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Scalar valued orthogonal polynomials: definition

Orthogonality of monic polynomials {p,(x)}5, with respect to a positive
measure j(x) defined on R:

(ons ol = [ P00 = Sum 1 >0, |

where S, is the norm (pp, pp) ., is equivalent to a three term recursion
relation (Favard's theorem):

xpn(X) = pnt+1(x) + bppn(x) + anpp—1(x), an >0, b, eR, n>0 l

In matrix form the above can be rewritten as xP = LP, i.e.

po(x) b 1 po(x)
N p1(x) C|a b1 p1(x)

p2(x) | = a b 1 p2(x)
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Classical orthogonal polynomials: Bochner property

Bochner (1929): classified all orthogonal polynomials {p,}72, satisfying

(e2x® + cux + co)pp (x) + (dix + do)pp(x) = Anpa(x)

Hermite: pu(x) = e, x € (—o0, 00):

Ha(x)" — 2xHn(x)" = —2nH,(x)
Laguerre: u(x) = x%e ™, a > —1, x € (0, 00):

xLy(x)" + (41— x)L5(x)" = —nLy(x)
Jacobi: pu(x) = x*(1 —x)?, a,8> -1, x € (0,1):
x(1 = x)PEA(x)" + (@ +1— (a+ B+ 2)x)PLP(x) =
—n(n+a+ B+ 1)PP(x)

Bessel: the support of the orthogonality measure is the unit circle.
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Matrix orthogonal polynomials

Matrix valued polynomials on the real line:
Cox" + Cn_lxnfl +---+ G, (e (Cka, x € R.

Krein (1949): introduced matrix valued orthogonal polynomials

@ Measure: p(dx) = W(x)dx with Hermitian weight function
W(x) € Ck*k supported on the real line, k > 1

@ n-th moment of the measure p(dx):

fn = /x”u(dx) = /X”W(x)dx; fn € CRXK

Define matrix valued inner product as:

(P.Q), = /R P (x)du()Q(): P, Q@ € C¥[x].
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Matrix orthogonal polynomials

Orthogonality of monic matrix polynomials {P,(x)}52, with respect to a weight
matrix W

(Po Pr)w = / P ()W (X)Pr(x) = GomSny  1ym >0
R

is equivalent to a three term recurrence relation (matrix analog of Favard's
theorem, proven by A. Duran)

xPp(x) = Ppy1(x) + Pn(x)By 4+ Ph—1(x)Ar, n>0
det(A,) # 0.

In matrix form, xP* = LP*,

Pg(x) Bo ! Ps (%)
P; (x) AL B | P} (x)
x| Pi(x) | = Ay By | P;(x)
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Representation of orthogonal polynomials

@ It is well known that scalar orthogonal polynomials can be represented
as determinants

pn(x) = det(T,),

where
Mo M1 ... fp-1 Kn
11 M2 ... Kn Hni1
T, = . . . . .
Hn—1 Hn ... [MH2p—2 H2p—1
1 x ... x"1 x"

@ How could we define matrix orthogonal polynomials in terms of
moments of the orthogonality measure?
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Schur complement

Given a matrix A with partition:

A1 A12>
A=
<A21 A2

Schur complement of Ay is:

Schur comp/ement(Azz) = Ay — A21A1_11A12 J

The identity below will become useful at reconciling matrix definitions with
the scalar ones:

det(A) = det (All) det (A22 = A21A1_11A12) J
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Matrix valued polynomials: definition

Starting with matrix T, where [ is k x k identity matrix, x € R:

Mo M1
M1 2
Ty = : :
Hn—1 Mn
/ x/

Hn—1
Hn

Kn

Hn+1
c Ck(n+1)><k(n+1)

H2n—2 H2p—1
x"L X"

define matrix polynomials by taking Schur complements of x"/:

Po(x) =x"1 = [I xl

-1
Ho M1 Hn—1 HKn
-1 I] ,u.1 M.2 /L.n ,Un.+1
Hn—1 Hn H2n—2 H2n—1

with Py(x) = 1.
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Matrix valued polynomials: notation

To ease the notation, denote Hankel matrix H,, and vector v,:

Ho M1 .. Hp—1 Kn
M1 M2 .. M Hn+1
Hn = . . . .n S (Cankn; Vnh = n.
Hn-1 Hn --. H2p-2 H2n—1

@ A family of scalar monic orthogonal polynomials is defined as:

_ det(T,)

Pn(X) - det(Hn)a

which is exactly what we obtain using definition above in scalar case.
@ It is worth observing that:

» matrices {H,}32, defined above are symmetric
> we additionally assume that the weight function W(x) is such that H,
are all invertible.
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Matrix valued polynomials: recurrence relation

@ Matrix polynomials defined above are orthogonal, hence

@ there exists three term recurrence relation

XxPp(x) = Ppy1(x) + Pn(x)b,, + Pn—1(x)a,, n>0 J

(]

Coefficients a, and b, can be expressed in terms of the moments, e.g.

anp = 5,,5;_11, where S, = pop — v,an_lv,,.

In the scalar case the expression for a, is:

Hn+1Hn—1 Sn . Hn+1
an = = , since S, = .
n H2 Sn—1 " Hn

(]

by, can also be expressed in terms of the moments of the measure

Matrices S, will be used later in defining matrix analog of T-functions
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Matrix orthogonal polynomials: kernel polynomials

@ Matrices S, can be used to generate orthonormal polynomials out of
the monic ones in the following way:

Pn=PaS, 2.

@ Denote a kernel polynomial of degree n by

K,-,(X,}/) = Zﬁ,(y)ﬁf(x),
i=0

then
po e opa\ [
Kol = i vl e e X
fo e o) X
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Kernel polynomials, Christoffel-Darboux property

@ In scalar theory the kernel polynomial is given by:

[ T Y /0 |
1o p2 oo fnp o X
Kn(x,y) = —det : : :
Mo Hpgl .- M2n X"
1 y ... y" 0

which agrees with our matrix formula applied in the scalar case

@ Matrix formulation of Christoffel-Darboux formula:

. S* ﬁn()/)gfv-i-lﬁ:-&-l(x) — Pri1(y)an1Po(x)
Pm(y)Pm(x) = ;
2 Pl

X—y

%/25—11/2'

n—

where 3, = S
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Matrix valued orthogonal polynomials: 7-function

Insert an infinite set of time variables t;, t»,... into the measure:

pe(dx) = eXit tfxi/u(dx), where [is k x k identity matrix.

In the classical theory 7-function is defined as:
Tn(t) = det (Hn(t)).

In matrix case we define 7-function as:

Ta(t) = Sn(t) = p2n(t) — vy (t)Hy  (£)va(t),

where Hp(t) and v,(t) are defined as before, but with time dependence.

Observe that the new definition applied to the scalar case would be
different from the classical one:

_det(Hpy1(t))
"= )
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Recurrence relations and 7-function

@ Given a family of monic matrix orthogonal polynomials satisfying the
recursion relation xPp(x) = Pp11(x) + Pp(x)b} + Pn—1(x)aj, then

by = 7a(t) 71 7h(1) =0 = In(7a(t)), =0

ay = Tn_l(O)_lTn(O),

"

where operator represents Bitl'

@ In classical theory expression for b, is:

0 | (det(H,,H(t)))

b= 50 ™\ det(Ha (1))

det(Hnp+1(t
which is consistent with the new definition of 7,(t) = W.
n
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Orthogonal polynomials and 7-function

@ Orthogonal polynomials themselves can be described using 7-function:

Poy1(x,t) = xPa(x, t)7, 1 (t)7a (t — [x'] ), where

it = [x7Y) = [ 2eZn 0 T) wiz)dz
_ /J'n(t) _ /u‘n+1(t).

@ This expression for P,(x, t) is equivalent to the one in classical theory:

p,,(X, t) =X Tn(t)

)

where 7,(t) = det (H,(t)) .
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Orthogonal polynomials of the second type and 7-function

@ Similar expression holds for polynomials of the second type defined as

an) = x [ 2y a2)

X—Zz

@ Qn(x) satisfy the same recursion relation as P,(x) but with different initial
conditions

@ The expression for Q,(x, t) in terms of 7-function is

xQni1(x, t) = Qu(x, t)7, () Tas1(t + [x 1] ), where

i

e+ ) = [ DR W

o i Nn+i(t)
= X
I=n
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Properties of 7-function: useful identities

o let {Py(x,t)} 2, be a family of monic orthogonal matrix polynomials
with “time” dependent moments

@ let a, and b, be the coefficients of the recursion relation with “time”
dependence

o let ((;il be denoted by ",

then
Q Pl i(x,t) = —Pu(x, t)ay,q;
Q (b)) =aj 1 —ay
Q (a;) = ayby, — bjy_qa;.

Properties (2) and (3) could be interpreted as the non-abelian Toda
equations
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Matrix valued orthogonal polynomials: Bochner's problem

@ As mentioned before, in 1929 Bochner characterized all families of scalar
orthogonal polynomials satisfying second order differential equations

@ In 1997 Duran formulated a problem of characterizing matrix orthonormal
polynomials {P,}5° satisfying DP = PA, where

2

d d
D = (axx® + aux + ag)— + (Bix + ﬂo) + Y0,

d2

with as, a1, ag, B1, Bo, Y0, An € CHK and P = [Pi(x), Pf(x), ---];
A =[N, A1, ---] with A, depending on n, but not on x.

@ Operator D being symmetric is equivalent to A, being Hermitian, where the
symmetry of D with respect to matrix weight W(x) is defined as:

(PD,Q)w = (P, @D)w
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Approaches to Bochner's problem: "ad” condition

@ For a family of monic matrix valued polynomials the following
conditions are equivalent:

Q@ DP = PA, LP* = xP*,

@ (adL*)3(A) = 0, where ad(A)(B) = AB — BA and matrix L is the
tri-diagonal matrix containing the coefficients of the recursion relations, i.e.

L3N — 3L2AL* + 3L AL*2 — AL =0

@ Grunbaum and Haine first used this condition to revisit the original
Bochner's classification and re-derive the classical families.

@ This approach is quite general and does not require symmetry of the
differential operator, however non-commutativity of matrix
multiplication makes it very difficult to attack the Bochner's problem
with this tool.
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Approaches to Bochner problem: moments equations

Assume the symmetry of the differential operator, then a family of
orthogonal polynomials satisfies the second order differential equation if
and only if

Ay = AS,
—2(k+1)Ay = Ay + A]
Ap(k +1)(k +2) + Ar(k +2) + Ag = Aj;

where

A = [lpq2000 + [liy1001 + kO,
A1 = k4281 + pk+1P0;
Ao = k4270,

for k > 0, where p are the moments of the orthogonality measure.
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Approaches to Bochner problem: symmetry equations

From moments equations the following conditions can be derived:

W(x)Ba(x) = B; (x)W(x)

2<W(X)Bg>/ = W(x)By + B W(x),

with W(x)B, vanishing at the boundary of the support of the measure

(W(X)BQ>U - (W(x)&), + W(x)By = By W(x),

with (W(x)B,)" — W(x)B vanishing at the boundary, where
B, = x’a + xaq + Qo,
By = xB1 + fo,
Bo = 70,

and W/(x) is the orthogonality measure.
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Examples generated by solving symmetry equations

@ The following examples along with technique used to generate them was
developed by Grunbaum and Duran

@ In most examples so far the leading coefficient B,(x) is taken to be scalar,
which makes the first symmetry equation trivial.

@ After applying some technique to the remaining two symmetry equations
several weight matrices can be generated, for example taking By(x) =/

leads to: ,
W(X) _ e—x eAxeA x,
where
0O v»n 0 --- 0
0 0 v --- 0
A= o o Ly e C\{0}
0o 0 0 - wvn_1
o o0 o --- 0

@ Coefficients of the differential operator are B, = I, B; = 2x — 2A, and
By = A% — 2J, for certain diagonal matrix J.
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A Chebyshev example

@ The following example appears in a book of Berezanski, and then Castro
and Grunbaum

@ Consider recursion relation coefficients given as:

1/0 1 1/0 0 1
b°2<1 0)’ b"z(o o)’ =gl nzl

@ Monic polynomials generated from the recursion relations satisfy the
following differential equations:

G e (5 ))rm=rea (L, 5)

as well as
(2 )56 O]mw=re ("3t 5)
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A Chebyshev example, continued

@ The orthogonality weight matrix is given by:

1 1 x

@ Polynomials P(x) can be expressed in the following way:
1 Un(x) —Up-1(x)
P*(x) = = n n
n(X) on (—Un—l(X) U,,(X) )
where U,(x) are scalar Chebyshev polynomials.

@ Polynomials P} (x) also satisfy the following zero-th order differential

equation:
(3 5)Peo=riea(] o)

@ The example above is one of the simplest ones, but it already illustrates
several major differences between the scalar and matrix set up.

Luisa Miranian Matrix valued orthogonal polynomials



New phenomena: algebra of differential operators

For a fixed family {P,(x)}7, of matrix orthogonal polynomials consider
the algebra over C

D(W { Za' . P,D = \,(D) ,,,n—0,1,2,...}

Scalar case [M, 2005]: It was proved that if F is the second order

differential operator (Hermite, Laguerre or Jacobi), then any operator U
such that Up, = A\,pn

k
U= cF', ¢eC=Dw)~C[t].
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New phenomena

Scalar case:
@ Only even order differential operators are possible

@ Operators having a fixed family of polynomials as eigenfunctions can
be only powers of the original second order operator associated with
the given family

Matrix case: The algebra can be noncommutative and generated by
several elements
o Existence of several linearly independent second order differential
operators having a fixed family of MOP as eigenfunctions
@ Existence of families of MOP satisfying odd order differential
equations
@ Existence of several families of orthogonal polynomials satisfying the
same fixed differential operator. This phenomenon is considered
below.
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Adding a Dirac delta distribution

All examples we consider are of the form

YW 4 (M(x0)8, 7>0,(>0, x€R, J

where W is a weight matrix having several linearly independent symmetric second
order differential operators and M(ty) certain positive semidefinite matrix.

Scalar case (w + mdy,)

@ Second order: there are no symmetric second order differential operators.

@ Fourth order: xp at the endpoints of the support, which is not symmetric
with respect to the original weight (Krall, 1941):

Laguerre type e + Mdg
Legendre type 1 + M(6_1 + 01)
Jacobi type (1 — x)* + Mdy
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Adding a Dirac delta distribution: example

Adding Dirac delta to the matrix weight and the example below are due to de la
Iglesia and Duran.

D = 8?F5(x) + 9*F1(x) + 8°Fo(x),
A= (127 T155)
F(x) = (—230— 2x 2a+ 2_(22)—:— az)x>
Fo(x) = (_421 22%_222)

v=()

= D is symmetric with respect to the family of weight matrices

(D) = {ve*z (1 e "’f) +¢ <} }) Box), 7>0,(>0,xe R}

ax
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Applications

Quantum mechanics

[Duran—Griinbaum] P A M Dirac meets M G Krein: matrix orthogonal
polynomials and Dirac ’s equation, J. Phys. A: Math. Gen. (2006).

Time-and-band limiting

[Durdn—Griinbaum] A survey on orthogonal matrix polynomials satisfying
second order differential equations, J. Comput. Appl. Math. (2005).

Quasi-birth-and-death processes

[Griinbaum—MdI] Matrix valued orthogonal polynomials arising from group
representation theory and a family of quasi-birth-and-death processes,
SIMAX (2008).
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