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Multivariate Meixner, Charlier and Krawtchouk
Polynomials
According to Analysis on Symmetric Cones
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Abstract. We introduce some multivariate analogues of Meixner, Charlier
and Krawtchouk polynomials, and establish their main properties by using anal-
ysis on symmetric cones, that is, duality, degenerate limits, generating functions,
orthogonality relations, difference equations, recurrence formulas and determi-
nant expressions. A particularly important and interesting result is that “the
generating function of the generating functions” for the Meixner polynomials
coincides with the generating function of the Laguerre polynomials, which has
previously not been known even for the one variable case. Actually, main prop-
erties for the multivariate Meixner, Charlier and Krawtchouk polynomials are
derived from some properties of the multivariate Laguerre polynomials by using
this key result.
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1. Introduction

The standard Meixner, Charlier and Krawtchouk polynomials of a single discrete
variable are defined by

e ()£ 00 ()
i) S () ()

st (775) - (D)) 6)

respectively. These polynomials have been generalized to the multivariate case
2], [10], [11], and [13]. Although these multivariate discrete orthogonal polynomi-
als are written by the Aomoto-Gelfand hypergeometric series, we introduce other
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types of multivariate Meixner, Charlier and Krawtchouk polynomials in this ar-
ticle, which are defined by the generalized binomial coefficients. Moreover, we
provide their fundamental properties by using analysis on symmetric cones, that
is, duality, degenerate limits, generating functions, orthogonality relations, differ-
ence equations and recurrence formulas. The most basic result in these properties
is Theorem 3.5, which states that “the generating function of the generating func-
tions” for the multivariate Meixner polynomials

Z dxﬁ { Z dm%Mm(x; a, c)@m(z)} O, (w)

xXeH T mec& m

coincides with the generating function for the multivariate Laguerre polynomials

S ereple) ((% - 1) w) B (2).

meP

Even though this result has not been known even for one variable, many properties
for our multivariate discrete special orthogonal polynomials follow from this and
the unitary picture (2.43) according to analysis on the symmetric cones.

Let us describe our scheme in the one variable case more precisely. We
put @ > 1, (a), = F(lf“(zgn) =afla+ 1) (at+m—1), (7) = (-1)Fme
D:={weC||w <1}, T:={z€ C|Rez > 0}, m is the Lebesgue measure
on C. Further, we introduce the following function spaces and their complete
orthogonal bases.

(1) wfﬁ” ) :exponential multiplied by the Laguerre polynomials
Lo(Rso) = {1 Rug — C | [[Y[|3 gy < 00},

CV,R>0
o
9 2

00 = gy | P du,

Hw) = el = e S () et

m! — ()

(2) £l ; Cayley transform of the polynomials
H2(T) :={F : T — C| F is analytic in T and || F||2 ; < oo},

a—1

Fl2r = F(2)[Pz**m(d
1P = [ PGP m(az),

R = O (L2) 7 (221

(3) £ monomials

H2Z(D) :={f: D — C| f is analytic in D and || f||2 p < oo},

0= S [ £ [wf) i)
7 ) = O

m)!
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We remark that

. . oz (@
||77Z)7(n)||i,R>o = ||F7$1)||3T = ||f7(n)||i,'D = ml

Furthermore, the following unitary isomorphisms are known.
Modified Laplace transform

20&
['(a)

L, L2(Rsy) = HE(T), (Loh)(2) = /000 e u* 1 (u) du.

Modified Cayley transform

CoVHA(T) = HA(D), (CPF)(w) = (1 —w) ™ *F <1—i—_w> .

1—w

To summarize, we obtain the following picture given by the unitary transforma-
tions.

LR S HAT) = WD)
a Cy
S S S (1.1)
(@) R (o)

On the other hand, by elementary calculation, we have

m>0 m>0

1+

= (1—2)"% "= (1.2)

It is interesting to note that there is a correspondence between Laguerre and
Meixner polynomials. The former orthogonality is defined by the integral on R
and the latter is defined by the summation on non negative integers.

From (1.1) and (1.2), for the Meixner polynomials, we derive (a) generating
function, (b) orthogonality relation, (c) difference equation and recurrence formula
as follows.

(a) By comparing the coefficients of u on the first equality of (1.2),

(1—2) (11— %Z>x -y %Mm(x;a,c)zm.

— Z
m>0

(b) By applying the unitary transformations C;' o £, in (1.1) to (1.2), we have

(1 - Z %cw {Z %—)rMm(z; oz,c)zm} (1—cw)™@ ( L-w )

1—cw
x>0 m>0

= Z ((:;—>!mwmzm =(1—-wz)" " (1.3)

m2>0
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We remark that the generating functions of the Meixner polynomials appear in
the top left hand side of (1.3). Hence, by using the generating functions of the
Meixner polynomials and comparing the coefficients of w and z in (1.3), we have
the orthogonal relation for the Meixner polynomials.

—m

c m)!

%CI xT;Q,c Ty0,C) =
2 r ¢ Ml s O3 0,) = g 1o O

x!
x>0

(c) We recall the differential operator DY = —ud? — ad, + u — a which satisfies
D) (u) = 2mapl (u). Therefore, by applying %e%“DS) to (1.3) and
comparing the coefficients of z and u, we obtain the following difference equation
which is equivalent to a recurrence formula.

(c — V)mM,,(z;a,¢) = (z + a)eM,y,(x + 1; o, ¢)
— (x4 (z + a)c) M, (z; , ¢)
+aM,,(x—1;a,c¢).

The purpose of this article is to provide a multivariate analogue of this
scheme which has previously not been known even for the one variable case. Let
us now describe the content in this paper. The basic definitions and fundamental
properties of Jordan algebras and symmetric cones, and lemmas for analysis on
symmetric cones and tube domains have been presented in the first subsection of
Section 2, so that they can be referred to later. The next subsection presents a
compilation of basic facts for the multivariate Laguerre polynomials and their uni-
tary picture. Section 3 which is the main part of this papers provides a multivariate
analogue of the above results for Meixner, Charlier and Krawtchouk polynomials.
Finally, in Section4, we present a conjecture and some problems for a further
generalization of the multivariate Meixner, Charlier and Krawtchouk polynomials.

2. Preliminaries

Throughout the paper, we denote the ring of rational integers by Z, the field of
real numbers by R, the field of complex numbers by C. Further, we fix a positive
integer r and denote the partition set of length r by

P o={m=(my,...,m;) €Ly | my >--- > m,}. (2.1)
For any vector s = (s1,...,s,) € C", we put
Res := (Resy,...,Res,), 2.2)
|| == 514+ 5, (2.3)
]| :== (Is1l,-- -, |s])- 2.4)
Moreover, for m € &
m!:=my!---m,!

and we set § := (r— 1,7 —2,...,1,0). Refer to Faraut and Koranyi [6] for the
details in this section.
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2.1. Analysis on symmetric cones. Let 2 be an irreducible symmetric cone
in V' which is a finite dimensional simple Euclidean Jordan algebra of dimension n
as a real vector space and rank r. The classification of irreducible symmetric cones
is well-known. Namely, there are four families of classical irreducible symmetric
cones II.(R),II.(C),II,.(H), the cones of all r x r positive definite matrices over
R, C and H, the Lorentz cones A, and an exceptional cone II3(Q) (see [6] p.97).
Also, let V€ be the complexification of V. For w,z € VC, we define

L(w)z == we,
wlz := L(wz) + [L(w), L(2)],
P(w, z) := L(w)L(z) + L(z) L(w) — L(wz),
P(w) := P(w,w) = 2L(w)* — L(w?).
We denote the Jordan trace and determinant of the complex Jordan algebra V©
by tr  and by A(z) respectively.

Fix a Jordan frame {c;,...,c.} that is a complete system of orthogonal
primitive idempotents in V' and define the following subspaces:

V= f{a € V| Liey)e = o},

1 1
Vi, := {x € V‘L(cj)x =37 and L(cg)xr = —x} :

2
Then, V; = Re; for j = 1,...,r are l-dimensional subalgebras of V', while
the subspaces Vj, for j,k = 1,...,r with j < k all have a common dimension

d = dimg V. Then, V' has the Peirce decomposition

(@) (@)

which is the orthogonal direct sum. It follows that n = r + %r(r — 1). Let G(Q)
denote the automorphism group of 2 and let G be the identity component in
G(€2). Then, G acts transitively on ©Q and Q = G/K where K € G is the
isotropy subgroup of the unit element, e € V. K is also the identity component
in Aut (V).

For any = € V', there exist £ € K and Ay,..., A\, € R such that

r=kY Nej, (M=o >\)
j=1

As in the case of V', we also have the following spectral decomposition for
VC. Every z in VC can be written

.
Z=1u E Ajcj,
J=1

with u in U which is the identity component of Str(VE)NU(VE), Ay > - >\, >
0. Moreover, we define the spectral norm of z € VC by |z| = A\ and introduce
the open unit ball D € VC as follows.

D={zeV®||z| <1}
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For j=1,...,r,let ¢j :=c; +--- +¢;, and set
VU = {z € V| L(ej)x = z}.
Denote the orthogonal projection of V' onto the subalgebra V) by P;, and define
Aj(x) := 0;(Pjx)

for x € V', where 0; denotes the determinant with respect to V@ In particular,
0, = A. Then, A; is a polynomial on V' that is homogeneous of degree j. Let
s:= (s1,...,8.) € C" and define the function Ay on V by

Ag(z) o= Adx)r [T A (@) (2.5)

That is the generalized power function on V. Furthermore, for m € &, A,
becomes a polynomial function on V| which is homogeneous of degree |m)|.

The gamma function I'g for the symmetric cone 2 is defined, for s € C",
with Res; > 4(j —1)(j =1,...,r) by

n

Co(s) := /Qe_tr(x)As(x)A(x)_r dx. (2.6)

Its evaluation gives

r

n—r d .
rofs) = 0= [ 1 (ss-50-1). )
Hence, I'g extends analytically as a meromorphic function on C".
For s € C" and m € &, we define the generalized shifted factorial by

~ Ta(s+m)

(S)m = To(s) (2.8)

It follows from (2.7) that

=TT (- 50 - 1>)mj | 2.9

Lemma 2.1. I[fseC' ' mk € & and m Dk, then

(S)m
(s)x

Proof. = We remark that for any s € C,N € Z>o and j =1,...,r, the following
is satisfied.

(sl +d(r = 1))m
(lIsll +d(r = e

< (2.10)

d d d
s+N—§(j—1)‘S]8\+N+d(r—1)—§(j—1):|8\+N+§(2r—j—1).
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Hence,

r

11

j=1

< ﬁ <|Sj| +hj+dlr—1) - g(j - 1))mj b

(S)m

(s)k

d, .
(Sj k=50 - 1))
mj—k;j

J

(sl + der = 1),
(sl + dtr = 1)), .

Corollary 2.2. IfseC',me &, then

|(8)m| < ([Is]| +d(r — 1)) H |55 + d(r = 1))m, (2.11)

The space P(V') of polynomials on V' has the following decomposition.
=D P
meY

where the subspaces Pp, are mutually inequivalent, and finite dimensional irre-
ducible G-modules. Further, their dimensions are denoted by dy,. For d,, the
following formula is known (see, [21] Lemma 2.6 or [6] p. 315).

Lemma 2.3. For any m € &,

B c(—p)
T = o= m)e(m = p) (212)

= H mp_mq+g(q_p)B(mp_mqag@_p—1)+1>
1<p<q<r g<q —p) B (mp — mq,g(q_p_|_ 1))

d [ (my —my+4g—p+1))
11 (mp—mq+§(q—p)) R p— 1Y (2.14)

Here, p=(p1,...,pr), pj = %(2]' —r—1), and c is the Harish-Chandra function:

- I 55

D>
p).5)
1§p<q<r 2

In particular, for d =2

dn= ] (mp_mq+q_p)2:sm(1,...,1)2. (2.15)

1<p<q<r =P
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Here, sy is the Schur polynomial corresponding to m € &2 defined by

det (AJ"*7F)
Sm(AL, o, Ar) 1= Tdet (V)
J

The following lemma is necessary to evaluate the Laplace transform of the
multivariate Laguerre polynomial.

Lemma 2.4 ([6] TheoremXI.2.3).  For p € Py, Rea > (r — 1)%, and y €
Q+:V,

/ e Wp(x)A(z)* " do = To(m + a)Ay) “ply ™). (2.16)
Q
Here, « is regarded as (o, ...,a) € C".

For each m € &2, the spherical polynomial of weight |m| on € is defined
by
oD (1) = / A (k) dk. (2.17)
K

We will often omit the multiplicity d and simply write ®,,. The algebra of all
K -invariant polynomials on V', denoted by P (V)X decomposes as

PV = B CPp.

mey

By analytic continuation to the complexification V¢ of V, we can extend tr, A
and ®,, to polynomial functions on V°.

Remark 2.5. (1)Since @ € Py, for = k37 Nj¢j, Pm(x) can be ex-
pressed by

q)m(/\ly ey )\r> = CDm (Z >\jcj> (: CI)m(ZL‘))

., () also has the following expression (see [5]).

PO A

d
k P

(2.18)

2
Here, Plid)()\l, ..., Ar) is an r-variable Jack polynomial (see [17], Chapter VI.10).
In particular, since Plgl)()\l,...,)\r) = Sm(A1, ..y Ar), ) becomes the Schur
polynomial.
sms e ) 5!

o2 = = m A, ).
m ()\17 ’ Ar) Snl(l) ey 1) l Ip<q(mp mq 3 ] )S ( b ’ )
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(2) When r = 2, Y has the following hypergeometric expression (see [20]).

—(m1 —my), & M — A
d ’ )\1

mi,m2

DD (A, Ag) = NTAT2, (

(5) DN
— \T\m2 2/ m1—mg Jai _<ml - m2)7 b L2 )
b (d)m1—m2 . (—(m1 - m2) - g +1 N

We remark that the function ®,,(e + =) is a K -invariant polynomial of
degree |m| and define the generalized binomial coefficients ('), by using the
2

following expansion.
D (e 4 1) = E ™) @), 2.20

For (rl‘:)%, we also often omit g. The fact that if k ¢ m, then (rli‘) =0, is well

known. Hence, we have
Pm(e+ 1) = 1; (111{1) Dy (). (2.21)

Moreover, for the spherical polynomials, we refer two Lemmas in [6].

Lemma 2.6 ([6] TheoremXIL 1.1 (i)). For z = u) i, Nj¢; with u € U,
AM>->)N >0 and m e &, we have

1D (2)] < AT A < A= (). (2.22)
Lemma 2.7 ([6] Chapter XV. Exercise 3 (a)). For any a € C,z € D,w € D,
we have
Z d %Cb (2)Pm(w) = A(w)_a/ Alkw™ — 2)"*dk (2.23)
m 2) m m - K . .
meZ r/m

The spherical function, ¢g, on € for s € C" is defined by

st(x) ::/ As+p(k5$> dk. (2.24)
K
We remark that for z € Q)
ps(z7) = p_s(x) (2.25)
and for r € Q,m € &
P () = Pm—p(2). (2.26)

Let D(2) be the algebra of G-invariant differential operators on Q, P(V)¥
be the space of K -invariant polynomials on V', and P(V x V)¢ be the space of
polynomials on V' x V', which are invariant in the sense that

p(gz,&) = p(x,97¢), (9 € Q).
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Here, we write ¢* for the adjoint of an element g (i.e., (gx|y) = (z|g*y) for all
xz,y € V). The spherical function ¢ is an eigenfunction of every D € D(Q).
Thus, we denote its eigenvalues by v(D)(s), that is, Dys = v(D)(s)ps.-

The symbol op of a partial differential operator D which acts on the
variable x € V' is defined by

De™® = gp(z,6)e™) (z,6 € V).

A differential operator D on Q is invariant under G if and only if its symbol
op belongs to P(V x V). In addition, the map D ~ op establishes a linear
isomorphism from D(Q) onto P(V x V)¢. Moreover, the map D + op(e,u) is a
vector space isomorphism from D(Q) onto P(V)X. In particular, for k € 2,s €
C", we put

() = (@x(D))(5) = Pu(0,) () e (2.27)

Here, ®y(0,) is the unique G-invariant differential operator satisfying

O-@k(az)(@g) = (Dk(f) S P(V)Kv Le. (I)k( ) #l¢) ‘z e — = <€>etr£'
We remark that ®;(9,) = 9% and (s) = s(s —1)---(s —k+ 1) in the r = 1
case, and for any a € C, k € &, we have

o —p) = ()M (—a). (2.28)

The function vp is an r variable symmetric polynomial and map D — 7p is an
algebra isomorphism from D(Q) onto the algebra P(R")®r, which is a special case
of the Harish-Chandra isomorphism. If a K-invariant function 1 is analytic in
the neighborhood of e, it admits a spherical Taylor expansion near e:

(0+2) = 3 dhy OO e} ().
ke 7“ k
By the definition of ., we have
(e + ) Z dk Dy ().
ke r k

Since O = Pm—p,

For a complex number «, we define the following differential operator on
Q:
D, = A(z)' ™ A(9,)A(z) ™.
For this operator, we have

T

Y(Dgo)(s) = H (sj —a+ %l(r — 1)) . (2.29)

The operators Dj%, j=0,...,7—1 generate the algebra D().
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Lemma 2.8. For all k € &2, there exist some constant C' > 0 and integer N
such that for any s € C"

I (s)] < C’H (|sl| + %(T — 1)> : (2.30)

Proof. Since the algebra D({2) is generated by Dj%,j =0,...,r — 1, for
Pu(0:) € D(Y),

— lO e lr—l
@)= D, an.p Dy Dy
lo,...,lr—1;finite
Here, we remark that for j =0,...,7r—1

T

H(sﬂrj(r—l) d >

=1

[Y(Da1))(s)] =

2

Therefore,

Ie(s)] < Z |a,..., lr—1|7(‘DO%)(S)lO o 'V(D(r—l)é)(s)lrfl

l0,-.-,lr—1;finite

sc§(|sl|+§<r—1>)N.

Lemma 2.9. For all m,k € &2, we have
Ye(m — p) > 0. (2.31)

Proof. Since w(m — p) = i (%)k (%) and d, (%)k > 0, it suffices to show

(%) = 0 for all m,k € &. From [18], the generalized binomial coefficients are

k
written as
(m) _ B (mig)
kg Hyp®)
where P} (m; %) is the shifted Jack polynomial (see also [19], [16] and [18]) and
Ha)(k) > 0 is a deformation of the hook length. Moreover, by using (5.2) in [18]

i d 4_dimm/k
P (i) = 2 e ] = 1)+ (1)
5 1m m

Further, the positivity of the generalized dimensions of the skew Young diagram,
¢-dimm/k, follows from (5.1) of [18] and Chapter VI.6 of [17]. Therefore, we
obtain the positivity of the shifted Jack polynomial and the conclusion. ]

Theorem 2.10. (1) For we D,k e &, a € C, we have

(@)rA(e — w) Dy (w( Zd ) — )y (w). (2.32)

X€S
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Here, we choose the branch of A(e —w)™* which takes the value 1 at w = 0.
(2) For w € V€ k € 2, the K -invariant analytic function ™ Y®y(w) has the
following expansion

e Dy (w) = Y dyr—e(x — p)Puc(w). (2.33)

XEP 7“ X

Proof. (1) We take w = UZ§:1 Nic; €D withueUand1>XM\ >...>\ >
0. By Lemmas 2.6 and 2.8, there exist some C' > 0 and N € Zx>( such that

3 |29 x = p)et)| < 3 a8y = )l

xeP (T)x xeP (T)x
N
<CHZ |CY|+d7”_1)) (ml—i—c—i(r—l)) )\ll’l
=1 x;>0 xl 2
< 0.

Therefore, the right hand side of (2.32) converges absolutely. By analytic con-
tinuation, it is sufficient to show the assertion when Rea > %(r — 1) and

2
weNN(e—Q)CD.

Zd C:j) Dy (w) T

xXeP 7"

On the other hand,

00 3 e 57 ()0

xXeP 7“

= @k(az)A(w)_a/ Alkw™" — 2)"*dk

K

z=e€ z=e€

— A(w)o‘/ Pu(0)A(kw™" — 2)7|___dk.
K
Here, from kw=! — 2z € Ty, for all k € K and Lemma 2.4,

1
FQ Oé)

(
N 91(04) /Qq)
()

Pr(@:)Akw™ = 2)77 _, = i(0%) / RN () A(x)F da
K(0.)e@|__em@RTIA (@) A(2) T da
x(z)e

—e) Py ((w —e)h).

z=e

yj

1

|
—(kl (W™ =) A () A ()7 da
i (@) Ax)

= (A (w™
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Therefore,

Oi(.) 0%, () ()

7)
xeP r/x

= A(w)™ /K(oz)kA(w_1 —e) P ((w™ —e) ) dk
= (a)Ae — w) @y (w(e —w) ™).

z=e

(2) Since the right hand side of (2.33) converges absolutely due to a similar argu-
ment of (1), we have

¢ Pi(w) = lim (o) (e - %ya e (E (=% 1)

= 3 dagaynlx =) Jim (et ()
xes r/x
1
= }édx@%((x — p) Py (w). .

Next we consider the gradient for a C-valued function f on a simple
Euclidean Jordan algebra V. In this part we refer to [4]. For a scalar or vector
valued differentiable function f we define the gradient V f(z) by

(V7)) = Duf(x) = 5 f(a + tu)

=0
For a C-valued function f = f; + ifs, we define Vf = Vf; +1:Vf,. For
z=zx+iy € VE, we define D, = D, +iD,. Moreover, if {e,...,e,} is an
orthonormal basis of V and x =37 z;e; € VC then

"0
- 0fw),

e
al’j

Vi)

j=1

We remark that this expression is independent of the choice of an orthonormal
basis of V.

For a V-valued function f:V — V expressed by f(x) = Z;Zl fi(x)e;, we
define Vf by

Vf(x) = Z 8fj($)ejel.

oz
ji=1 !

That is also well defined. Let us present some derivation formulas.

Lemma 2.11. (1) The product rule of differentiation: For V -valued function
f,h, we have

tr (V(f(2)h(z))) = tr (V[f(z))h(z) + f(z)tr (Vh(z)). (2.34)
For C-valued functions f,h,

V(f(@)h(z)) = (Vf(x))h(z) + f(2)(Vh(z)). (2.35)
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(2)

Vi = ;e. (2.36)
(3) For any invertible element x € V©,
tr (xV)z ™' = tr (x(Va ™)) = —gtr rt (2.37)

(4) For 3 € C and an invertible element x € V°,
V(A(z)?) = BA(z)Pz " (2.38)

(1),(2 ) and (4) are well known (see [6], [4], and [7]). (3) follows from (1), (2), and
V(zz™') =V(e) =0.

The following recurrence formulas for the spherical functions, some of which
involve the gradient, are also well known (see [4] and [7]).

Lemma 2.12. Let s € C" and z € VC. Put

a5(s) = % -TI SJS_S& (2.39)

C(S €5 i— S
TG g T

j
where €; == (O,...,O,{,O,...,O). Then,
(tr z)ps(x Zaj S)Pste; (T (2.40)

(1 Vet = 3 (54 50 1>> oD@, (241

j=1

(o @) =3 (5= 50 ) 6@ (242

j=1

2.2. Multivariate Laguerre polynomials and their unitary picture. In
this subsection, we promote a unitary picture associated with the multivariate
Laguerre polynomials and provide some fundamental lemmas based on [1], [6] and
[7].

First, we recall some function spaces and their complete orthogonal basis
as in the case of one variable. Let a > 2% —1, m € &.

(1) w,(ﬁ‘) ; Multivariate Laguerre polynomials (up to an exponential factor)
L2(Q)F :={¢: Q — C | ¢ is K-invariant and [[¢||2 o, < oo},
27"(1 a—f
120 = / (P Al

v () =€ " “L (2u).
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n

Here, L,(f _?>(u) is the multivariate Laguerre polynomial defined by

L ) = mz k|( )ﬁ@k(u)

kam
_ m |k\ kam p) (u
mkcz?n A

(2) Jal ; Cayley transform of the spherical polynomials
H2(To)® = {F : Tq — C| F is K-invariant and analytic in Tp,
and [|F|3 7, < oo},

1 a——
1PV, = Gy oy J, IFEIFAE mids),

(@) (2) .= (@)m erz) " z—e)(z+e) ™).
JAQUEE dm(%)mA( 5 ) Pm((z —e)(z+¢)7)

(3) fl(f ) ; spherical polynomials
HZ (D)X = {f :D — C | f is K-invariant and analytic in D, and ||f||iD < 00},

111 = /|f Ph(w) 2 m(dw),
h(w) —Det(IVc—Qwa—i—P( )P(w))2n,

flY(w) :=d %q)m(u).

" T

Here, Det stands for the usual determinant of a complex linear operator on V°.
We remark that

90 = N, = 10 = i ™

@

and the orthogonality relations of 1/11(3 ) also hold for a > 2 —1.

Next, similar to the one variable case, we will consider some unitary iso-
morphisms.
Modified Laplace transform

ro

FQ(O&)

n

Lo LAY = HA(TQ)Y, (Lo¥)(2) = /Qe_(Z“)A(u)O‘_rw(u) du.

Modified Cayley transform

ColHE(T)® = HA(D)K, (CJ'F)(w) := Ale —w) ™ *F ((e+w)(e—w)™).
To summarize the above, we obtain the following picture.

DK S W (T = HAD).
«a C(;l

€ € € (2.43)
© s EY

(1) (2) (3)
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Lemma 2.13. Forany o € C,u € Q) and z € D, we have

Z L&—%)(u)@m(z) = A(e - z)_a/ e~ kulze=2)™h) g (2.44)

K

Proof. By referring to [3] (see Proposition2.8), (2.44) holds for a > 2 — 1 =
d(r — 1). Moreover, the right hand side of (2.44) is well defined for any « € C.
Hence, by analytic continuation, it is sufficient to show the absolute convergence
of the left hand side under the assumption. By Lemmas 2.1, 2.6 and 2.7,

SIS @) £ 303 den ( )<(‘a1)lkq>k<u>

meZ me ka

1
< L e o

Pm(ar)

> |a| A= D, (am — ) (a)

meZ (?)m
3]
(1 —ay r|a| dr(r—1) dk <—U>
kze;/’ (r 1-— ay
= (1 — qy)"lol=drir= Detoor Y < o, (2.45)

Let us consider the operators D ) for 7 =1,2,3. The operator D((f’) is a
first order differential operator on the domain D:

DB = 2tr (wV,). (2.46)
Since this is the Euler operator,
DY fi (w) = 2[m| ) (w).

The operators DS and DS are respectively defined by c 1D = D&g)Coj I and
£.DY = DY L,,. Hence, D FY (w) = 2|m|F%) (w) and

DR (u) = 2|mly ) (u). (2.47)

Moreover, they have the following expressions.
D@ =tr (22 —e)V, + alz —¢)), (2.48)
DY =tr (—uV? — aV, +u — ae). (2.49)
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= (:cj + g(r - j)> <xj +a—1- 5(] - 1)) i (—x) Py, (u)
" (2.51)
Here,
. Tj—T (j—k—1)
0;(x) == a;(x - p) = [ [ T4~ (2.52)
g zj—x — 5(J — k)
(3) For any C € C,
eCrupWe=Ctrug (y) = (1 - C?) Z A (X) Pocye, (1) + Z(C(ij + a) — a)DPy(u)
- (5 50-0) (5 +a-1-36-1)
- (—x) Oy, (u). (2.53)

Remark 2.15. Though (2.50) is a corollary of Lemmab5.8 in [7] (version.l)
essentially, Faraut and Wakayama’s lemma is deleted in their revised version.
Hence, we re-prove it according to their proof.

Proof. (1) The modified Laplace transform of ¢4 is given by

2re _ _n FQ(S+OZ+p)
Lows)(z) = /e(z|")suAu°‘rdu:2m— Ce—al2).
(Lopa)(2) = Fo [ on(w)Aw e a(2)
Thus, from the definition of DY and Lemma 2.12,
La(DPe)(2) = DY (Latps)(2)
LCo(s + o+ p)
— 2TQ—D(2) salz
. d Cao(s+a+p)
= sita——=(r—1)]ai(s+a)2————L0_ o 0. (2
Z( fo-0) s DB O,
Fa(s+a+p)
—ra2™ —s—alz
- d ra FQ(S + o+ p)
_ ; (sj + Z(r — 1)) aj(—s — )2 Toa) O—s—ate,; (2).
Since I )
B as+a+p
Spfsfa:tej- (Z> - PQ(S +a+ P I €j>£a(905:tej)(z>7
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we have
Da2)(£a905)(z)
=3 (a0 e S )
- TO‘(L:DAOS)(Z)
X (54500 om0
= La ( ;j(8)Pste; (u) — raps(u)
d

(2) Put s=m — p in (2.50).
(3) By

eC’tr uvuefCtru _ —Ce, eCtrutr (uvi)efc'tru _ 02 tr u

(e in —Cle is the unit element of V') and the product rule of differentiation, we
remark that

Oty (uV2)e O P, (u) = tr (uV?2) Dy (u)
+ 2tr (ue® T UV, (7T )V, (Dy (1))
+ 9D, (u) tr (uV2)e Cire
= {tr (uV2) + C*tr u—2C|x|} Px(v)

and

Ut (Vy)e O 4Dy (u) = By(u) tr (e“T Ve ") 4 tr (V) Py(u)
= —Crdy(u) 4+ tr (V,)Px(u).

Hence,

eCrupWe=Ctrug () = DM, (u) — C?tr udy(u) + C(2]x| + ra) Dy (u).

«
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Therefore, from (2.51) and (2.40),

<
<

3. Multivariate Meixner, Charlier and Krawtchouk polynomials

In this section, we assume that m,n,x,y € &Z,a € C,c,a,p € C*,N € Z>( and

T T
Z = E a;Cj, W = Uy E bic; € VE,
J=1 J=1

with w1, uo €U, a1 > -+ >a, >0, by > --- > b, > 0 unless otherwise specified.

3.1. Definitions.

Definition 3.1.  We define the multivariate Meixner, Charlier and Krawtchouk
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polynomials as follows.

i 2 (@@ (-2

S (Y
‘édﬂk(m@f@f p) (1 _ %)kl, (3.3)
cuis = 525 (5, (2) () ()
- (¥ )nx=0(-3) : (35
_ é el —(p;;:@ ) (_ 1 ) " (3.6)
) o
- kcz;l dkak(n(l%;kp()jl;\(;){k_ p) ( % > K | (3.9)

When r = 1, these polynomials become the usual Meixner, Charlier and
Krawtchouk polynomials. By the definition, we immediately obtain a duality
property for these polynomials.

Proposition 3.2. (1) For all m,x € &, we have

M (x; a,¢) = My(m; o, ¢). (3.10)

(2) For all m,x € &, we have
Cm(x;a) = Cx(m;a). (3.11)

(3) For all m,x C N, we have
Km(x;p, N) = Kx(m;p, N). (3.12)

We only remark the proof of (3.12). Since m,x C N,

=S () 0 6)
_gcdk ()(?) (},) = Kx(m;p, N).
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We also obtain the following relations by the definitions.

Proposition 3.3. (1) (Relation of Meixne and Krawtchouk):

M ( —N, —1) = Km(x;p, N). (3.13)

(2)
ah_)nolo M, (x;a, CH_%) = Cm(x;0). (3.14)

(3)
lim Ko, ( %N) = Cm(x:0). (3.15)

Actually, (1) follows from the definitions. For (2) and (3), we remark that

lim — lim ', = (—1)M,
N—o0 (_N>k N—>c>oj:1 (_N_%l<']_1))k

J

3.2. Generating functions.
To present our key lemma which is a summation formula of the above
polynomials, we need to prove their convergence.

Lemma 3.4. (1) Ifl>a;>--->a,>0,b;>--->0.>0, then

2.

d (Vm M (x5, €) P (2)dy <e™ (H%<%_1)>(1—a1)’7"(|a|+2").

"

X, meF
(3.16)
(2) For any z,w € V€, we have
1 1 r(a1+by+2L2L)
D dm 7 Con (%, @) P (2) e 7 Py (w) | < e H0F70) (3.17)
x,meF (7>m (?)x

Proof. (1) By Lemma2.1, Lemma2.6 and Lemma2.9,

>3 a1 *dﬂ(r‘l))myk( m(a1 Zd (X = ) Dy (by).

me% (T)m xeP r x
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Moreover, from (2.32) and (2.33) of Theorem 2.10,

Z dm(|a\ + dﬂ(r - 1))m7k(m )by (a)

me (T)m

= (ol +dlr = 1)1 - ay) e MG,
D dyrmie(x = p) Pu(br) = €y M.
xeZ 7" X

Therefore, we have

(%)
x,meP r/m

< (1 — gy)rllerdr-1) §7 dk 1) ek
- c 1—a
o ()

_ erbl(Hm(%*l))(l - al)—’"“a'”(’“—l” < 0.

(2) By a similar argument,

x,meP

< Z dk ) a” Z Am7~—c(M — p) P (ay Z dy ) — p)Px(b1)

ke me m xX€X
_ Ta1+bl a’lbl
=) S ey (a)
kes T’
_ er(a1+b1+ 1:1) < 00.
The following theorem is the key result in our theory.
Theorem 3.5. (1) For z € D,w € VC, we obtain
a—2 1 Oé
tr er(n r) Z 1 d 6}
Z e . Z ) M (x; a0, ¢) Py (2)
me X, me S r/m
1

— Ale—2)° / elkwlle=22) (=)™ gp
K
(3.19)
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(2) For w,z € VE, we obtain

g, (e—é ) =Y T)m @)D (2)

oy r m x,me P
1
:etr (w+2’)/ 6_%(]“”‘2) dk. (321)
K

Remark 3.6. We remark for any m,x € & and a € C,

and Mp,(x;a,1) = 1. Therefore, for ¢ =1, (3.18) is trivial and (3.19) degenerates

to
Z dm Zd =Ae—2)" %" Y,

mey m xeP 7” x

which is well known formula.

Proof. (1) By the above lemma, the series converges absolutely under the
conditions. Therefore, we derive

> i Oz)mMm(x 0, )P (2) e Pre(w)

s (3.

_ ()m m L _l k| L - .
- SO 2 (1); e (17) Syt ot

:ngyetrwdm(a mkcm( ) D ((__1) w) D, (2)
_n;}eter ?((——1>w><bm

(3.19) follows from (2. 44)

(2)Put ¢ = 2, 2 a,a € Ryg in (1) of Theorem 3.5 and take the limit of
a — 00. |

The generating formulas of our polynomials are a corollary of the above
theorem.

Theorem 3.7. (1) For z€ D,x € &, we have

Ale — 2)-"®, e—%z e—2) =Y da ?j (x50, ) a(2). (3.22)
(( Ok

ne? T
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(2) For z€ D,x € &, we have

e F Py (e — 12) = Z dnﬁaﬂ(x; a)®y(2). (3.23)

a

(3) For z€ D,x C N, we have

Alet+ )V ([e——L2)(e+n)t) =3 )i, N)@a(2). (3:24)
(=57 era) =% ()

p nCN

Proof. (1) We evaluate the spherical Taylor expansion of (3.19) with respect to
w:

q)x(aw)A<€ — Z)a/e(kw(elz e—z2) d/ﬂ

K

w=0

= Ale — z)‘“/@x(aw)e(wk(e_iz)(e_z)1)|w:0 dk

K

~ Ale-— z)—a/chx (zg ((e _ %z) (e — z)_l)) i
~ Afe— 2)"d, (<e _ %z) (e — z)—l) |

On the other hand, by (3.18),

@x(aw)A(e — Z)_C“/ (kw|(e_,z e—2) dk;
K

w=0 pecp (?)n

Therefore, we obtain the conclusion.

(2) The result is proved by a similar argument as in (1). That is, by (2) of
Theorem 3.5, we have

D o Ca(x;0) P (2) = Dy (D)™ 1) / a(kl2) g

ney T K

w=0
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(3) From the assumption x C N and (3.22), we have

Ale — 2)VNd, ((e _ %2) (e — Z)_l)
_ agmNA(e — 2) "Dy ((e — %z) (e — Z)—l)

-y B L () (1)

ne,@ n kCn
“S, §22k<_3v>k (WG (-5
— nCZN <n>Mn(x; —N,c)®,(—2).

Since this series is a finite sum, we can take ¢ = :z% above. Therefore, we obtain

A(e—z)Nq)x((e—l—l;pz) (e—z)_l)—nCZN(JZ)Mn( N, fl> Bp(—2)
_,;v( ) (x;p, N) ®p(—2). .

Remark 3.8. For ¢ = —1, (3.22) was obtained by Davidson-Olafsson-Zhang
[1] (Lemma 4.1) as a generating function of multivariate Meixner-Pollaczeck poly-
nomials which are called generalized Hermite polynomials in their paper.

Next we apply the unitary transformations in (2.43) to Theorem 3.5. Here,
we also check convergence.

Lemma 3.9. Fiz0<c<1landlet0<e <1 and w,z € D satisfy that

(c+(1_c)1f€) (1+(1—c)1_505> <1,

1D (w)], | P (2)] < Pra(e) =M™ (3.25)

Then,

(@x i, (@)m . (@)n .
dx C dm m(X; &, C q)m z dn—Mn X, q)n cw
[ M oy M, ) )

< (1 =) (1 =2(1 4 c)e + (4c — 1)e?)) b=, (3.26)
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Proof. By Lemma?2.1 and Lemma2.9, we have

xeP (r)x
x 1 1 M /x 1 1 H
Z(k) (ol +d(r — 1)) (2‘1) Z( )<|a|+d<r—1>> ("l>
> +(‘“; = (m— p)0m(e)
me
S d ’O‘H(d;"_l)) (0 — p)B(ce).
ney r/n

Furthermore, from Lemma2.10 and the definition of the generalized binomial
coefficients (2.21), we derive

(LHS) < ((1 — )(1 — ¢g))rlal-drt—1) Z dx(\Oé\ +(dﬂ(r - 1))xc"‘|
xce? r/x

SEE) =)0 (=)

( 1_€) —C€)) rlaj—dr(r—1)

gl oor) (recorg))

Finally, by using the assumption and Lemma2.10, we obtain

(LHS) < ((1 —e)(1 - ca)( - <c + (-0 5) (1 +(1-0) _506))) ey

= ((1—¢)(1 = 2(1 + ¢)e + (4¢c — 1)e?))rled=drir=1),

From this lemma, we can consider the following generating functions.

Theorem 3.10. (1) For z € D,u € VC, we obtain

S @z = S ) () M54, €) i ()
meP x,meF ( m
c O\ ke

=Ale—2)" / ¢~ (hullet2)(e=2)7h g,
K

(2) Fiz 0 < ¢ < 1 and assume that w,z € D satisfy the condition in (1) of
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Lemma 3.9. We obtain

Z dm%@n( ) Pm(z) =(1—c)™ Z dm amMm(X a, )Py (2)

meY (:’L)m X,meS 77})

. dx%cb“A(e —cw) @y ((e —w)(e — cw) ™)

N

(3.28)
= A(z)_a/ Alkz™t —w) “dk.
K
(3) For w,z € V©, we obtain
1 =l
D P (W) P (2) = €77 D dim m(x:a) P (2)
meP (?)m X, mEP r)m
x|
- dy CZ e P, (e - 1w) (3.29)
(7). “

— etrw/ e—a(kw|e—z) dk.
K

Proof. As (1) and (3) follow immediately from Theorem 3.5, we only prove (2).

First, we remark that the right hand side of (3.28) converges absolutely
under the conditions in Lemma3.9. Moreover, we also remark that since (2.45)

3a1

S ) (@) Pm(2)] < (1= ag) il D e,

mey

the exchange of unitary transformations L., M, and F_ I and the summation
are justified under these restrictions. Therefore, to obtain the results, we apply

the unitary transforms to both sides of (3.27). We will perform these calculations.

For (2), we apply transform C,! o £, to both sides of (3.27). From
Lemma 2.4, we have

1+c

e (2) = FstT(:) /Qe_(}tze“‘u) Oy (u)A(u)* 7 du

Lo(e”
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Furthermore,

14c

CloL,(e 1

«

"Dy (w)

= 2" () O ! (A <11LZG+ z)_a D, (szwrz)_l)) (w)

— (@)xA(e —w) A G (<6+w)(e s 1“6))_&

LD, (((e+w)(e —w) "+ itze)l)

= (a)x(1 = &) *Ale — cw) D, (1 S (e —w)(e— cw)—l) .

Hence, the right-hand side of (3.27) becomes the right-hand side of (3.28). There-
fore, since C! o Lo (W) (w) = dum ( )"‘ m(w), we obtain the conclusion. ]

3.3. Orthogonality relations. We provide the orthogonality relations for our
discrete orthogonal polynomials as a corollary of Theorem 3.10.

Theorem 3.11. (1) For a > —1,0 <c <1, we obtain

—|m]| n
Z dy X M (x5 0, €) M (x5 0, €) = ¢ i( )mémn >0. (3.30)
P r)x =0 & (@)
(2) For a >0, we obtain
a|x\ —|m| ra (%)
> dyrr 1a)Ca(x;a) = "M 2R Gy > ) (3.31)

xeP T X

(3) For 0 <p <1, we obtain

> (N)Px(l — )N K (x5 p, N) K (%3, N) = <ﬂ> " <N> _lam,n > 0.

xcN \ % p m
(3.32)
Proof. (1)From (3.28) and (3.22), we have
Z dm%q)m( W) Pm(z) = (1—c)™ Z dm (j mMm(X a,c)Pm(2)
me T/ m X, me 7“
- d, <O‘) |X|A( cw) ™D ((e — w)(e — cw) ™)

= Y (1)l (Dm (D iy ), ()

mney (Z)m n(?)n

{ xff P M, (X;a,C)Mn(X;a,C)}-
XEP
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Therefore, by comparing the coefficients of ®,,(2)®,(w) on both sides of this
equation, we obtain (3.30).
(2) From (3.29) and (3.23), we derive

a‘m|

Zd (W)Pm(2) =€ > dm ") 2 )P (2)

meP m x,me P

a 1
7 TP, (e — —w)
(%), a

am!
= Y e dmpr—dn ! B (2) P (w)

- O O
x|

a
{Zd o8 )C’n(x;a)}.

Then, by comparing the coefficients of ®p,(2)P,(w), we have the conclusion.
(3) In (3.28) taking o = — N, one has

St G )2 = 3 @)@m(w)@m(z)

mey mCN

=(1—-c) ™ Zd n) Mp(x; =N, )Py (—2)

x,mCN T

: dx%dx%(e —cw)N O (e — w)(e — cw) ™).

The first equality follows from (2.28). Since the above sum is finite, we can put
c= p%l, (0 <p<1). Hence,

> <Z>®m(w)<bm(z)=(1 vy <iVl)Km(x;p,N)CI)m(z) (1}\{[) (%)m

mCN x,mCN

N 1
A e+ _P d — + P )
(e 1 w) < ((e w) <e ] w) >
From (3.24), we have

A<e+%pw>%x (-l i50) )

- (o) o

Therefore, "
rgv (ﬁ) B () Dy (2) = ngCN @i) (%) : (ﬁ) By (2) B (w)
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3.4. Difference equations and recurrence relations. In this subsection, we
derive the difference equations and recurrence formulas for our polynomials from
(2.47), Lemma2.14 and (1) of Theorem 3.10.

Theorem 3.12. (1) For x,m € &, we have

dy(c — 1) [ M (x; v, ¢)

- d
- de+€jdj(—x —€j) (xj +a— 5(] - 1)) cMm(x + €j;a,¢)
j=1

B de@j + (25 + a)e) Mm(x; @, ¢)

+ Z e, 05(x — €5) (:cj + g(r — j)) M (x — €30, ¢). (3.33)

(2) For x,m € &, we have

—dxm|Cin(x;0) = Z dxte;0j(—% — €;)aC(x + €55 a)

j=1

- de(xj +a)Cin(x; a)
+ Z dy—c;0;(X — €;) (xj + g(r - j)) Cm(x —¢€j5a). (3.34)

(3) For x,m C N, we have

- dx|m|Km(X;p7 N)

r ) d
= g dxte; @5 (—% — €5) (N_xj"_i(]_l)) PEm(x+ €5, N)
=1

= 2PN = ;) + 2;(1 = p)) K (x;p, N)

+ Z e, 0(x — €5) (xj + g(r — j)) (1= p)Km(x —¢j;p,N).  (3.35)

c—1 %tr u (1) . .
Proof.  (1)Let us apply operator S=e1=<" "Dy’ to both sides of (3.27). Since
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DV (u) = 2/m|p) (u), we have

me meP

S dm% (12_CC)|X|<I>X(U)CI>m(z)

x,meP

1
cdy——(c— 1) m|Mpy(x; a, c).
(e~ Dm0

T

On the other hand, by (2.53), we have

2 -1 1+c tr uD (Z wﬁg)(u)q)m(z)>

me

(@)m _ 1 2¢c \Me—1
Z, dmmMm(x,a,c)(I)m(z dy 5. ( ) 5

~—

T

1+c

“HE, ()

x,meP

. {Z sy (—x — ) LT g(f - <Ij +a- - 1))

cMm(x + €5, ¢)

S oo

1
+de 0 (X =€) 7 on Mm(x — Ej;oz,c)} :

Finally, the conclusion is obtained by

()., = (mrre5e-0) (3),

and comparing the coefficients in the above.
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(2) Put ¢ = %= in (3.33) and take the limit as o — oo. Then, by (3.14), we have

the conclusion.
(3) Put ¢ = £, = —N and multiply 1 —p in (3.33). Then, by (3.13), we have

p—1’
the conclusion. ]

The recurrence formulas follow immediately from Theorem 3.12 and Propo-
sition 3.2.

Theorem 3.13. (1) For x,m € &, we have
dm(c — 1)|x|Mm(x; a, ¢)
- d
= deJrejdj(—m —€;) (mj +a— 5(] - 1)) cMmye;(X;a,€)
j=1
— Z dm(m; + (m; + a)c) Mm(x; a, ¢)
j=1
- idm_e.dj(m —€;) (mj + C—Z(T — ])) M. (x50, 0). (3.36)
— J 2 J
(2) For x,m € &, we have
—dm|X|Cm(x;a) = Z dmye;0;(—m — €;)aCm e, (X; @)
j=1
— Z dm(m; + a)Cm(x; a)
j=1

+ Z dm—c,;0;(m — ¢;) (mj + g(r — ])) Cm—e,(x;a). (3.37)

(3) For x,m C N, we have

r ) d .
= dinye;@i(—m —¢) <N —mj+ 57— 1)) PEmie; (x50, N)
7=1

- idm(p(N —mj) +m;(1 —p))Km(x;p, N)

# 3 doniym = ) (14 50 =) ) (1= ) (i ). (335)

3.5. Determinant formulas. In this subsection, we assume d = 2 (In par-
ticular, we remark that 2 = r). In this case the spherical polynomials ®, are
proportional to the Schur polynomials sy, (recall (2.19)). Further, there are some
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determinant formulas for the multivariate Meixner, Charlier and Krawtchouk poly-
nomials. Before stating the main theorem, we provide the following lemma needed
to prove the determinant formulas.

Lemma 3.14 ([12] Theorem 1.2.1).  Consider r power series of single variable
2eC
fu(z) = ZA%)Zm (:U“ = 17 e >T)‘
m>0
Then,
det (fu(2))
= AmsSm(21, ..., %), 3.39
V(Zlv"'az’l’) rnze:@ ( ' ) ( )
where V(z1,...,2.) denote the Vandermonde determinant
V(zt, ..oy 2) 1= H (2 — 20),
1<p<v<r
and

Ap = det (A;Z‘)ﬁr,u).
Theorem 3.15. (1) For any m,x € &, we obtain

_ r(r—1)

N i
Mm y &y = < - 1),_
() 5!sm(1,...,1)sx(1,...,1)jl:[l@‘ r+lia
~det (M, +r—p(xy +17 —via —1r+1,¢)). (3.40)

Here, My, 4r—p(xy, + 1 —via —1r+1,¢) is a one variable Meizner polynomial.
(2) For any m,x € &, we obtain

r(r—1)

_1 (—a)
C 0 sm(1, . 1)sy(1, ... 1)

Cm(x;a) det (Crnqr—p(2y + 17 —130)). (3.41)

Here, Cyppr—u(x, + 17 —v;50a) is a one variable Charlier polynomial.
(3) For any m,x C N =(N,...,N), we obtain

r(r—1) r
1 p 2
Kwm(x;p, N) = < —N — 1),
(2, N) (5!sm(1,...,1)sx(1,...,1)j[[l( rtlia
-det (K, 4r—p(zy +7 —vip, N + 7 —1)). (3.42)

Here, Ky yr—p(x, +7—v;p, N +71—1) is a one variable Krawtchouk polynomial.
Proof.  (1)Let put z=3"_, zjc;, (0 < z1,...,2 < 1). Since

Sm(21, -+, 20) = Sm(1, ..., 1)®Pm(2),
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the generating function of the multivariate Meixner polynomials (3.22) express

Z (m (j—M X; @, ¢)Pm(2) = Ale — 2)7 Dy ((6 - %z) (e — 2)1)

Further, noticing that

1—%@_1—%2,,: 1_1 2y — 2y
1—2, 1—2z, c (1—2’#)(1—21,)7

we obtain
_T'(’V'*l)
a (1 — l) 2
dm d _ N e
Z (r) (@, €)Pm(2) Sx(l,...,1)
meY
a—r 17%‘2# Ty+r—v
det <(1 = z,) "y (ﬁ) )
‘ V(zl,...,zr) '

Here, by (3.22), we remark
1 . lZ Ty+r—v
1 — (a—r+1) [ = K
fulw) = (1= ) —

_ 1m
:E —(a TT ) My (z, +r—via—r+1,c)z,
m!

m>0

Therefore, we expand the above determinant expression in Schur function series
by using Lemma 3.14.

r(r 1)

(@)n 1(1——
S et - 5 S

::1

(a—7r+1);
7=1

. Z %det(]\/[m frplzy +r—viao—r+ 1,0))
meZ (T)m '

“Sm(1, ..., 1)®Pm(2).

Finally, by comparing of ®,,(z) on the above equation for m € &2, we obtain
(3.40). Since both sides of (3.40) which are rational functions for a and ¢ hold
for a € C\ Z<y—1,¢ #0.
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(2) From (3.14) and (3.40), we have

Cm(x;a) = lim My, (X;a, “ )

a—00 a+ «
r(r—1)

1 (—a)
O sm(l, .. D)sy(1,. .., 1)

. : (06—7’4‘1)]'_1 . a
O}I—I&H = det ( My, +r—p :U,,—{—r—y,a—rjtl,a_i_oé

" 0l Dsk(1,.. . 1) det (Conyir—u(v + 7= v30)).

(3) From (3.13) and (3.40), we have

Km(x;pa N) = Mm (Xa _Na L)

1 2 !
- = P ||(—N—T+1)j_1
: e

- det <Mmu+r—# (xl,—i-r— v,—N —1r+ 1,%)) )
p_

Here, by using (3.13) again,

Mmu“ﬂ“_# <IV+T_V;_N_T+]W%) :Kmu-l-’r‘—u(xl/"f_r_y;paN“f‘r_].)‘

Therefore, we obtain the conclusion. [ |

4. Concluding remarks

Interesting problems remain that are related to the multivariate Meixner, Charlier
and Krawtchouk polynomials. First, we may consider a generalization of our
discrete orthogonal polynomials for an arbitrary real value of multiplicity d > 0.
Actually, we can consider the multivariate Meixner, Charlier and Krawtchouk
polynomials and their orthogonality without using analysis on the symmetric cones
as follows.

Let n:=7r+r(r—1
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2
Further, P;Ed)()\l, ..., As) is an r-variable Jack polynomial and

(2)
P’ (M, A
) '
P(1,...,1)

(A, .. N) = (4.1)

Furthermore, we introduce the generalized (Jack) binomial coefficients based on
18] by

WL+ My, 1 A) =D (rl’{‘) D (A1, \).
d
2

kCm

Definition 4.1.  We define the generalized multivariate Meixner, Charlier and
Krawtchouk polynomials by

=LA@ 0,00

(4.4)

By the definitions, Proposition3.2 and 3.3 also hold for the generalized
multivariate Meixner, Charlier and Krawtchouk polynomials. Therefore, we think
the following conjecture is natural.

Conjecture 4.2.  Generating functions, orthogonality, difference equations and
recurrence formulas also hold for the generalized multivariate Meixner, Charlier
and Krawtchouk polynomials, as in Theorems 3.7, 3.11, 3.12 and 3.13 respectively.
Here, we consider A(e —z) = (1 —z1) -+ (1 — 2,).

We remark that when d = 1,2,4 or r = 2,d € Z-y or r = 3,d = 8, this
conjecture is proved by this paper and the classification of irreducible symmetric
cones. However, it may be necessary to consider an algebraic treatment to prove
the general case. In particular, since the difference equation for the multivariate
Meixner polynomials is equivalent to the differential equation for the multivariate
Laguerre polynomials which is explained by the degenerate double affine Hecke
algebra [14], we expect the existence of a particular algebraic structure related to
this algebra for our polynomials. Once we obtain such an interpretation, we may
not only succeed in proving the above conjecture but also in providing further
generalizations of our polynomials associated with root systems.

It is also valuable to give a group theoretic picture of our multivariate dis-
crete orthogonal polynomials. In the one variable case, there are many geometric
interpretations for these polynomials [22], [23]. Moreover, in the multivariate case
for the Aomoto-Gelfand hypergeometric series, such group theoretic interpretations
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have recently been studied [8], [9]. On the other hand, since our multivariate dis-
crete orthogonal polynomials have many rich properties which are generalizations
of the one variable case, they are considered to be a good multivariate analogue
of the Meixner, Charlier and Krawtchouk polynomials. Hence, for our multivari-
ate discrete orthogonal polynomials, it seems that there are some group theoretic
interpretations as some matrix elements or some spherical functions etc. We are
also interested in a connection between our multivariate discrete orthogonal poly-
nomials and the Aomoto-Gelfand type.

We are interested in whether we can apply our method to other discrete
orthogonal polynomials, for example, the Hahn polynomials which are special
orthogonal polynomials in the Askey scheme [15],

_ B —-m,m+a+pB+1,—x
Qm(l',Oé,ﬂ,N)—gFQ( a+1,—N 71>

-3 A B () () )

0

Namely, by considering “some generating functions of the generating functions”
for these discrete orthogonal polynomials, we expect to obtain a correspondence
between the Hahn polynomials and other orthogonal polynomials, for example,
the Jacobi polynomials.

Finally, we would like to raise the issue of applications of our multivariate
Meixner, Charlier and Krawtchouk polynomials. The standard Meixner, Char-
lier and Krawtchouk polynomials of single discrete variable have found numerous
applications in combinatorics, stochastic processes, probability theory and math-
ematical physics (for their reference, see the introduction in [9]). Hence, we hope
that our multivariate polynomials can be applied to various situations and we
intend to investigate these in research tasks in the future.
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