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1. Introduction

Evaluating a polynomial or a rational function is ubiquitous in computational sciences and their applications. For
example, in signal processing, transfer functions are very often rational functions. Moreover, real functions are often
approximated by polynomials or rational functions.

In this paper, we present fast and accurate algorithms to compute the evaluation of a rational function. Our aim is to
increase the accuracy at a fixed precision. We show that the results have the same error estimates as if computed in twice
the working precision and then rounded to working precision. This paper was motivated by papers [6,7,14], where similar
approaches are used to compute summation, dot product, and polynomial evaluation.

This outline of this article is as follows. In Section 2, we quickly recall some information on floating-point arithmetic and
we give some definitions and notations used in the sequel. In Section 3, we recall the compensated Horner scheme [6,7].
This algorithm makes it possible to evaluate a polynomial whose accuracy of the computed result is similar to the one given
by the classical algorithm computed in twice the working precision and then rounded to the current working precision.
Section 4 is devoted to the study of the accuracy of the classic algorithm to evaluate a rational function with Horner scheme.
We also define and compute a closed formula for the condition number of rational function evaluation. A compensated
algorithm for evaluating rational functions is presented in Section 5. This algorithm evaluates a fractional function and
gives an accuracy of the computed result that is similar to the one given by the classical algorithm computed in twice the
working precision and then rounded to the current working precision. Finally, numerical experiments showing the accuracy
and the performance of our new compensated algorithm to evaluate fractional functions are presented in Section 6.
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2. Floating-point arithmetic

Throughout the paper, we assume to work with a floating-point arithmetic adhering to IEEE 754 floating-point stan-
dard [9]. We assume that no overflow nor underflow occur. The set of floating-point numbers is denoted by F, the relative
rounding error by u. For IEEE 754 double precision, we have u = 2->3 and for single precision u = 2724,

We denote by fl(-) the result of a floating-point computation, where all operations inside parentheses are done in
floating-point working precision. Floating-point operations in IEEE 754 satisfy [8]

fllaob) =(aob)(14+&1)=(aob)/(1+&) for o={+,—,-,/} and |&,| <u.
This implies that

laob—fl(aob)| <ulaob| and |aob—fl(aob)| <ulfl(aob)| for o = {+, —,-,/}. 21)
We use standard notation for error estimations. The quantities ¢, are defined as usual [8] by
nu
= fi
Vn Tg— or neN,

where we implicitly assume that nu<1.

Following [8], we also use the following classic properties in error analysis (we always assume that nu<1): ¥, < ¥4
and (1 +W)yy < Vjey1-

One can notice that aocbeR and a® b :=fl(aob) € F but in general we do not have aob e F. It is known that for
the basic operations +, —, x, the rounding error of a floating-point operation is still a floating-point number (see for
example [3]):

x=a®db=a+b=x+y withyeF,

x=aeb=a-b=x+y withyeF,

Xx=a®b=axb=x+y withyeF. (2.2)
These are error-free transformations of the pair (a, b) into the pair (x, y).

Fortunately, the quantities x and y in (2.2) can be computed exactly in floating-point arithmetic. For the algorithms, we
use Matlab-like notations. For addition, we can use the following algorithm by Knuth [12, Thm B. p. 236].

Algorithm 2.1. (Knuth [12]) Error-free transformation of the sum of two floating-point numbers

function [x,y] = TwoSum(a, b)
x=a@db

z=x6a
y=@exez)ae oz

Another algorithm to compute an error-free transformation is the following algorithm from Dekker [3]. The drawback of
this algorithm is that we have x +y = a + b provided that |a| > |b|.
Algorithm 2.2. (Dekker [3]) Error-free transformation of the sum of two floating-point numbers.

function [x,y] = FastTwoSum(a, b)
x=adb
y=(@oex)ob

For the error-free transformation of a product, we first need to split the input argument into two parts. Let p be given by
u =2"P and define s = [p/2]. For example, if the working precision is IEEE 754 double precision, then p =53 and s = 27.
The following algorithm by Dekker [3] splits a floating-point number a € F into two parts x and y such that

a=x+y and x and y nonoverlapping with |y| < |x|.
Algorithm 2.3. (Dekker [3]) Error-free split of a floating-point number into two parts
function [x,y] = split(a)
factor =25 +1
C=factor®a

x=co(cea)
y=a6x

With this function, an algorithm from Veltkamp (see [3]) makes it possible to compute an error-free transformation for
the product of two floating-point numbers. This algorithm returns two floating point numbers x and y such that

axb=x+y withx=a®b.

Algorithm 2.4. (Veltkamp [3]) Error-free transformation of the product of two floating-point numbers
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