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Abstract. In the present paper the Padé approximation with Laurent polynomials is
examined for a meromorphic function on a finite domain of the complex plane. Values
of the function are given at the points of a simple closed contour from this domain.
Based on this approximation, an efficient numerical algorithm for locating singular
points of the function is proposed.
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1 Introduction and problem formulation

Let consider a meromorphic function f(z) defined on a finite domain Q C C that
contains a simple closed contour I'. The domain within the contour I" is denoted by
O, whilst the complementary domain to QT UT is denoted by Q~ := C\ {Q+ U T},
where C is the complex plane extended with the point at infinity. We consider that
the point z =0 € Q.

According to the Riemann mapping theorem there exists a conformal map
z = ¢ (w) of the domain D~ := {w € C: |w| > 1} onto 2~ such that ¢ (c0) =
00, 9’ (00) > 0. The function ¢ (w) transforms the unit circle 'y := {w € C: |w| =1}
onto the contour I". Next, we consider that the points of the contour I' are defined
by means of the Riemann function ¢ (w).

The function f (z) admits a finite number of singular points of polar type on the
domain €2, but their number and locations are not known. Also, on the contour T"
the function f(z) can have both poles and jump discontinuity points (see Figure
1). Considering that the finite values f; := f (¢;) of the function f (z) are known at
the points ¢; € I' and that these values form a dense set on I', we aim to determine
the locations of the singular points on  (including those on the contour I') for the
function f (z).

The approach applied here for singular points determination on €2 is based on
the fact that the Padé approximation of a meromorphic function f (z), defined on
the domain €2, allows to locate the poles of f(z) on Q. According to Montessus de
Ballore’s theorem [1,2], the poles of the sequence of Padé approximations to f (z)
form convergent sequences to the corresponding poles of the function f (z) on 2. But
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it is necessary to keep in mind that although the mentioned theorem theoretically
ensures pointwise convergence, numerically this convergence does not take place due
to the influence of rounding errors.

Im(2)

Infw)

Figure 1: Data representation for the considered problem

Since jump discontinuities can be considered as apparent singularities (or ”zero”
order poles), they can be detected according to the same approach of searching for
the poles of f (z).

In Section 2 we set out the theoretical basis for the algorithm of locating the sin-
gular points of the function, based on the Laurent-Padé approximation of f (z). In
Section 3 we examine a formula for numerical approximation of the Laurent coeffi-
cients from the Padé approximation, and in Section 4 an algorithm for evaluating the
number of poles of f on QT UT and O~ UT. In Section 5 we consider some numerical
examples that confirm the efficiency of the proposed algorithm and simultaneously
show some of its numerical difficulties.

2 Detection of singularities based on Laurent-Padé approximation

Let consider that the function f(z) is analytic in the annulus A := {z € C
r < |z| < R}, r > 0, R < co. Then the Laurent series of the function f (z),
f(z)=>0_o 2", can be represented in the form

FR)=fT(2)+ [ (2), €A, (1)

where the function f* (2) = co/2+> re; k2" is analytic on theset {z € C : |2| < R}
and f~ (2) = co/2 + S pt_ . cx2" is analytic on {z € C : |z| > r}.

Next, for M, N € N such that N > M, we consider the Laurent-Padé approxi-
mation of order (N, M) for f (z) [1], that is defined as the sum of two classical Padé
approximations [2] for fT (z) at z = 0 and, respectively, for f~ (z) at z = co. Thus,
two series are approximated: one is a power series in z and the other is a power
series in 1/z. Then the obtained approximations are summed.
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Let R(N M)( z) = P]J\gl (2) /Q;\r/l1 (2) be the Padé approximation of order

(N1, My), Ny > M for the function f*(2) at z = 0 that satisfies the following
condition

Qi (2) [T (2) = P, (2) = O (A1), (2)
The polynomials PJJ\F% (z) and Q;\% (z) are of the form Pf\}l () = Zk oPi 2R,
QJJ\F/II (2) = Z;\/ho q;rzj and we consider that they do not have common zeros. In
order to avoid division by zero in the relation for R( N M) (z), the normalization

condition qo =1 is imposed.
Analogously we define the (N, My) - order Padé approximation for the func-

tion f~(2) at z = oo, R, am) (2) = Py, (1/2) /QJT42 (1/2), where Py (1/z) =

Zk 0Pk (1/2)F, Qyy, (1/2) = Z;VIZQO q (1/2), ¢y = 1, and the coefficients of the
approximation are determined from the following condition

Qi (1/2) [~ (2) = Py, (1/2) = O (z—<M2+N2+1>) . (3)

The Laurent-Padé approximation of order (N, M) for f (z) is defined as follows:
Rvy (2) = Ry, apyy (2) + Ry, a) (2) = P g (2) Qg e (2),

where PN1,N2 (Z) = PJ—\lf—l (Z) Q]TJQ (1/2) + P]Gz (1/2) Qdel (Z) and QMLMz (Z) =
QJTJI (2) @4y, (1/2) are Laurent polynomials of the form E;V:l_ No p;jz’ and, respec-
tively, Z;-V[:l_Mz gjz’, and N = max (N1, Na), M = max (M, M,). Taking into
account the relation for Ry ap) (2) we can deduce that the zeros of Q;\r/h (z) and
@)y, (1/2) are approximations of the singular points of the function f (2).

Let the function f(z) allow a meromorphic extension on the annulus A :=
{z eC: 7<)zl < f%} so that the poles of f (z) belong to the set A, more precisely

to the annulus A; := {z eC: R<zl< R} and Ay :={z€C: 7<|z|] <r} (see
Figure 2). Taken into account the relation (1), we can conclude that the function
/1 (2) admits a meromorphic extension on the set A; because f~ () is analytic on
{z € C : |z] > r}. Analogously it can be shown that the function f~ (z) admits a
meromorphic extension on the set As.

Based on the Montessus de Ballore theorem it can be shown that the condi-
tion hm R( N M) (2) = fT (2) is satisfied, that means that the Padé approxima-

tion R ) (2) converges to f1 (z) for a sufficiently large and fixed value M; and

(N1,My
~ kt

N7 — oo. Convergence is locally uniform over the set {z eC: |zI< R} \ {z;r} ="
]:

where z , 7 = 1,.., kT, are the poles of the function f* (z) of multiplicities l;-r
ir
correspondingly. Moreover, the condition Nllim QJTJI (2) = Hki (1 —z / z;') j

is satisfied. Analogously it can be shown that lim Ry, ) (2) = f~(2) and

Na—o0



LAURENT-PADE APPROXIMATION FOR LOCATING SINGULARITIES ... 79

Figure 2: Regions of meromorphic extension for the function f

leiinoo Qur, (1/2) = Hf; <1 — zj_/z)lj , where zi, J = 1,...,k~, are the poles of
the function f~ (z) of multiplicities [; correspondingly. The zeros of polynomials
Q;\r/h (2) and Q};, (1/2) are approximations of the poles of the function f (2). Thus,
the zeros of the polynomial QJT/II (z) approximate the poles from the domain Q~ UT
and the zeros of Q}, (1/2) - the poles from Q* UT.

The relations (2) and (3) can be used to determine the coefficients p:, q;-r, k=
0,1,...,N1, 5 = 0,1,.., My, and p,, q,,, v = 0,1,.... No,m = 0,1,..., My, of the
polynomials P]J\a (2), Q;\r/h (2) and Py, (1/2),Q},, (1/2), correspondingly. Based on
the relation (2) we obtain the system of linear algebraic equations

k—1
ch_jq;-r + 0.50()(]};|r —p: =0, k=0,1,..., My,
§=0

My

ch_jq;r —pp =0, k=M +1,.., Ny,

§=0

M,

D erojgf =0, k=Ni+1,.., N1+ M.

§=0
The coefficients q;r, j =1,..., My, of the polynomial QJ\+/11 (z) are determined using
only the relations Z;-V[:lo clrg_jq]'-F =0, k= Ny +1,..., Ny + M, that define a system

of M linear algebraic equations with M; 4+ 1 unknowns and a Toeplitz matrix as a
coefficient matrix of the system. Taking into account the normalization condition
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qar =1, the relation that defines the system is written as
ch_jqj =—cp, k=N1+1,..., Ny + M. (4)

The system (4) has a unique solution.
Analogously from condition (3) we obtain the system of linear algebraic equations

ZCj_kqj_ =—Cc_g, k=No+1,....,No + Mo. (5)

The components aj j =1,..., My, of the solution of the system (5) (together with
gy = 1) are the coefficients of the polynomial Q};, (1/z). The zeros of @}, (1/2)

are obtained by inverting the zeros of the polynomial Q3 (t) = z =0 4; .
In order to find the solutions of the systems (4) and (5) it is necessary firstly to de-
termine the Laurent coefficients ¢y, —ar, 41, -, €Ny 401, and C_(NatMz)s s C—(Ng—Ma+1)-

3 Numerical approximation of Laurent coefficients

In this section, we examine a formula for numerical approximation of Laurent coef-
ficients ¢ = ﬁ fr f (2) 7% 1dz, where T is a simple closed contour that satisfies
the conditions mentioned in Section 1. The values f; of the function f(z) on the
contour I' are used for the calculation of the Laurent coefficients that define the
coefficient matrices of the systems (4) and (5).

Since the function f(z) can have a finite number of poles on the contour T,
we insignificantly disturb the contour and consider that the values f; of the con-
tinuous function f(z) on the disturbed contour I'” are known. Since the con-
tour I' is defined by the Riemann function v (w), that transforms the unit circle
'y ={w € C : |w| = 1} onto the contour I', we define the perturbed contour I'” as
follows:

I":.={teC: t:w(w),wefé},

where I'f) ;= {w € C: |w|=p, p=1=%¢, >0} We consider small values for ¢,
for example, € = 0.001.
The Laurent coeflicient ¢, is approximated as follows:

" 2711'2 (=)= e =
_ 1 k—1 / dw = 1 d
37 Jro (W)™ f (@ (w) ¥ (w) dw = o— » w) dw,
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We approximate the function g (w) with Lagrange interpolation polynomial

n 1 2n
= Z Asw®, Ay = Tl ;g(wj)wj_s, s=-n,—n+1,..,n,

sS=—n

defined on the uniform set of nodes on I'f, w; = pe2mi/@nt))i 2 — 15 =
-1
0,1,...,2n. Then, taking into account the relation ﬁ frg widw = { (1)’ ];007;’1% 1o

we can write the approximation for the coefficient ¢ as follows:

1
R — d : Asw’dw =
" 2me pég(w) v T 2mi /pp Z W=

2n
1
— 5 — —
E 2772 dw=A_; = o T 1 ]Ezog (wj) w

S=—n

If we apply the approach presented in [3] for estimating the error of approxi-
mation of the coefficient c¢; by c,(g"), then it can be shown that when n — oo the

(n)

" . . wi . oL
sequence of approximations ¢, converges to ¢ ith rate of a geometric progression

4 Evaluating the number of poles

The solutions q;»r, j=0,1,..., My, and a,J =0, 1,..., M5, of the systems of equa-
tions (4) and, respectively, (5), are the coefficients of the polynomials QJJ\F/[1 (z) and,
respectively, Q} (1/z), whose zeros are considered as approximations of the poles
of the function f (z). Thus, the algorithm based on the Laurent-Padé approximation
generates My + M, approximations of the poles of the function f (2).

The zeros of the polynomial QJJ\F/[1 (z) are approximations of the poles that belong
to the domain Q* UT and the zeros of Qy; (1/2) are approximations of the poles
that belong to Q= UT'. In order the Laurent-Padé approximation algorithm to be
applied efficiently, it is necessary to know in advance the number of poles of f(z)
belonging to QT UT and Q~ U T, respectively. We denote these values by m; and
my, respectively. Next, we present an approach that allows evaluation of values mq
and mo.

Consider the matrices of the systems of equations (4) and (5), that have the
orders M1 x My and My x My, respectively, i.e.

CNy CNy—1 ot CNp— (M —-1)
CN1+1 CNy T CNp— (M —2)

CN1+M1—1 CN1+M1—2 e ch
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and
C—N C—(N2—1) C—(Nz—(Mz—1))
C—(N2+1) C-N, C—(Nop—(M2—2))
Cy = ) ) )
C—(Na+Mz—1) C—(Na+Mz—2) °° C—N,

The idea on which the mentioned approach is built is that the determinants of
the matrices C; and Cy are non-zero when M; = m; and My = my, respectively,
and the determinants of higher order matrices (which are obtained by adding rows
and columns) have close to zero values.

Thus, we define a parameter m > 0 that means an estimate for the maximum
value of the number of poles for f(z) on QT UT, m; < m (respectively, my < m on
Q7 UT). If for the initial value m we have nonzero determinant, then we consider a
higher value for m. For values m, m — 1, m — 2, ... we calculate the determinants of
the Toeplitz matrices C (respectively, Cs) of order m x m, until we have det Cy # 0
(respectively, det Cy # 0). Obviously, a sufficiently small parameter § > 0 must
be used to evaluate the last condition, for example, § = 0.001. The first value of
the parameter m for which det C; # 0 (respectively, det Cy # 0), represents an
evaluation of the number of poles on QT UT (respectively, on Q= UT).

Numerical experiments show that the accuracy of the result depends on the value
of the parameters Ny > m (N2 > m) and 0 as well as on the presence of multiple
poles and discontinuity points.

5 Numerical examples

In this section we analyze some numerical examples that confirm the correctness of
the examined localization algorithm and provide us with necessary data to analyze
its efficiency. Below we examine four test functions with singularities that highlight
the possibilities of the algorithm:

1. the case when f (z) has only simple poles on 2;

(2)
2. the case when f (z) has multiple poles on ;
3. the case when f (z) has points of jump discontinuity on €;
(2)

4. the case when f (z) has both poles and discontinuity points on €.

In our examples we consider that the Riemann function z = ¢ (w) that performs
the conformal transformation of the set {w € C| |w| > 1} on the domain 2~ from
the outside of the contour IT' is ¢ (w) = w+ 1/ (3w®). Thus, ¥ (w) transforms the
circle I'g onto the astroid I'.

We consider that the values f; of the examined function f (z) are given at the
points

%=1 <pei9f) €T, 0; =2rj/m, meN, j=0,1,....m,



LAURENT-PADE APPROXIMATION FOR LOCATING SINGULARITIES ... 83

where p = 1.
The following notations are used in the below graphical representations:
[ is location of the pole;
o (x) is the approximation of the pole determined by the Padé approximation of
) (F (2));
o is jump discontinuity point on the contour I'.

The following parameter values are considered in the algorithm that evaluates
the number of singular points Ny = m+1, No = m+1, § = 1073, where m changes
starting with the value m* = 10, i.e. m = 10,9,8, ....

Example 1. The function of a complex variable f (z) is defined as follows:

COS (22)

(2 — zi1) (2 — 2i2) (2 — ze1) (z — zea) (2 — z¢1) (2 — 2¢2) (2 — zc3)’

f(z) =

where ' ' '
ze1 = <e7rz/4> , 209 =1 <667rz/7> . ze3 = <69m/7> ,
zip = 0.3 4 0.14, zis = —0.4 —0.2i, ze; =¥ (1.3 4 0.77), zes = ¢ (—1.5 — 0.757) ,

there are seven simple poles (two on Q~, three on the contour I" and two on Q) of
f(z),i% = —1.

The algorithm for evaluating the number of singular points of f (z) returns m; =
5 for the number of poles on QU and ms = 6 for the number of poles on Q= UT.

For the function f* (2) we apply the Padé approximation of order (Ny, M) =
(6,5) at z = 0, and for f~ (z) - the Padé approximation of order (Na, M) = (5,5)
at z = co. The approximations for the poles obtained by examined algorithm are
presented in Table 1 and Figure 3.

Poles of the function f(z)

Approzimations of the
poles of f1 (z)

Approzimations of the

poles of f~ (z)

1.3092 + 0.5968i1

1.3100 + 0.5907i

Poles from Q~ 1.5126 - 0.68051

-1.5164 - 0.6818i

0.4714 + 0.4714i

0.4714 + 0.4714i

0.4714 + 0.4714i

Poles on I -0.9751 4 0.1089i

-0.9753 + 0.1091i

-0.9751 4 0.1089i

-0.3232 - 0.6372i

-0.3232 - 0.6372i

-0.3232 - 0.6372i

Poles from Q7F 0.3000 + 0.1000i

0.3000 + 0.1000i

-0.4000 - 0.2000i

-0.4000 - 0.2000i

Table 1: The approximations obtained in Example 1

We can see that if the function f(z) has only simple poles on 2, then the
localization algorithm converges rapidly, requiring values for Ny, My, No, My close

to the number of poles of f (z).

Example 2. The function of a complex variable f (z) is defined as follows:

COS (2’2)

(z — 2i1)% (2 — zig) (z — ze1)? (2 — ze2) (2 — z¢1) (2 — 2¢2)* (2 — z¢3)

zep =4 <€m/4) , 2C3 =1 (667”/7) , 2c3 =1 <69”/7>
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Figure 3: Approzimations of the poles in Example 1

zi1 = 0.3+ 0.1d, zip = —0.4 — 0.2, ze1 = 1 (1.3 +0.7i), zep = 1b (—1.5 — 0.75i)

there are seven poles (two on 2, three on the contour I' and two on QF) of f (2),
i> = —1. The poles ze; and zcy are of the second order, zi; is of the third order,
and the other poles are simple.

The algorithm for evaluating the number of singular points of f (z) returns m; =
7 for the number of poles on QT UT and ms = 7 for the number of poles on Q= UT.
Thus, the values m; and msg returned by the algorithm also include the multiplicities
of the poles.

For the function f* (z) we apply the Padé approximation of order (Ny, M) =
(8,7) at z =0, and for f~ (z) — the Padé approximation of order (N, M) = (8,8)
at z = oo. The approximations for the poles obtained by examined algorithm are
presented in Table 2 and Figure 4.

Poles of the function f(z)

Approzimations of the
poles of f1 (z)

Approzimations of the

poles of f~ (z)

Poles from Q~

1.3092 + 0.5968i1

1.3008 + 0.63651

1.3044 + 0.5583i

-1.5126 - 0.6805i

-1.5029 - 0.6807i

Poles on T’

0.4714 + 0.4714i

0.4714 + 0.4714i

0.4714 4 0.4714i

-0.9751 + 0.1089i

-0.9751 + 0.1090i

-0.9751 + 0.1089i

-0.9314 + 0.1182i

-0.9751 4 0.1089i

-0.3232 - 0.6372i

-0.3232 - 0.6372i

-0.3232 - 0.6372i

Poles from Q%

0.3000 + 0.1000i

0.2997 + 0.0999i

0.3000 + 0.1003i

0.3002 + 0.0998i

-0.4000 - 0.2000i

-0.4000 - 0.2000i

For each multiple pole a number of approximations is generated corresponding

Table 2: The approximations obtained in Example 2

to its order and this requires the Padé approximations to have higher orders.
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Figure 4: Approzimations of the poles in Example 2

Example 3. The function of a complex variable f (z) is defined as follows:

. 22, fO'I" OG[C)C]
f(z) —{ cos (22), for 29 61(C1,27T+C2)

where (1 = Tr/4, (2 = Tn/10. We can see that f (z) has two points of jump discon-
tinuity on I' (see Figure 5).

151 1.5

e

0.5 0.5
N N
EO E°
05 ’,‘0 05

'
-
T

Re(z) Re(z)
Figure 5: Approximations of the discontinuity points in Example 3

The algorithm for evaluating the number of singular points of f (z) returns m; =
2 for the number of poles on QTUT" and mg = 5 for the number of poles on Q~UI'. So,
we observe that the algorithm gives wrong estimates in the case when the function
has discontinuity points.

We apply Padé approximation of order (N1, M) = (10,2) to the function f* (2)
and Padé approximation of order (Na, Ma) = (8,2) to f~ (). The approximations
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obtained for the discontinuity points of the function f(z) on I' are presented in
Figure 5 (left).

The approximations for (Ny, M;) = (16,6) and (No, Ms) = (8,6) are presented
in Figure 5 (right). It can be seen that in the neighborhood of each discontinuity
point a convergent sequence of approximations is generated.

Example 4. The function of a complex variable f (z) is defined as follows:

2

z—zcg)(z—zc3)? for 0 € [C27 Cl]
(z—ze1)’ fOT NS (Clv 2m + C2)

N PN

f (Z) _ (z—zzg)(z—zezz

COoS| =

N —"

(z—zi1)(z—zc1

where
G =Tn/4,(o ="Tn/10, zc1 = (em/A‘) , 2Co = (667“/7) , 2C3 =1 (egWi/7> )

zi1 = 0.3+ 0.1d, zip = —0.4 — 0.2, ze1 = (1.3 +0.7i), zep = 1b (—1.5 — 0.75i) .

The function f (z) has two poles inside I, two poles outside of I" and three poles on
the contour I" (all simple), as well as two jump discontinuity points on I' (see Figure
6).

15- 15-
1r 0 1
A A
0.5¢ / N ) 0.5¢ / ” ®
@ 0r 6\ LS L g 0r 6\ » 2
= " ® - x %
x )
05¢ o) 05F
0 ¢ 0 0 g %
1 Ak
15 : ‘ ‘ : : ‘ ‘ b5 ‘ ‘ : ‘ ‘ ‘ : ‘
2 45 4 05 0 05 1 15 2 2 45 4 05 0 05 1 15 2
Re(z) Re(z)

Figure 6: Approzimations of the poles and discontinuity points in Example 4

The algorithm for evaluating the number of singular points of f (z) returns m; =
5 for the number of poles on QT UT and msy = 10 for the number of poles on Q- UT.
The obtained numerical results confirm the idea that the examined algorithm gives
a correct evaluation for the number of poles only in the case when the function has
no discontinuity points.

We apply Padé approximation of order (Ny, M) = (11,9) to f*(2) and Padé
approximation of order (N2, Ms) = (12,12) to f~ (z). The approximations obtained
for the poles and discontinuity points of the function f (z) are presented in Figure
6 (left).
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It can be seen that in the neighborhood of each discontinuity point a convergent
sequence of approximations is generated and the number of elements of the sequence
increases simultaneously with the order of approximations. The approximations for
(N1, Mp) = (17,11) and (N2, Ma) = (12,12) are presented in Figure 6 (right).

It should be noted that the presence of discontinuity points essentially reduces
the convergence speed of the examined localization algorithm. This is explained by
the fact that the discontinuity points ”attract” the generated approximations and
do not allow them to locate quickly certain poles.

As the problem of constructing the Padé approximation is generally poorly con-
ditioned, then amplifying the order of the Padé approximations for the functions
ft(z) and f~ (2) usually leads to the appearance of spurious poles. Most of the
spurious poles can be removed by applying the residual analysis [4].
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