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For a fixed v > 0 we set
2n<v + 2) W (/n (L’) — ( ]_)n(l — )—v+1/z<g ) [(]_ _ wz)n-w 1/2]

1\ _ 1 1
Z)n —F(v-{— 5 +n)/P<v+ 2). The Wy(n,x?are

the ultraspherical polynomials of index v normalized so that
W,(n,1)=1, If

where <u +

I'W(n 4+ v)I'(n + 2v)

20dx) =1 — x> Vg, w,(n) =
1/2P(y + )r(zyw

then the W.(n, z) satisfy the orthogonality relations
S‘ W0, )W.m, 2)2,(dx) = (@,())3n, .
—1
Because

Wi, 2)Wm, ) = S e.(m, n, KYW.k, ), (k)
k=0

where the c,(m, n, k) are nonnegative, the [W,(n, 2)]>_, behave
rather like characters on a compact group. Consequently
certain portions of harmonic analysis, which do not extend to
orthogonal polynomials in general, have interesting analogues
for ultraspherical polynomials,

In the present paper this fact is exploited to study the
moments of the eigenvalues of generalized Toeplitz matrices
constructed using ultraspherical polynomials,

Statement of results. Since we will always work with a fixed v
we will drop the subscript and write

W.n,2) = Wn, ), Q(de)=2de), o.n)=ao).

For f(x)e LY2) we set

(1) f@) ~ 33b(5) W(j, )
if
(2) b(3) = ()| @ W, D) .
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For f(x)e L'(Q) let
(3)  a(n,m) = [@mom)]| W, 2)Wm, «)f@Ad) .

The Toeplitz matrix of index N associated with f, Ax[f], is defined by
Al 1= [a(n, m)] n,m=0,1 ..., N.

Let [ME,N)|, k=1, ---, N + 1, be the eigenvalues of the symmetric
matrix Ay[f]. We will show that if

(4) LIRSS
then
(4) Mk Ny = 70 + 1) f@) (L — 2)'0(da) + o) as N— o

for s=0,1,---. We will show further that if in addition to (4) we
have

(5) S < o
then
(5) 3 Mk, N

= r@{% om W, zy}as)

— 5 BB S B(A ) - BAL )
Jpperrds=0 A1+ T 4g=0

X max (0, A, A, + Ay, +++, A, + --- + A,_) + o(1)
as N — oo,

Here
W(j, cos ) = 3 E(4, j)ei .
A=—x
This is an analogue of a theorem on Toeplitz forms associated with

Fourier series due to Kac [9].
Consider more generally

f(a, 75 0) = 3, bla, 5 ) W(3, 2)

where b(q, r; 7) is a continuous funection of q and  for 0=¢q, r=1
for each = 10,1, --- and where
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(6) S () < e, (G =max|b(g, 7).
Let
a(n, m; N) = [o@mam)|_ W, o) Wm, 0)7(2, % o )2(d)

and let
(7) Ay f]= (a(n, m; N)) n,m=0,1,--- N,

Then Ay[f] is the ‘‘variable coefficient’” Toeplitz matrix of index N
associated with f(q, r; ). We will show that if (6) holds then

(6) kNi Mee, N)* = 24N + 1)8251 Fr, 7 @)L — )~ (da)dr + ofN)
which is the analogue of a theorem of Kae, Murdock, and Szego [10].

As is well known, results on moments of eigenvalues can be trans-
lated into global distribution theorems. If f(x)e L*(Q) is real then
Ayl f] is a real symmetric matrix and then Mk, N) are real. Let (4)
hold; if we set

ay(E)y=(N+1)7" > 1

Ak,N)EE

and if
a(E) = n“lgm)w(l — &) Q(da)

then it follows from (4’) that

ay—a as N-— oo,
Here —— indicates weak convergence on (— oo, o), This is of course
a very special case of a general result due to Szego [4]. More signifi-
cantly let b(q, r;7) = b(r,q;7) for0<r,¢<1,7=0,1, .-- and let (6)
hold. Then the variable coefficient matrix (7) is Hermitian symmetric

and has real eigenvalues, If «, is the corresponding distribution
function and if

B(E) = ngg drdd

flr,r;cos0)EE
it follows from (6’) that

ay—B as N— o,

2. Properties of ultraspherical polynomials. The formulas be-
low play a basic role in what follows. Let £k, j, » be nonnegative
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integers and let 20 =k +j+n. If k+j+mn is even and if
max (k, 7, n) < o we set

(1) ek, 4,n)
_ age k! ! ! ()esP)eoi®on (2¥), 1
rey (—ele—iHe—n! @Q)2v),;2), @), c+v :

¢, (k,j, n) = 0 otherwise. Here
(@), = I'(a + n)/I'(a) .
With this definition we have
(2) 3 ek, 4, ) Wa(n, D)o, (0) = Wik, ) W.(, @) .

See Hsii [8]. We note that this series is only formally infinite since
ek, g,m)=0if n >k + 5. Since W, (n,1) =1 we have

- ® 3 eull, 4, m,(n) = 1.

Because v > 0 will be fixed we now drop the subscript and write
ek, 3,n) = c(k, 3, n), ete. From (2) we see that

Sl,l Wn, ) W(m, «) W(k, ©)2(dx) = c(n, m, k) .
Hence
Sl_l W(n, @) Wim, o) Wk, =) W(p, x)2(dx)
= [ [ etm, n, o) W5, 0) | Wi, z) Wi, z)0(d)
= 3 clm, n, \d)e(, b, D) -

There is no problem interchanging the integration and summation as
the sums are actually finite, It follows that

(4) Win, 2)Wim, 2)W(k, z) = 3,3, e(m, n, o(5)e(d, k, p)axp) W(p, 2) .

p=03=0

Repeating the above argument, we find that

(5) | WG, W, @), -+ Wi, 0)(da)
= > 00(j1,j2, k)a(ko)e(ks, Js, k) (kes) + « + @(k,—)c(Kosy Ty Js)

kg rerkg_g=

Since max_,.,<; |W(k, )| = W(k, 1), see Erdélyi [2], page 206, we
have
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(6) IW(IC,Q'))‘_S_]. k:()yly"'y—léxél-
Let E(h, ) be defined as in §1. Then

(" ”“151_1(1 — a*) P W(2], w)dx = E(0, 27) .
This is because
o] @ e, o)ds = n“IS:W(Zj, cos 0)d0
= ﬂ‘lgo{i E(h, 2j)e“”’}d0
= em| {5 B, 290e77}as

= F(0, 27) .
Here we have used the fact that E'(h, 27) is 0 if kh is odd.
We will have occasion to use the following inequality,
(8) | w(k)*(sin ) W(k, cos 6) | < c(v) ,

which is given in Szego [12; § 7.82].
Using asymptotic estimates for Jacobi and ultraspherical polynomials,
see Szego [12; §8.21], and adjusting for our normalization we obtain

(9) W.,(k,cost)

—9 revyrk + v) {cos [k + v)0 — vz/2] + (k sin 0)”10(1)}
Tk + 2v) (2 sin 6)*

for ok <0 < 7w — 0k (here 0(1) is uniform in ¢ and %k if 6 > 07%is
fixed) and

(10) W.(n, cos 0) = 2 revyn + v) {cos [(n + .v)o — vr/2]
rwy'(n + 2) (2 sin 9)*
vy —1) sinf(n+y-—1)0— u:r/2]}
(n+v—1) (2 sin 6)*+*
+ O(n—>7%)
for 6 fixed, 0 < 0 < 7.
We will have occasion to use the following asymptotic formula

(11) Ir'z+a)lz+a) - I'z+ a,)
'+ B8)(&+B) -+ I'z + B,)

=1+ (2z)*1<nﬁ=,1 o — Bi) + 0(?{2; [ P+ | B |3]> ,

ag [2]— oo wherea, + &y + oo +a, =B, + B+ --- + B, |largz| < 7.
See Erdélyi [2], page 47.
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We further note

d n(n -+ 2v)
—W, = 27 n—1,2).
(12) 7o Sn, ) o T 1 W, .(n )

We conclude this section by deriving the following limit relation.

THEOREM 2a. With the notations of §1 +f k, k' and j are fixed
integers, j = 0, then

lim (N + k)e(N + k,j, N+ k)= E(k —F,J) .
N —00

Proof. Let
Iy = [o(N + B)o(N + K)]"*e(N + k,j, N+ F) .
Then

I, = S:{(w(N 1 E)PW(N + k, cos 6) sin® 6}
X {(w(N + E))*W(N +E, cos 8) sin* 8} W(3, cos 6)dd .
We know, see (8) and (9), that
llvl_rg {(N)Y*W(N, cos0) sin* 0 — (2/m)* cos [(N + v)d — nv/2]} = 0
o<o<m
and that there is a constant ¢(y) such that
[{(o(N))"*W(N, cos 0) sin* 0 | < ¢(v) N=0,1,.--,0=50=m.

Using the Lebesgue limit theorem we see that

lim Iy = lim 2z~*
N~—sco N —oco

X gxcos [(N+E+v)d—ny/2]cos[(N+ k' +v)0 —nv/2] W(7, cosO)dl

if the limit on the right exists. We have
cos [(IN + k -+ v)§ — wy/2] cos [(N + k' + v)d — 7v/2]

- % cos [(k — )] + % cos[@N + & + & + 20)0 — mv] .

By the Riemann-Lebesgue theorem

lim riS” cos[(2N + k + k' + 20)0 — zv] W(J, cos 6)do = 0
0

N—oco

while
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n—IS: cos [(k — k)01 W(4, cos 6)d6 = E(k — k', j) .

Finally, it is easily checked that

[ + k) T _
}V‘Ei[w(NJrk')] =1

Combining these facts we have our desired result,
3. Two basic limit relations.

THEOREM 3a. With the notations of §1 we have
| (sin 6) kg (k) Wk, eos 6) — m=(n + 1) | < A(v)(sin 6)
for 06, n=0,1,---,
Proof. Set
Su(@) = 3 @) Wk, @) .
By the Christoffel-Darboux formula, see Erdélyi [3] page 159, we get

101 [T VTm++1) pum
S"‘(x) - ; Qz—2v <F(2V) ) F(n ¥ 1) [Wv(n =+ 1, 90) W»(ny x)

— Wi(n, ) W,(n + 1, 2)] .

Upon substituting (12) § 2, the above becomes
1 22 [T ' I(n+2v+1)
1 = =
(1) 5@ = T (F(Zv) > T + 1)
X [(m+ L) + 20 + DWW, u(n, 2) W.(n, ©)
—nn + 2)W,,(n — 1L, 2)W,(n + 1, 2)] .

Now using the estimate (9) §2 with 6 = 1 we obtain
(sin 6)*S,, (cos ) = 1 {n+1)+ (sin6)*01)} n'<o0<mT—n"t.
T

On the other hand it follows from (8) § 2 that
(sin 6)*8, (cos §) = O(n) 0<6=m.

Combining these results we obtain the desired inequality.

COROLLARY 38b. Under the same assumptions
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lim S |71 — 2%~ — (N + 1) g (k) Wk, )*] 2(dz) = 0 .

N—oo J—~1

Proof. This follows from the above together with the relations
n-f 1 — o)~ (dw) = 1,
—1
(2) § (N + 1)~ k§; (k) Wik, z):Q(ds) = 1 .
—1 =0 .

This result implies that if fe L=[—1, 1] then

| {Z 0w, o} @eudn = 2L @ — s @)de + ofm)
—1 k=0 T -1

as n— o, The following gives a more precise evaluation, but for a
slightly more restricted class of functions f.

THEOREM 3c. Let f(x) be bounded for —1 =<2 =1 and let
[FQ) — F@)]A — 2)* and [ f(x) — F(—DIQA + 2)~%* be integrable. Then

| {2 00w, o7} r@e.a
— n+ 1 Sl f(x)(l . xz)—uzdx + 2V — 181 f(x)(l _ x2)“/2dx
T —1 2 —1

v -1

7 LD+ =D+ o),

as N — co,
Proof. Let
Flw) = %mx) + f(—a)] — %[f(l) + f(=1)].

A simple even-odd argument together with (2) shows that, using the
notation of Theorem 3a,

'S @f@)ede) = | S.@)f@eds) + L) + £(-1)].
—1 -1 2

It is therefore sufficient to determine the asymptotic behavior of

S;Sn(w) () 2(da) = SD (sin 6)™S, (cos 6)f, (cos 6)d6 .

We will show that as n— «
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(3) S: (sin 0)™8S,, (cos 6)f; (cos 6)d8

_ % [(n + 1+ 21 S:fl (cos )d0 + o1) .

2

Let us assume for the moment that (3) has been demonstrated. Then

S;Sn(x)f(ﬂc)ﬁ(dx)
= _].'_l: +1 —}—2” l]g filx) (1 — z)~1/2dx +’/L -+ llf(l) A=)+ o(1) |
i 2
= _1_[(n +1) + 2y ; 1“ {f(x) — [ 1) + F(—DPA — &) Pda

”gﬁﬂn+ﬂ D]+ of1) ,

1 1

1 | @ — o) rdo

- g F@)1 — a?)y ' do + 2
T

2 =Ly 4 £ D]+ o)

as desired. It thus remains only to demonstrate (3). Our assumptions
imply that

(4) Sl | f, (cos 0) | sin— 0d0 < oo .
We assert that, if 0 <0 <,

H~r00

(5) lim {(bm ™S, (cos 0)

—1 , sin(@n 4+ 2v 4 1)0 — vn]}
— =1(n+1 =0.
rc[( + )+ 2 + . 2s8ind

It is evident that Theorem 3a, (4) and (5) together imply (3). Here we

use the Riemann-Lebesgue lemma in order to dispose of the term which

arises from the sin|[(2n + 2V + 1)0 — vx]/2sin @ on the right in (5).
By (10) Section 2 we see that for ¢ fixed, 0 < 0§ < 7,

T
o L(2) I(n+v) l— €08 [(n )0 - 7]
) I'(n + 2v)| (2 sin 0)”

. %
-1 sm[(nJrv—l)ﬁ——-]
n+v—1) (2 sin g)***

W.(n, cos0) =

} +0(m3)



82

W,(n — 1, cos6) = 42y + 1)

JEFFREY DAVIS AND 1. I. HIRSCHMAN, JR.

in|(n+v+1)0-2C
W,.i(m, cos 0) = 4(2v + 1)F(2v) I'n +v+ 1)(s1n [(% y+1) : ]

) I'(n+2v +2) (2 sin 6)*+
v
g [0 - 7]} + 0=
(n + v) (2 sin 6)*+* ’

(n+ v+ 1)0—35]
W,(n + 1, cosd) = 2 2

@) I'n+v+1) [cos[

ryy rnm+ 2v +1) (2 sin 6)*
. v
O el 7]] + 0w=H)
(n +v) (2 sin 9)*+* '

. VT
@) I'(n+v) [sm [(”’ V)= 7]
ry) I'm + 2v +1) (2 sin 6)*+*

vy
e + 1) cos[(n—l-v—l)ﬂ——]
n+v—-1) (2 sin 6)***

+ O(n‘”‘g) .

Substituting into (1) we obtain

(s

in 6)*S,, (cos )
_ 1 I'm+»)I'(n+v+1)
- m I(n+ DI(n + 2v)
cos| (n+v)8 — == |sin| (n + v + 1)g — 2=
X{(n+1)‘: [ 2]. [ 2
sin @
v T\2
v (cos| w220 — 22 ])
2(n +v) (sin 0)’
i v . -
-1 sin [(n +y—1)0 — —2—] sm[(n Lyt 1)3_~7]
2(n + v —1) (sin 6)*
70 -
. cos[(n +v—1)0 — —2—] sin [(n + v)f — _2~]
sin 6
v v
b + 1) cos[(n +v—1)0 ———é-] cos[(% +v+1)0 — _2_]
2(n+v—1) (sin 0)?

_ (sin [(n + v)o — u_n:])2 ‘
- g((;; + B (sin 0)° : } Fon.
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Simplification gives

(sin 6)*S, (cos 0)

_ 1 I'm+v)'(n+v+1)
T I'(n+ 1)['(n + 2v)
+ O(n=?) ,

Now, from (11) Section 2,

sin|(2n + 2v +1)4 — vn']]

1
n+1)Fy——
[( )+ 2+ 2sin ¢

F(n+v)]“(n+v+1):1 y — P O(n-*
I'n + D' (n + 2v) T Toe,

and hence, if 0< 0 < m,

(sin 6)>S, (cos 0) = - [(n vy 2ol sin]@e 4 24 1)0 - ”’”]
T 2 2sin 0

+ O(n~")

where the O(n~**) depends upon 6. Our proof is now complete.

4. First order approximation of moments. As in §1 let

(1) fl@) = 3, b(0) Wi, o)
where
(2) MLGIESE

Since |W(j,x)| =1 by (6) of §2 it follows that the series defining
Sf(x) converges absolutely and uniformly for —1 < & <1 so that f(x)
is a continuous function on —1 <2 <1, Let

(3)  aln,m) = [o(), om)]*=| Wn, 2)Wn, =)/@)2(d)

and let {\Mk, N)}, k=1,2, .-+, N + 1 be the eigenvalues of the Toe-
plitz matrix A,|f| = la(n, m)], n,m =0,1, --- N,

THEOREM 4a. Under the above assumptions

(1) S0l Ny =W+ D G@ra - s + o)
as N— oo,

for s=0,1, .-,

Proof. Note that
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N+1
23 Mk, N))* = tr (Al f])
Substituting (1) in the definition of a(n, m) we get
an, m) = 3, b(j)e(m, §, m)
where the c¢(n, j, m) are defined as in §2, Consequently
N
(5) trA fl= > alk, k)ak, k) - -+ alk,, k)
Kyrkg,er k=0
=2 b(3)b(g:) -+ b(4.)
PRy
N
x 2 olk)olky, gy, k)(k,) -« - o(k)e(ky, Joy ) -
oy

Since c¢(k, 7, l) vanishes unless 2max (J, k, 1) < 7 + k + 1 the above sums
are all finite, Let

K5, N) = | f@r{S oW, ) |o@s) .

We have
(6) K, N) = | {5660 Wa, o) {5 060 (W e, )y} 2(da)
= 3 M) e bd)
X ég_ Wk, @) W(ji, @) -+ W3, ) Wik, 2)2(dz)

= 5 b b

,i5=0

x 55 wlldell, b k) - @eele., ., k)

£1=0 kg, " kg

Here we have used formula (5) from §2. Comparing (5) and (6) we
see that

tr (Apl /)" — Ko, N) = = 3 b(G) -+ bGJ (G, N)
where j = (i, +++,J,) and |
(7) ¥, N) = S @kelbs, du ko (k)ells, i k) -+ 0(6)elk . 1) -

Here Q(N) consists of all s-tuples (&, -+, k,) for which 0 <k, = N,
0=k, fEo,0=2,3,+--,s8, and k, > N for at least one a =2, ---, s,

It follows from (8) of §2 that 0 < w(k)e(k,, 71, k) < 1. Replacing
w(l)elk, J, k) by 1 in (7) and summing over 0 <k, < N, 0 <k, < oo,
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a=23,-.--,s we find that
(8) 0=y(j,N)=SN+1.

On the other hand since ¢(kay Jay Karr) = 0 if ko — kari]| > Joy @ =1,
+++,8 — 1, the fact that some k, > N implies that we may assume

N_(j1+ “'+js—1)§k1§N

since otherwise the summand in (7) vanishes. Repeating the argument
above gives

(9) 0=v(,N)=g+ -+ +Jua.

Using (8) we see that

10) | 3 b(G) e BEIN + 079G N) < 5 1G] [
As a consequence of (2) the sum of the series on the right here is
finite. On the other hand using (9) we have

(11) lim (N + 1)79(j, N) = 0.

The relations (10) and (11) together imply that
lim (N + 1)7{tr [A4[fT] — K(s, N)} = 0.

Finally it follows from Corollary 3b that

lim (N + 1)"K(s, N) = lim | @V + D{ S 0(0)(W(k, =)} 2de)

N—o00

:r{jmﬂ—ﬂwm

and we are done,
Let f(x) be real and Riemann in integrable on [—1, 1] and let (as
in §1)
ay(B)=N+1)7" 3 1,

Ak,N)EB

af)=n" 3> (1 — 2 dz .
flz)ER
Then it follows from (4) by a standard argument, see [4], that
(12) ay(B) — a(E) as N-— oo,

Conversely (12) implies (4). Results like (12) hold in much greater
generality. Our excuse for the inclusion of Theorem 4a is that its
demonstration shows in a simple setting the basic idea of the present
paper,



86 JEFFREY DAVIS AND I. I. HIRSCHMAN, JR.

5. Second order approximation of moments. Let us now assume

that

(1) f@) = 3,0() W4, o)

where
= AN
(2) M=) <o, M=(FilbGF) <.
THEOREM 5a., Under the above assumptions we have
(3) Mk, Ny
k=0
= @S ot W, »)}owda

— 3 b(G) b)) S E(hy g e B, gl
L 75=0 byt thg=0

X maX(O! hlshl+h2y "';h‘l—l_ ot +h's—1)+0(1)
as N— oo,

for s=0,1, -+, and where the E(h,j) are defined by

W(j, cosb) = S\ E(h, j)e* .
h=—oc0

Proof. The relation (3) is exact for s = 0, 1. We therefore suppose
s = 2, As in the proof of Theorem 4a we have

(4)  t(Alf1) — K6 N) = = 3 b(d) -+ b0, N)

ptois=

Let us set hy =k, — bk, hy=ky — ky, oo, hyy =k, — k;y, h, =k, — k..
If |h,| > 7, then e(k,, 7, k) = 0 ete. so that all the terms in Q(N)
which do not give zero are included in those for which | A, | = J.,
o=1,..- 5. Moreover since k,=1Fk, + h,+ hy -+ -+ + h,_, We see
that as k, > N for some &« we must have

k.-+ max (0, hy, by + hyy oo+, By + «o+ + hy_)) >N

Thus by a very crude estimate
N—3|h|sk=N.
a=1

Since b, + hy + +++ +h, =0

s

TSNS WA FALS
2

a=1 @ B
aFp @
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If we replace w(k,)c(k,, j,, k,) by 1 in (7) Section 4 and if we replace
Q(N) by all (k,, --+, k,) for which

N— 3 | ldal" =k N, 0SS oo, @=2, 1,8,
m&g;l
we find that

0= 4(j, N) = 35 11" 15" .

a#p

Using
I | ) A
[0(5)b(Te) | [ 51" [ 78| é;lb(ya)l [Jdal + —z“lb(Js)l |Je|

we find that for s = 2

s

(8) 3B B | 3 G |G| = MM
s ap

TS

Returning to +(j, N) let k =k, — N. Then

(7, N) = Sk + N)e(k + N, j., k + N -+ hy)
% (e + N+ Ry, Goy, o -+ N+ Byt lio)e o o @+ Nt byt -+ +h,_y)
X C(k+N+hl+ e +hs—1)jsyk+N)!

where the summation is extended over those indices k, h,, - -, h,_, for
which

O0=zkz=-—max(0,h, by + by oo, By + ooo + hyy),

9
(9) 0=k=—N.

Note however that unless the indices k, &, - -+, h,_, satisfy the conditions

0= k= — > 4o 56",
o,B=1

10 a#g
( ) Ih’aléjaya:ly""s—l'

the corresponding term in the sum above well be 0. For j, ---,7,
fixed the restriction 0 = k = — N becomes otiose for large N. It fol-
lows from Theorem 2a that

lim @(N + k)e(N + k, 5, N + k + hy) = E(h,, 5.)
N—co

ete., which implies that

limy(j, N) = >\ E(h,j)--- Eh,}J,),
N—o krhyocooshyg
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the summation being extended over h,, ---, h, subjeet to the restriction
hy 4 -+ + h, = 0 and over k satisfying the first condition of (9). Thus

(1) lm(j, N)= > E(h,J)--- Eh, 3.
Nooo Byt T Fhg=0
X maX(Oyhhhl + hZ, ”'9h1 e - h/s——l) .

We have previously shown that

NS CARRE FAVIE R RS L C AR (AT N FATEE AL

i 2o

where the series on the right is convergent (its sum not exceeding
s"M??M;). The relations (11) and (12) together clearly give (3).
Making use of Theorem 3¢ we obtain the following more explicit result.

COROLLARY 5b. If in addition to (1) and (2) it is assumed that
[f(®) — FQOIA — )2 and [ f(x) — f(—D)](x + 1)7°"* are integrable then
Jor s=0,1,.-.

S, Ny = L[ raya — oynde + 221 @y — ayrds
k=0 T -1 Vs —1
== VT G B S EARER A
X h1+-§‘&-h :DE(hls jl) te E(hs’ js)

x max (0, by, o+, by + +o- + k) +0(1) as N— oo,

We will now, following a method due to Kac [9], use Theorem 5a
to study the asymptotic behavior of

Dyl f] = det[Ay[f1Il = M1, N) --- MN + 1, N).
We define

log Gy[f1 = | [log F@IQ + 1{35 (0 (W (k, )} 0(da) .

Let o be any complex number satisfying |o]| || fll- < 1 and let F(z) =
1 — pof(x). Then

D,F] =T 11 - ok, N1,

log D,[F] = 3 log [1 — pr(k, NI,

_ e —p*(a(k, N))®
B I:§=_“1 n(zzl o !
=3 28w, £ .

R
1
-

(44
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Similarly, using the notation of Section 4,

log G, F] = | log[1 — pr@IWV + V{3 @(0)(Wik, 2))}2(d)

<=

— S {ﬁ; _—%JM}(N + 1S w(e) (Wi, x))Z}Q(dx) ,

—1la=1 k=0

=N+ 13 =K@, N).

a=1
Thus
Dylf] \_ & =¢" ‘.
13 log {gaill = S 28 () — Ko, N}
It follows from (8) that
(14) [tr (AslFD" = Kl@, N)| S @M~ M, az2

uniformly in N, Using (14) and (3) we see that if |o| M, < 1 then

(15) lim log {@D[ng'%}

= =5 5 W) b, S Bl 5) - Bl )

a=1 (X i1, da=

X max (0, Iy, by + hyy coe, by + 200 4 hoy) .

Consider
f(cos 6) = g:; b(§) W(4, cos 6)
= 36(3) 3 Bk, e
= 3 e(het
where

e(h) = 352‘5 b(5)E(h, ) .
It follows that the right hand side of (15) is equal to

—S IO S (k) e () A (0, By by gy oo By e Bl

a=1 (@ kit Fha=0
We have
Eh,5) =z 0;
see [2, Vol, II, p. 175]. Since
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Wi, cos0) = %1 B(h, o™
it follows on setting # = 0 that
1= 3% Bh,J) .

From this one sees that if f(x) is given by (1) and if M, and M, are
finite then

Slel) <, Sle®ih]< .

It follows that as a consequence of an important combinatorial identity
discovered by Kac in [9] and later studied by Spitzer and others (a
particularly accessible reference is [14]), the right hand side of (15)
can be written as

2 S BmBy(—nn
where
log F'(cos ) = i‘, B,(n)e? .

In these connections see [1].
We have thus shown that if |[p| M, <1 then

(16) lim ‘@%[%L—l — exp [% S, B(mBy( ——n)'n] .

A moments thought shows that this result can be rephrased as
follows.

THEOREM 5b. Let f(x) = 37 b(5)W.,(4, x) satisfy conditions (1)
and (2) and suppose in addition that

50| > 3 15(5) .
Then
tim 2oL — exp[ L S by bu(—mn]
where

log f(cos 0) ~ _i by(n)e™ .
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It is eclear that if in addition f satisfies the assumptions of Theorem
3¢ then this can be written in the simpler form

lim et = 1) = D e | S Sinbmn],

where

GLf] = exp E S log f(x)(1 — m)/dm] .

It will be shown by one of us in a subsequent paper that

16(0) | > ZIM)I

can be replaced by the weaker condition
Jx)#0 —1=z=1.

We thus obtain a complete analogue for Toeplitz forms associated with
ultraspherical polynomials of the best version of the strong Szego limit
theorem for (ordinary) Toeplitz forms. See |13]and |7]|. Theorem 5b
is an essential step in the demonstration of this result.

6. Matrices with variable coefficients.

LEMMA 6a. Let p(r) be continuous on 0 <r < 1. Then

lim (N -+ 1)~ Lm(ll)W(lx o) (-_> =1 — o )—»S () dr

N—oo

for each x, —1 < x <1,

Proof. Let /1, be the measure on |0, 1] whose mass is concentrated
at the points LN, k=0, ---, N and for which

Ay({eN7}) = (N + 1)"'w(k)y Wk, z)° .
Then

N+ 17 500 Wk, o7p(5) = a0 14(dr) .

Let (a, b) < |0, 1]; then
Ayl(a, b)] = (N + 1)‘1”0;{1@(»(75) Wik, x)
= O[(N - ]_)Z)]"‘1 };} (YW, x)
— af(N + Dal” ) §_, m(l.)W(] x)",

<k <
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Z=b—-—ar'(l—2)* a8 N-— o,

by Corollary 3b., The same relation persists if (a,b) is replaced by
(e, b], ete. Our result is an easy consequence of this.
Let

Fla, 7 w) = 3 0lg, 75 9) W3, @)

be a complex valued function defined for 0 <q, r <1, -1 =2 <1,
We assume that the following conditions are satisfied:
A b(g, r; j) is continuous for 0 < ¢q, r =1 for each 7=0,1, ---;
SUB(j) = M < = where b¥(j) = max |b(g, 73 4)]| .
=0 q,r

Since |W(j,2)| <1 by (6), §2, A. implies that the series defining
f(q, r; x) converges absolutely and uniformly for —1 < 2 =< 1 and hence
f(q, r; ) is continuous in all variables,

We form the matrix Ay[f] = (a(n, k; NYn, k= 0,1, ---, N, where

aln, & N) = [omo ()| Wn, o) Wik, 0f (5, ; )2(ds) .

THEOREM 6b. With the above definitions if f satisfies conditions
A. we have

lim (N + D7t A0 £1) = 7] [ 70, 75 090 — @) drda

Proof. First, as is easily seen from the formulae of § 2, we have

a(n, k; Ny = Zw(k)c(k n g)b(;:} 1’\“7 )

Using this, a straightforward computation gives
(N + 1)~ tr(Ax[ fT) = L(s, N)

where

Is, N) = (N + 1) S

©3s=0 kq,~++,kg=0

< b, Je ,al)b(z’f, J’f, ) - b, s )k )

Here,

’Ek(k: J) = w(kl)c(kn jly k2)w(k2)c(k2, jzy ks) °t a)(ks)c(ks, jsy kl) ’
k = (kly Tty ks)’j: (jly "'yjs) .
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Let

_ a8 Y o (k & k. .
T, N)= (N +07 5 5 b( L) b vk )

We wish to show that
(1) Evim[l(s,N)—J(s,N)]ZO-

We have

s, N) = J(s, N)= 3, d(j,sN)

PR o 8
where

d(j, s, N)= (N + 1)~ ézo{b(lﬁc%h) b(lii”;\c] )

ol ) ool )

We need only consider terms for which |k, — ko | S Joy @ =2, + ¢+, 5,
since if this condition is violated +r(k,j) = 0. Using the uniform
continuity of b(g, r;j) for 5 =10,1, --- we see that

o i) -+ o i) — g i) - o )

= 264 -+ - B}(3)n(Jd, 8, N)

where

17(4, s, N)| =1,
lim7(j,s, N)=0.
N—oo

Thus, by a now familiar argument,
|d(j, s, N)| = 26%35,) - - - b*(3.)0(d, s, N)N + 1)~ Z vk, J) ,

k=0
= 20%(70) - -+ B(4)7(d, s, N) .

Taken together these facts imply (1).
We next consider

K() = 5[ | £r, 7070 = a)~dro(aa) .
By Lemma 6a

n—lng(’r', ry @) (L — oY) ~dr = hm (N + 1)~ 12 w(k) Wk, z)’ [f<N ZI\C, x)]s
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for each o, —1 < x < 1, Since f is bounded and since by (8) of §2
(N + 1)“1§1 w(k) Wk, x)* = C(v)(L — )™
k=0

the Lebesgue convergence theorem can be applied to show that

(2) K(s) = lim K(s, N)
where
K, N)= NV + 17 5 | 7%, £ o) il Wik, <) ,
N S ko k. - ko ki .
=Wy S S S b L) (2, k)

We have
|K(s, N) — J(s, N)| = (N + 1)“‘j vé_rob"(jl) < () (d, N) .

Since, see (8) and (9) of §4,

(N+1)79(j,N) =1,

lim (N + 1)74(j, N) = 0,
it follows that
(3) lim [K(s, N) — J(s, N)]=0.

The relations (1), (2) and (3) combined yield our theorem.

THEOREM 6¢c. Let f satisfy conditions A, and let f(q,r;x) =
For g ) for 0=r,q=1, 1<z =1 If (MN, k)7 are the (neces-
sarily real) eigenvalues of Ay(f) and if

ay(B) =(N+1)~ > 1,

Ak, N)EE

B(E) = ﬂ‘ﬂ drdo |

f(r,r;cos@)€R
then

ay——0B as N— oo,

Proof. We first note that

tr(Ay 1) = Z M, N)*
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From Theorem 6b we have the convergence of the moments and the
proof then follows standard lines. See [4], page 98.

For other results connected with Toeplitz matrices of the kind
considered here see [6].

7. Second order approximation in the case of variable co-
efficients. Let A,[f] = la(m,n; N)], n =0, ---, N be defined as in
§6. Under certain, fairly restrictive assumptions we can show that,
as N— oo,

(1) trldu[fT]

_ S_ g f(jlv— %; x)”w(k) Wik, 2)*2(dw)

=— 3 bL 1)+ b1 1340 |3 B, ) -+ B, 5.)

Jpererdg=0 “Fhg=0

% max (0, by, Joy + Ty <o, By 4 oor + hyy) + o) .

This is the analogue of a theorem of Schmidt and Mejlbo [11]. Since
the demonstration of (1) is rather long and awkward it has seemed
best to us to omit it.
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