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Appendix 

Proof of Theorem 3.1. For simplicity, we consider the local system on 

an interval [-h,h] (suppress the subscript i) and define 

E(x) - exp (-I a) 

The auxiliary evaluation points are assumed to be jiven by 

t] = O p =I1 

(A.1) 
= -h + h 1, ..., 2p-1, p=2,3 ... 

Ordering and scaling the conditions of exactness on {1, x, ..., xP, E(x), 

xE(x), ..., x E(x)l appropriately gives rise to the local system (withi- 1P) 

ac 1 + aCJ + al - ibtj) =0 

- at 1 + + al - i[(a(ij)-ao) + b(j)%j) a 

E(-h)al + a. + E(h)al - i.E(rt)(b - a')(.) = 

(A.2) =1 

k ha1, + + rha1 jS{ Lh j h) + 0(h) O 

- ~~~~~~~~~~~k =2, . , p, 

- h E(-h)1 + + hE(h)al- lazE(fj){- 
h i0i] (-h +O(h 

= 0 

where a = a(O). 
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