unity.

In order to relate a minimal Blaschke product on [—v/k, vk] to a minimal Blaschke
product on [¢(a), #(5)] C [—o0, —1), we introduce the transformation

1 —¢(Bw VG —1

CQ — T(w) — (T2 OTl)(’LU)7 Cl = Tl(’LU) = m, TQ(Cl) - Cl _ \/E 5

with
T([p(e), $(B)]) = [-Vk,VE],  T(D)={lwa| >1},  T(¢(8)) = Vk,

where k € (0,1) is as in (6.10), and k € (0,1) satisfies k = ?T\/E Then +roT is a
Blaschke product of minimal norm on [¢(«), ¢(8)]. It follows from

Nt oo @ = T (Xeo gz (@) Xoto@al) =T (VR) = 6(9),

that the zeros of r o T, given by T!(@;), can be determined via (6.11). Hence, the
Blaschke product 1/B, with B as defined in the beginning of the proof, indeed, is of
minimal norm on [¢(«), ¢(5)]. In order to bound this norm, we use the inequality

(6.14) v(p) < log(4/p),
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which is asymptotically sharp as p approaches zero. We have

1/B N Pl o
210g(II /BllLa (90 >,¢<ﬂ>]>) Sl (II Iz ﬁﬁ]))

2 2

= log(kfm) < —v(kp) = —mv(k) = —2mv(k),

where for the last equality, we applied the Gauss transform [1, Table XXI]. Comparison
with (6.10) gives (6.13).

It remains to establish the bound (6.12). We obtain, in view of (6.10) and (6.14),
that

2 2
R(le, B, E)™™ = exp(—mw(k)) = exp (—m(ﬂﬂ)) < exp —m% .
v(v1—k?) log(ﬁ)
0

In actual computations, the ordering of the poles can be important. We propose
Leja ordering; see [57, 67], where the latter reference illustrates Leja ordering of a
finite point set.

Consider the case, discussed at the end of Section 6.1, when [a, §] = [-00,0], E =
[Amins Amax], and the matrix A is positive definite. Note that the rate of convergence
achieved with the poles of Theorem 6.6 depends on the logarithm of the quotient
Amax/Amin, 10t on a root of the quotient. We have

4
72 S 2 4\/ Amax/>\minv

1-k
and it follows from (6.12) that

Rl L) < oxp (-mp o T
REMARK 6.7. Theorem 6.6 provides m simple poles on [¢(a), p(3)]. Therefore,
both for rational Arnoldi and for direct evaluation of r(A)b, we have to solve m shifted
linear systems of equations. Assume this is done by LU-factorization. If we use each
pole £ times, then we may determine a rational approximant of order mf without com-
puting additional LU-factorizations. In this case, G(w) = (w —wy)*(w —w2)’ ... (w—
wm)t, and, according to (6.4) and (6.13), we have the bound

- e 2|1 fllzo —tm
Do (FHE)D) < f =Pl < WR([Q»%E) .

i.e., we loose a factor 271 compared to Theorem 6.6. As long as { is modest this
may be acceptable. Recall that for £ even, Theorem 6.1(c) yields an error bound,
which is sharp up to the factor 1 — |¢(B8)|=2. In case m = 1, we recover the pole of
Corollary 6.4(a), though the error bound stated there is sharper. O

Gonchar [43] conjectured, and subsequently Parfenov [65] proved, that for a large
class of functions f analytic in C\ [a, 3], the error of best rational approximation with
m free poles satisfies

m— o0 qEP,

(6.15) lim sup (min e (f, E)> " = R([e, B, E) 2.
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Stahl and Totik [77, Theorem 6.2.2] show (6.15) for Markov functions (1.4) under
weak regularity assumptions on the measure p. In view of (2.9), Theorem 6.6 only
gives us the geometric rate R([a, 8], E)~1. This is a classical dilemma in rational
approximation with prescribed poles.

We conclude this section by relating our rational approximants to those obtained
by Hale et al. [45] via Talbot quadrature formulas. Let F be a closed set in the
complex plane with connected complement, and let f be analytic in C \ F. Let the
matrix A satisfy W(A) C E, where E C C satisfies ENTF = . Following Hale et al.
[45], we seek to approximate f(A) by approximating the contour integral

FA) = 5 /c F(2)(I — A)tds

by a quadrature rule. Here the contour C C C\ (EUF) encircles E once. Error bounds
for this approach depend on the choice of the contour, as well as on the quadrature
rule used. We choose the “central” level curve of the underlying conformal mapping,
namely the contour z = xrg(pe'), -7 < ¢t < m, where p = \/R(F,E), and apply the
composite 2m-point midpoint rule in the variable t. This is a Gauss-Szegé quadrature
rule. We obtain the approximation

" j—1—2m
r(4) = ﬁ D Fwe(G) (eI — A Nes ()G, ¢ = pe™ i 2w
=

Hale et al. [45, Theorem 1] show that for symmetric A and all p € (1, p), there holds*

1£(A) = r(A)l = IIf = rll.m = O(1/p*™).

Their proof is based on the observations that, for any z € E, the function ¢ —
F(c2(0) (3w (C) — )Xo £(€)C i analytic in 1/ < |¢] < 7, and that the composite
2m-point midpoint rule integrates [ e dt exactly for —2m < £ < 2m. Computed
examples for nonnormal matrices are presented in [45], but no explicit error bounds
are provided. B
Application of this approach to the Faber pre-image f = F~!(f) and the pair of
sets {¢(F),D} yields the rational approximant
1 &
(6.16) r(w) = — f(qu(F),D(Cj))(X¢(F),D(Cj) - w)’lx;(p),m(@)@-

2m 4
J

3

I
A

According to (2.7), the Faber image of 7 is close to f; we just have to replace foz/J by f.
If we determine the rational function r via (5.1), then (5.2) allows us to bound || f(A4)—
r(A)| in terms of ||f — 7|z (). The latter quantity can be bounded similarly as in
[45]. This yields a rate of convergence slightly slower than O(p~2™) = O(R(F,E)~™).

We finally compare the rational approximant (6.16) to approximants defined ac-
cording to Theorems 6.1 and 6.6 when f is a Markov function f. Let F = [a, f].
The rate of convergence obtained by the approximants of Theorem 6.6 is roughly the
square of the rate for Tablot quadrature rules with 2m distinct real poles. According
to Remark 6.7, the same is true for m real poles of multiplicity two, where we note

1[45, Theorem 1] is stated for F = [—~o0, 0], but the proof also applies to general F.
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that the evaluation of the corresponding rational function, r(A), only requires the
computation of m LU-factorizations.

However, choosing an optimal rational approximant with the poles in (6.16) gives
an approximation error of about the same order. Let B denote the Blaschke product
(6.1) for the poles of (6.16), and let B be the Blaschke product of Theorem 6.6 with
m poles. One then can show that

=, . 14+ B(w)*c
Bl = By rea

where ¢ = ‘B(Xqﬁ(F),D(Cl))‘ ~ pm and ||1/B||Lw([¢(a),¢(ﬁ)]) = km ~ p72m. It follows

that \|1/§HLOO([¢(Q)7¢(§)D ~ p~ 2™ i.e., the bound (6.4) of Theorem 6.1 yields an error
of the same order.

7. Conclusion. This paper discusses the approximation of analytic functions
on compact sets in the complex plane by polynomials and rational functions with
preselected poles. New error bounds are derived via the Faber transform, which
allows the approximation problem to be studied on the unit disk. The error bounds
for Markov functions provide insight into the allocation of suitable poles. The error
bounds are applied to the approximation of entire and Markov functions with matrix
argument. In particular, the computation of polynomial and rational approximants
by standard and rational Arnoldi processes is considered. Explicit error bounds for
the approximants with matrix arguments are developed in terms of the field of values
of the matrix. The standard and rational Arnoldi processes are shown to yield near-
optimal approximants.
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