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Christoffel Transformations of Matrix of Measures supported in the
Real Line

We consider the matrix bi-orthogonal polynomials with respect to the
bilinear form h·, ·iW

hP(t),Q(t)iW =

Z
P(t)W(t)dMQ(t)T , P,Q 2 Pp⇥p(R),

where M is a symmetric, positive definite matrix of measures supported in
some infinite subset of the real line, and W(t) is a matrix polynomial with
nonsingular leading coefficient. We obtain a connection formula between
the sequences of matrix bi-orthogonal polynomials with respect to h·, ·iW
and µ, and a relation between the corresponding block Jacobi matrices. A
symmetric bilinear form is also considered.
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