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ON BESSEL FUNCTIONS AND DUNKL OPERATORS —
THEORY AND APPLICATIONS

SALEM BEN SAID AND BENT @RSTED

ABSTRACT. In this paper we extend previous classes of generalized Bessel func-
tions using the Heckman-Opdam theory of hypergeometric functions, and the
theory of Dunkl operators. We furthermore define a Segal-Bargmann transform
associated with Coxeter groups, and give an analogue of Howe dual pair theory
for Coxeter groups. This paper is a survey of recent results in [B-@1], [B-02],
and [B-03].

1. INTRODUCTION

A basic problem in harmonic analysis and applications is to study the Fourier
transforms of invariant measures on submanifolds of Euclidean space. For exam-
ple, let du be the SO(n + 1)-invariant probability measure on the unit sphere
S™ ¢ R**! and consider

b(y) = / ) ") dp(y) (&)

with (-, -) the usual inner product. It is well-known that (£;) can be found explic-
itly in terms of the standard Bessel functions

e r/2)v+2k
L =X gty ©)

(v+k+1)

Indeed, 1(y) =T (n/2) (ily|/2) 2" In_y(ily|), and for n odd, these functions are
elementary (they may be expressed in terms of polynomials, exponential functions,
or their derivatives).

In this paper we shall study integrals of type (&), and special functions as in
(&) needed to express them. The main tools are the Dunkl-operators introduced
by Dunkl around 1990, and a deformation principle, which we now explain in a
simple case. It is well-known that the solutions of Laplace’s differential equa-
tion on R3, which are symmetric around the z-axis and analytic in a neighbor-
hood of the origin, can be expressed in spherical coordinates (r, 0, ¢) in the form
r"P,(cosf). Here P, is the Legendre polynomial of order n = 0,1,2,---. Now,
consider the nature of the structure of spheres, cones, and planes associated with
spherical coordinates in a region of space far from the origin and near the z-axis.
The spheres approximate to planes and the cones approximate to cylinders, and
the structure resembles the one associated with cylindrical coordinates (p, ¢, z).
The solutions of Laplace’s equation referred to such coordinates are of the form
e** Jo(kp), where Jy is the Bessel function of order 0, and k is any constant.
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2 SALEM BEN SAID AND BENT @QRSTED

Recall that J,(r) = i“I,(—ir). It is therefore to be expected that, when r and
n are large and € is small in such a way that rsinf(= p) remains bounded, the
Legendre polynomial should approximate to a Bessel function. This is equivalent
to expect Bessel functions as limits of Legendre polynomials. In 1868, this type
of limit was proved by Mehler as follows

lim Pn<cos %) = Jo(0). (&)

The same formula also appeared in a work of Heine, done independently at about
the same time, and it is nowadays known as the Mehler-Heine formula. This result
has been extended to generalized Legendre polynomials by Heine and Rayleigh.

In the original proof of (&;), the parameter n is assumed to tend to infinity
through integral values. One also can prove it when n goes to infinity as a con-
tinuous real parameter.

Now, let us give another interpretation of the limit formula (£3) in terms of
spherical functions associated with non-compact symmetric spaces. In analogue
with (&3), we get

11_1)% P%(ch €z) = Jo(Az), AeR.

The functions z — P;,(ch z) are the spherical functions of the non-compact Rie-
mannian symmetric space SO(2,1)/SO(2). The functions x +— Jo(\|x|) are the
Bessel functions on the tangent space at the origin of SO(2,1)/SO(2), viewed as
a flat symmetric space. Thus, we may expect Bessel functions on flat symmetric
spaces to be expressed as limits of spherical functions on the corresponding Rie-
mannian symmetric spaces. This was the starting point of our investigation on
Bessel functions on flat symmetric spaces by means of Harish-Chandra’s spheri-
cal functions. In [B-01] (see Section 2 below), we prove the following statement
which can be seen as a generalization of the Mehler-Heine formula:

The Bessel functions on flat symmetric spaces can be obtained as limits of
Harish-Chandra’s spherical functions on Riemannian symmetric spaces
of non-compact type.
(S)
In this setting, the integral representation of the Bessel functions is sometimes
called Harish Chandra—Itzykson—Zuber (HIZ)-type integral.

The advantage of this approach is that we can derive at least the same amount
of explicit information for the Bessel functions, by a limit analysis, as for Harish-
Chandra’s spherical functions; in some cases even more information is attained.
An important motivation to study Bessel functions originates in their relevance
for the analysis of quantum many body systems of Calogero-Moser type, and in
connection with the study of random matrices.

After this generalization of the Mehler-Heine-type formula in the case of non-
compact Riemannian symmetric spaces, we move to other directions were we may
expect a statement similar to (S) to hold.

In recent years, Harish-Chandra’s theory of spherical functions on Riemannian
symmetric spaces has been generalized in three different directions. In the 80s
Heckman and Opdam extended the theory of Harish-Chandra to multi-variables
hypergeometric functions associated with root systems and depending on addi-
tional parameters, namely the multiplicities. Their construction was motivated
by the theory of special functions. In one variable, Harish-Chandra’s spherical



ON BESSEL FUNCTIONS AND DUNKL OPERATORS 3

functions on Riemannian symmetric spaces of rank-one are special instances of
the Gaussian hypergeometric functions. This was the starting point of Heckman-
Opdam’s theory of hypergeometric functions. Harish-Chandra’s spherical func-
tions can always be regained by specializing the multiplicities. Another line of
study consists in extending the theory of Harish-Chandra to a class of non-
Riemannian symmetric spaces, called non-compact causal symmetric spaces. This
was done in 1994 by Faraut, Hilgert, and Olafsson. Recently, Pasquale has pre-
sented an extension of Heckman-Opdam’s theory which also includes the theory
of Faraut-Hilgert- Olafsson, by introducing the so-called ©-spherical functions.

Using these developments in the theory of spherical functions, in [B-02] (see
Section 3, 4, and 5 below), we were able to extend the statement (S) to the above
mentioned three directions, namely to Bessel functions related to root systems,
to Bessel functions associated with non-compact causal symmetric spaces, and
finally to what we shall call the ©-Bessel functions.

After the important contributions by Heckman and Opdam in the area of spe-
cial functions related to root systems, the subject has attracted much interest
and there has been a rapid development in this area during the last ten years.
Around 1990, Dunkl introduced a family of differential-reflection operators associ-
ated with Coxeter groups on finite-dimensional Euclidean spaces. These operators
are nowadays known as Dunkl operators. They are parameterized deformations
of the ordinary derivatives, for which it is still possible to study the spectral
problem and develop the theory of the corresponding Fourier transform, which
is now called the Dunkl transform. Quite remarkably, it is easier to study the
Dunkl operators in the general context than to specialize to invariant objects.
The invariant side of Dunkl’s theory corresponds to the study of the Bessel func-
tions related to root systems, discussed above. In [B-03] (see Section 6 below),
we present various applications of the Dunkl operators, notably with Fock-type
spaces, Segal-Bargmann transforms, and an analogue of Howe duality.

The main results of the present paper are: Theorems 2.3, 2.7, 3.3, 3.5, 4.3, 5.4,
6.5, 6.7, and 6.11.

The first author would like to thank the organizers of the Colloque International
de Mathématiques, Analyse et Probabilités, Hammamet (Tunisia), 20-25 October
2003, for their hospitality during his stay in Hammamet.

2. BESSEL FUNCTIONS ON FLAT SYMMETRIC SPACES

In this section we shall initiate an investigation of the so-called HIZ-type integral
(Harish Chandra-Itzykson-Zuber); these are Fourier transforms of orbits of K in
the tangent space at the origin of a semi-simple non-compact symmetric space
G/K, where G is a connected non-compact semi-simple Lie group with finite
center, and K is a maximal compact subgroup. These integrals play a role in
the theory of integrable systems in physics, and in connection with the study of
random matrices. It is well-known that they correspond to spherical functions on
the tangent space, viewed as a flat symmetric space. Our point of view is to see
the HIZ-type integrals as limits of spherical functions for G/K, and we are able to
obtain new and explicit formulas by analyzing the deformation (as the curvature
goes to zero) of G/K to its tangent space. We refer to [B-O1] for more details
and information.
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Let G be a connected semisimple Lie group with finite center, and let K be
a maximal compact subgroup of GG. The symmetric space G/K is a Riemannian
symmetric space of the non-compact type.

Let 0 : G — G be the Cartan involution on G corresponding to K. Denote
by the same letter the derived involution # : g — g. Then g = € & p where
t={Xeg|0X)=X}andp={Xe€g|0X)=-X}.

Let a be a maximal abelian subspace in p, and let ¥ = (g, a) be the set of
roots of g with respect to a. Fix a Weyl positive chamber a™ C a, and let X1 be
the corresponding set of positive roots. For a € %, let g = {X € g | [H, X] =
a(H)X forall H € a} be the associated root space, and set m, := dim(g(®)).
We denote by p := (1/2) > o5+ Macr. Let n be the sum of the root spaces corre-
sponding to the positive roots. The connected subgroups of G associated with the
subalgebras a and n are denoted by the corresponding capital letters. We have the
Iwasawa decomposition G = K AN, and the Cartan decomposition G = KAK.
For g € G, define H(g) € a by g € K exp(H(g))N.

Denote by (-, ) the inner product on a induced by the Killing form B(-,-) of g,
and let IT be the fundamental system of simple roots associated with X*. Denote
by W the Weyl group generated by the reflections r, : a* — a*, with a € Il and
Ta(A) == A = 2(\,a)a/{a,a). The action of Wy on a* extends to a, and to the
complexifications ac and ag.

Let 2(G/K) be the algebra of G-invariant differential operators on G/K. Sup-
pose the smooth complex-valued function ¢, is an eigenfunction of each D &
2(G/K)

Dy =vp(N)pa, A€ a’. (2.1)
Here the eigenfunction is labeled by the parameters A, and yp(A) is the eigen-
value. If in addition @, satisfies ¢,(e) = 1, where e is the identity element, and
or(kgk') = @a(g) for k, k' € K, then the function ¢, is called a spherical func-
tion. In [HC1], Harish-Chandra proves the following integral representation of the
spherical functions.

Theorem 2.1. (cf. [HC1]) As A runs through af., the functions

SOA(Q) :/ e(iIA—p) H(gk) dk, g¢e€G,
K

exhaust the class of spherical functions on G. They are real analytic functions of
g € G and holomorphic functions of X € ag. Moreover, two such functions @y and
@, are identical if and only if X\ = wp for some w in the Weyl group Wr.

Since a™ is the interior of a fundamental domain of Wy, the Cartan decompo-
sition implies that ¢, is uniquely determined by its restriction to A" := exp(a™).
Moreover, a K-bi-invariant function ¢, is an eigenfunction for Z(G/K) if and
only if its restriction to A" is an eigenfunction for the system of equation on A"
given by the radial components of operators from 2(G/K).

Let {H;}Y, be a fixed orthonormal basis of a. For H € a, denote by 9(H)
the corresponding directional derivative in a. Let A(m) be the radial part of the
Laplace-Beltrami operator on GG/ K. Then

A(m) = Z@(Hi)z + Z me(coth @)d(A,),

aeXt
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where A, € a is determined by B(A,, H) = a(H) for H € a. In particular

A(m)pr = —((A,A) + (p, p))ex. (2.2)
For € > 0, denote by g, the Lie algebra ¢ & p with the Lie bracket [-,-]¢ such
that
(X, X=X, X'] (X,X €¥),
VYo :=E[YY'] (V.Y €p),
(X, Y].:=[X,Y] (Xet Yep).

Here [+, -] denotes the Lie bracket associated with g. The following map @, : g. — g
defined by

P (X):=X, f Xet and O(Y):=c'Y, ifY €p,

is an isomorphism from g. to g. Further, if « € X(g, a) then ea € (g, a), and

)

the corresponding root space gﬁ“)‘ is given by

g£€a):{eX,€+Xp | Xk—i—XpEg(a) where X, € &, Xpep}.

Let G, be the analytic Lie group with Lie algebra g. via the Baker-Campbell-
Hausdorff formula. Denote by A (m) the radial part of the Laplace-Beltrami
operator on G/ K given by

A (m) = Z O(H,.)? + Z Mg coth(ea)O(Aey),

aeXt

where {H; .} is a fixed orthonormal basis of a in g., and A., € a is determined
by Be(Aca, H) = ea(H) for H € a. Here B(+,-) is the Killing form of g.. The
above relationship between g and g vyields to the fact that B.(Aa, H) =
€?B(A.., H), which implies that

A =€¢1A4,, and H; = e 1H;. (2.3)
Now, the following theorem holds.

Theorem 2.2. (cf. [B-O1]) Let
N

A(m) =S 0(H )+ Y %8(,4@).

=1 aext
The following limit holds
lim A (m) = A°(m).

e—0

By (2.3), one may check the relation A (m) = (e*)~' o A(m) o (¢*), where
e f(X) := f(eX), whilst ¢, is an eigenfunction for A(m). This observation sug-
gests to obtain the eigenfunctions of A°(m) as an appropriate limit of the Harish-
Chandra’s spherical functions; which turns out to be true.

In terms of symmetric spaces, consider the limit ¢ — 0 as equivalent to let-
ting the curvature of G/K tend to zero. This scaling removes the curvature so
that in the limit we recover the tangent space at the origin of G/K, viewed as
a flat symmetric space in the following sense: The symmetric spaces fall into
three different categories: the compact-type, the non-compact-type, and the flat
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symmetric space. The three cases can be distinguished by means of their curva-
ture. In the class of compact-type, the symmetric space has sectional curvature
everywhere positive. In the class of non-compact-type, the symmetric space has
sectional curvature everywhere negative, and in the class of flat symmetric spaces,
the sectional curvature is zero.

Actually, if g is the Lie algebra of a Lie group G with the Cartan decomposition
g =t D p, then, if Gy := K X p, the flat symmetric space Gy/K can be identified
with p. The elements gy = (k,p) € G act on Gy/K in the following way

go(p") = Ad(k)p' + p, ke K, p,peGy/K.

An example of a zero curvature symmetric space is the flat Euclidean space in
four dimensions. It is known that this space can be realized as the coset of the Eu-
clidean Poincaré group P with respect to SO(4), p ~ P/SO(4). The translations
of the Poincaré group play the role of p, and they are isomorphic to Euclidean
space and have all the characteristics of a zero curvature symmetric space. The
fact that the zero curvature spaces can be obtained as limits of positive curva-
ture spaces can be exemplified as follows. We can realize the Euclidean Poincaré
group as a suitable limit of the SO(5) group. In this limit the coset SO(5)/SO(4),
which is the four dimensional unit sphere, becomes the Euclidean four-dimensional
space.

For the spherical functions on the three categories of symmetric spaces, it is
well-known that the spherical functions on symmetric spaces of the non-compact-
type can be obtained from the spherical functions on symmetric spaces of the
compact-type, and vice versa, via some analytic continuation. Next we prove that
the spherical functions associated with flat symmetric spaces can also be obtained
from the spherical functions on symmetric spaces of the non-compact-type, or the
compact-type, by letting the curvature tend to zero from the left, or from the
right, respectively.

For € > 0, write g = kexp(eX) where k € K and X € p. Using the fact
that A©(m) = (¢*)"' o A(m) o (€*), and ¢, is an eigenfunction of A(m) with the
eigenvalue —((\, ) + (p, p)), we obtain

. A A
A9 m)pa(g) = =((Z.2) +(p.r)) 2 (s0).
Denote by
PO X) = Timea (g0).
Now, we summarize the consequence of all the above discussions in the light of
Theorem 2.1 and Theorem 2.2.

Theorem 2.3. (cf. [B-O1]) The limit (A, X), and its derivatives exist. Its
integral representation is given by

Y\, X) = / e BAARXAN g1 N eah, X €p.
K

Moreover, ¥(X\, X) satisfies
Ao(m>¢<)" X) = _<)‘7 /\>¢()" X)

The limit (X, X) is the so-called Harish Chandra-Itzykson-Zuber (HIZ)-type in-
tegral, and it is well known that it corresponds to spherical functions, or the Bessel
functions, on the flat symmetric space p.
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Briefly we give the argument used to obtain the integral representation of
¥(A, X). Denote by P : p — a the orthogonal projection on a for the scalar product
associated with the Killing form. Notice that H(exp(eX)k) = H(exp(ek™' - X))
where k71 - X = Ad(k)X. Write k71 - X = P(k™*- X)+Y € a® at, where a*
is the orthogonal complement of a in p, and use the fact that ¥ € a' can be
written as Y = Y, + Y, € €®n. Then k' - X = P(k™' - X) + Y3 +Y,. Now
one may check that the functions e — H(exp(eY) exp(eP(k™1 - X)) exp(eY,,)) and
¢ — H(exp(ek™ - X)) have the same derivative at ¢ = 0, and therefore

A -1 —1

lim zH(exp(ek X)) = AP(k - X).
Remark 2.4. (i) Since ¢ = ¢, if and only if A = wp for w € Wy, the same
assertion holds for ¥ (A, X).

(ii) The spherical functions (A, X) are symmetric with respect to A and X,
while A°(m) is not symmetric under interchange of A and X.

(iii) The contraction principle was used earlier in [Do-Ri| for understanding
the relationship between the representation theories of K x p and G. The limit
approach was also used in [(-Z] to define the Weyl transform on flat symmetric
spaces where G/K is a Hermitian symmetric space. Another application of the
limit approach can be found in [Cl].

It is remarkable that in spite of many results about the analysis of spherical
functions on G/ K, their Fourier analysis and asymptotic properties, it is only for
very few cases that explicit formulas exist for these functions. From Theorem
2.3, one can see that for flat symmetric spaces we may derive at least the same
amount of explicit information by a limit analysis, as the curvature goes to zero,
of spherical functions; and in some cases even more information is attained. In
some interesting cases, for instance SU*(2n)/Sp(n) and SU(p, q)/S(U(p) x U(q)),
we are able to give in [B-@1] explicit formulas for the spherical functions (A, X).
In particular, these formulas give concrete solutions for problems of many body
systems, which are related to quantum mechanics. We refer to [B-O1] for further
details. Other interesting cases are also investigated. After [B-(1] was completed,
we were able to give in [B-02] a unified formula for the Bessel functions on flat
symmetric spaces when m, € 2N for all a € . See Theorem 5.4, Table I, and
Table II below for more information.

Example 2.5. (The real rank-one case) This case corresponds to Riemannian
symmetric spaces G /K of non-compact type for which a is one dimensional. There
are only four type of groups G with real rank-one, namely SOqy(n, 1), SU(n,1),
Sp(n, 1), and F4(_20).

Fix a = 1. The set X1 consists at most of two elements o and, possibly, 2a. We
may identify a and a* with R, and their complexifications ac and ag with C.
For symmetric spaces of real rank-one, the algebra 2(G/K) of G-invariant dif-
ferential operators on G/ K is generated by the Laplace-Beltrami operator, where
its radial part defines the differential equation

2
{% + (mg coth t 4+ 2mes, coth 215)%} y=—\2+p*)y (t e R), (2.4)
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with A € C and p = $(mqa + 2ma,). The spherical function

IANFp —iA+p Mo +Mmog + 1
@A(t):2F1< 2p, ) 2, 22 —sh2)

is the unique solution of (2.4) that satisfies ¢y(e) = 1 in the unit e of G. Here
me = n — 1 and mg, = 0 for G = SOy(n,1); my = 2(n — 1) and my, = 1 for

G SU(n 1); m 4(n — 1) and my, = 3 for G = Sp(n,1); and m, = 8 and
=T7for G = F4( 20)- Using the following well-known fact
r
FZ’—:Z = ab{ a—b(a+b—1)+(9(z_2)}, if z— oo,

one can prove that

ma+mon—1

L) =T <%2“+1) (g) Tostaas (M),

where J, is the Bessel function of the first kind.

Example 2.6. (The complex case) Let G be a Lie group with complex structure.
Complex symmetric spaces are mainly characterized by the fact that 3 is reduced
and m, = 2 for all a € ¥. For the complex case, an explicit formula for the
spherical functions ¢, on G/K was given by Harish-Chandra, namely

H (o, p) Z (det w)el@AX)

aeXt weWn

oa(exp(X)) = < , X €aq,
H RPN Z (det w)e'“PX)
aceXt weWn

(cf. [He]). Notice that
5™ (et = o) T[ (1- -0
weWn aext

Using Theorem 2.3, we obtain

[T (@r)

/ eI BANAA(R)X) g1 aext Z (det w)e@“’A’X). (2.5)
K

IT (@in I 26 X) 5

aeXt aext

In this case, i.e. when G is complex, the integral representation of v is the
so-called Harish-Chandra integral, and its explicit expression (2.5) was proved
earlier by Harish-Chandra in [HC2] using other techniques. Another proof is
given in Berline-Getzler-Vergne’s book [Be-G-V| by using the orbit method. Our
approach gives a new and simple proof of the Harish-Chandra integral.

We close this section by giving the Taylor expansion of (A, X) in a series of the
Jack polynomials, when G/K admits a root system of type Ay_1 (N =2,3,...).
This follows from Theorem 2.3 by using the generalized binomial formula of the
spherical functions on G/K proved in [Ok-Ol]
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Consider the following list of non-compact symmetric spaces with root system
of type Ay_1 (N =2,3,...)

GL(N,R)/O(N), GL(N,C)/U(N), GL(N,H)/Sp(N),
Ee(—26)/Fs, O(1,N)/O(N).

Let p be a strictly positive parameter. Let Py = C[zy, ..., zy] be the polynomial
algebra in N independent variables and Ay C Py be the algebra of symmetric
polynomials. A partition is any sequence A = (Ay,...,Ay,...) of nonnegative
integers in decreasing order \; > --- > Ay > --- containing only finitely many
nonzero terms. The number of nonzero terms in A is the length of A denoted by
[(A). The sum |A| = Ay +--- + Ay + - -+ is called the weight of A. The set of
partitions of weight N is denoted by Py. On this set there is a natural involution:
in the standard diagrammatic representation it corresponds to the transposition
(reflection in the main diagonal). The image of a partition A under this involution
is called the conjugate of A and is denoted by X’.

An important example of symmetric functions are Jack polynomials. We give
here their definition. Recall that on the set of partitions Py there is the following
dominance partial ordering: we write u < X if for all ¢+ > 1

pa At p2 A S A At A

Consider the following Calogero-Moser-Sutherland operator

ANi(mif—l—Z Z vty O
e - Z@l’i & xz—xjf)xz

1= 1#£]

If p is not a negative rational number or zero, then for any partition A\ such that
[(A) > N, there is a unique polynomial Py(z, p) € Ay, called the Jack polynomial,
such that

(i) Pa(z,p) is an eigenfunction of the AT operator.

(i) Pa(z,9) = ex + D_,.x vaucu, where vy, € C and e, is the elementary
symmetric polynomial.

Now we discuss the so-called shifted Jack polynomials investigated recently by
Knop, Sahi, Okounkov, and Olshanski (cf. [Kn-Sa] [Ok-Ol]). Let us denote by
A n the algebra of polynomials f(z1,...,2x) which are symmetric in the shifted
variables x;p(1 —1). Let us introduce the following function on the set of partition

H(\ p) = [[(co(@) + 1),
OeX
where
co(0) = Xi = j + p(\; — ).
Here we identify a partition A with its diagram
A={O=(i,j):1<i<I(\), 1<j<X\}

Let A be a partition with Ay, = 0. There exists a unique shifted symmetric
polynomial Py (z, p) € An,,, called shifted Jack polynomial, such that deg(Py) <
|A|, and

* H<>‘7 KJ), p=A
Pi(p, p) =
Xk ) {o, W <L mA A s =0,
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Knop and Sahi proved that the shifted Jack polynomial P;(z, ) satisfies the extra
vanishing property P; (i, ) = 0 unless the diagram of y is a subset of the diagram
of \, i.e. p; <\ for all ¢ > 1, and that P;(z, p) is the usual Jack polynomial
Py\(z, ) plus lower order terms. We shall write p# C A to mean that the diagram
of A\ contains the diagram of .

By [M] and [St], we have the following branching rule for the Jack polynomials

P\(z1,29,...,2N,0) = ng,\/#(p)x?‘/“@u(ﬂ:z, TN P), (2.6)
H=A
where p < A stands for the inequalities of interlacing
AL > = Ay > g =0 = -1 = AN,

the weight of the skew diagram A/p equals [A| — |p|, and ¢y/,(p) is the following
coefficient

(i — 15+ 0 — 1) + ) p;—r 0
©x/ (@) = —
(N = 5 + 9 — 1) + ©)y—ry10

For the shifted Jack polynomial Py, Okounkov proved in [Ok] the following
formula

Pi(rr,. . xnie) = Y _oaule) [ (01— @) P;(aa, . ansp),  (27)
H=A OeX/u

where ¢, /,(p) is the same as for Py, and

GO =G-1-pi-1), O=(j)

Next, we review the spherical functions on symmetric cones. For details, we
refer to Faraut-Koranyi’s book [F-K].

Let €2 be an open and convex cone associated with an Euclidean Jordan algebra
V. The Riemannian symmetric space {2 can be identified with one of the symmetric
spaces G/ K listed above.

Assume that V is a simple Euclidean Jordan algebra, i.e. V does not contain
non-trivial ideals. Let N be the rank of V, and let {c1,...,cy} be a complete
system of orthogonal idempotents elements. Each element z in V can be written
as T = kzzjil x;¢;, with k € K and x; € R.

For m = (my,...,my) and z = Zjvzl zjc;, the spherical functions on ) are
given by

() = / AT () ATV (g AT (k) d,
K

where Aj(y) is the principal minor of order j of y, and dk denotes the normalized
Haar measure on K. This formula corresponds to the classical Harish-Chandra’s
formula for the spherical functions on G/K with m = # where p = (p1,...,pN),
p; =3(2j — N —1),and A € CV.

If m = (my,...,my) € N¥ such that m; > -+ > my > 0, the spherical
function y, is a polynomial, and can be written in terms of the Jack polynomials.
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If r=k Zjvzl .Z'jCj

Pz, 2N ) 2
() =g A 1) YT a
where
(d=1 for GL(N,R)/O(N),
d=2 for GL(N,C)/U(N),
d=4 for GL(N,H)/Sp(N),
d=38 for FEg—_o6)/Fy, and
d=N for O(1,N)/O(N).

By [Ok-Ol, (2.6)], we have the following binomial formula

Pm(l—l—l’l,.. 1+SL’N, Z P (ZE,@)
P,(

Pu(1,...,1;p L...,1;0)H(u,p) (2:8)

pCm

For p = 1, formula (2.8) reduces to the usual binomial formula

Sm(]'7 HD ZJE[L(N+J_7/)

puCm

where S, is the Schur function

det( pe J)lgi,jgN

H1§z<]§N(‘ri - xj)

S#(x)

and
det((m; + N —i)-- (mz—z—l—j — 1 +1>)1<13<N

Hl<z<g<N(m1 —i—m;+j)

Henceforth, ¢ denotes a very large integer. After using formula (2.6) N-times,
we obtain

S7(m) =

P,(1- eV 1—eNS o) ~ g"“'Pu(sl, .., SN} ) as g — oQ.
The same argument for the shifted Jack polynomials gives
Pr(mas, ..., mys; p) ~ g‘“'PM(ml, S, My ), as ¢ — 00.
Thus, by (2.8) the following theorem holds

Theorem 2.7. (cf. [B-O1]) For X = 3N 25, m = (my,...,my) € NN such
that my > -+ > mpy, and ¢ € N, the following Taylor series holds

P<m1a"'7mN;2)P (xla-‘ y TIN5 5 )
lim @ (exp(¢' X)) = r d d
¢—00 S MGZPN Pﬂ(l""’l’d)H(M7d)
Remark 2.8. (i) For a real vector v = (14, ...,vy) such that vy > -+ > vy, write

wc(ng) ::/ eB(AV:Ad(k)X) dk
K
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As in Theorem 2.3, one can prove that

wC<V7 X) = gllnolo Plev] (exp@ilX))

P e 2P e . 2
_ Z u(yla y VN3 d) ;l(xla 27 IN; d) (by Theorem 27)
= Pu(1,.. L2 H(pu; 5)
where [cv| = ([sv1], ..., [svn]) is the N-vector of integral parts.
(i) Using [Sw], one can prove that for m = (my, my)

d

Om(T1,22) = ™M M2 Fy (mz —m, g d; 1 — em_m)-

Hence, if N = 2, we may rewrite the Bessel function . (1, vo; 1, x2) explicitly as

d,d; (1 — v2) (21 — $2)> ,

Ve(v1, vo; w1, 12) = €71 1y (5
where 1 F7 is the confluent hypergeometric function of the first kind.

3. BESSEL FUNCTIONS RELATED TO ROOT SYSTEMS

As stated in Example 2.5, the spherical functions ¢, on Riemannian symmet-
ric spaces G/K of rank-one are a special type of hypergeometric functions. The
specialization occurs with the choice of the multiplicities m, and msy, as the
dimension of the root spaces g(® and g®®, respectively. This specialization is
still effective even for symmetric spaces with higher-rank by constraining the root
multiplicities m,, to assume certain positive integer values. The spherical func-
tions are determined as well by the geometry, since ¢, is an eigenfunction of each
G-invariant differential operator that belongs to Z(G/K). Notice though, the dif-
ferential system (2.2) makes perfect sense without the geometric restriction on
the multiplicities m,. This was the starting point of Heckman-Opdam’s theory
on hypergeometric functions. Their objective was to generalize Harish-Chandra’s
theory of spherical functions for arbitrary complex values of multiplicities associ-
ated with root systems (cf. [Hec-O, Hecl, O1, O2]).

In Heckman-Opdam’s theory, the Riemannian symmetric spaces G/K are re-
placed by the following ingredients: a N-dimensional real Euclidean vector space
a with fixed inner product (-,-), a root system R in the dual a* of a — which is
assumed to satisfy the crystallographic condition, i.e. 2(a, 8)/(f,5) € Z for all
a, f € R, and finally a multiplicity function k : R — C invariant under the action
of the Weyl group associated with R.

The symbols ac, af, at, A, Ac, AT shall have the same meaning as in the previ-
ous section.

Let Rt be a choice of positive roots in R, and denote by II the corresponding
fundamental system of simple roots. The Weyl group Wy is generated by the
reflections 7, : a* — a*, with o € II and 7,(\) = A — A(&)a € a*. Here \(&) :=
2(\, a)/(a, ). The action of Wy extends to a by duality, to af and ac by C-
linearity, and to Ac and A by the exponential map.

Let k : R — C be a multiplicity function. Setting k, := k(«) for a € R, we
have k., = ko for all w € Wy. Denote by J# the set of all multiplicity functions
on R. If m = g{Wy—orbits in R}, then & = C™.
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The set Ax® := {a € Ac | e®1989) £ 1V o € R} consists of the regular elements
of Ac¢ for the Wy-action. Notice that AT is a subset of AZ®. Denote by C[A£®]
the algebra of regular functions on Ag*.

Let S(ac) be the symmetric algebra over ac considered as the space of polynomi-
als functions on ac, and let S(ac)"™ be the subalgebra of Wi-invariant elements.
Each p € S(ac) defines a constant-coefficient differential operator d(p) on A¢ and
on ac such that O(H) is the directional derivative in the direction of H for all
H € a. The algebra of the differential operators d(p), with p € S(ac), will also be
denoted by S(ac). Let Z(AL*®) := C[AL®] ® S(ac) be the algebra of differential
operators on A¢ with coefficients in C[AF®]. The Weyl group action on Z(Ag*)
is given by

w(f ®ad(p)) =wf®o(wp), w € Wi
Set Z2(AF®)"1 to be the subspace of Wi-invariant elements.
For k € ¢ and for a fixed orthonormal basis {&;}¥, of a, write

A(k) =302 + Y kqcoth (%) D (3.1)

a€ERT

Here we write &, for 8(&;). Denote by Z(AX®) the commutator of A(k) in Z(ASE) Wi,
In [Hec-O], Heckman and Opdam proved that @(Agg) is a commutative algebra
and parameterized by the elements of S(ac)"m. In [C], Cherednik was able to
give an algebraic algorithm for constructing the operators D(k,p) € Z(Ag®) cor-
responding to p € S(Ac)"1 by using the so-called Dunkl-Cherednik operators.
We recall briefly this algorithm following [Hec2]. For k € # and £ € ac, the
Dunkl-Cherednik operator T'(¢, k) € 2(Agr®) ® C[Wr] is defined by

T(ga k) = 85 - p(k)(g) + Z kaa(f)(l - e—a)—l ® (1 - Toz)a (32)
aeRt
where p(k) = (1/2) >, cr+ ko € ag. In particular, for all {,v € ac and k €
H, T k), T(v,k)] = 0. Due to the commutativity of the Dunkl-Cherednik
operators, the map ac — Z(Ag®) @ C[Wh, £ — T(&, k), can be extended in a
unique way to an algebra homomorphism S(ac) — Z(Ag*®) ® C[Wy]. The image
of p € S(ac) will be denoted by T'(p, k). Suppose p € S(ac)"1, then by [Hec2]

T(p, k)= Y D(w,pk)®w e D(ALE) @ C[Wy].
weWn
Moreover, if we denote by “Proj” the map from Z(A£®) @ C[Wr| to Z(AL®) given
by Proj(}_. D; ® w) = >, D;, then

D(p, k) := Proj(T(p,k)) = > D(w,p,k) € Z(Ag*)"™.

weWn

The operator D(p, k) is the unique element in Z(Ag*)"" which has the same re-
striction to C[Ac]"™ as T'(p, k). By [Hec2] the element D(p, k) preserves C[Ac]"™,
and

D(p,k)D(q,k) = D(pq,k) for p,q € S(ac)"™. Thus the set {D(p,k) | p €
S(ac)"m} is a commutative algebra of differential operators. For instance, if
Po = Zjvzl f? where {&}Y | is the fixed orthonormal basis of a, then D(pg, k) =
A(k) + (p(k), p(k)), where A(k) is the Laplacian operator (3.1).
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Example 3.1. Let g be a real semisimple Lie algebra with Cartan decomposition
g =t®dp. Let a C p be a maximal abelian subspace in p, and (g, a) be the
restricted root system associated with a. If we put R = 2%(g,a) and k, = %ma,
where m,, is the multiplicity of the root «, then A(k) coincides with the radial part
of the Laplace-Beltrami operator on the symmetric space G/K. The set 2(Ag*)
represents the commutative algebra of radial parts on A1 of the differential opera-
tors in Z(G/K). This setting corresponds to the situation in the previous section
which we shall refer to it by the geometric case.

For A € af, the following system of differential equations
D(p,k)F =p(\)F,  pe S(ac)"m, (3.3)

is the so-called hypergeometric system of differential equations associated with
the root system R. In particular, if py = Zjvzl 5]2, the differential equations (3.3)
becomes

A(R)F = ((\A) = (p(k), p(k))) F. (3.4)

In the geometric case, the hypergeometric system (3.3) coincides with the system
of differential equations (2.1) defining Harish-Chandra’s spherical functions ¢;y.

By the explicit expression of the differential equation (3.4), Heckman and Op-
dam searched for solutions for the hypergeometric system on A™ = exp(a™) of the
form

(N k) =Y Ty(A k) rh—tloea) g e A*
>0

where I'g(A\, k) = 1 and I'y(\, k) € C satisfying some recurrence relations [Hec-O].
Using ®(\, k, -), Heckman and Opdam were able to build a basis for the solution
space of the entire hypergeometric system with spectral parameter A. This is
possible if \ is generic, i.e. A(&) € Z for all & € R. To write the main result of
Heckman and Opdam, set

o L(Ma) + 3k3)
cnk) =] P(A(@) + gkg + ko)’

a€R+

(A k) € ag x (3.5)

and define the following meromorphic c-function
_ _AAK)
- dpk), k)

Theorem 3.2. (cf. [Hec-O, Hec-S]) Let S := { zeros of the entire function é(p(k), k) } .
There exists a Wr-invariant tubular neighborhood U of A in Ac such that the hy-
pergeometric function

F(\k,a) = > c(lwh k)®(w), k,a),

weWn

c(\ k)

is a holomorphic function on af. x (£ \ S) x U. Moreover
F(wA k,a) = F(\ k,wa) = F(\ k,a),
for allw € Wi and (N, k,a) € af x (£ \ S) x U.

The functions F'(A, k,a) are nowadays known as Heckman-Opdam hypergeo-
metric functions.
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To obtain the Bessel functions related to the root system R as an appropriate
limit of Heckman-Opdam hypergeometric functions, we will proceed as in Section
2.

For strictly positive small real €, we introduce the following principle

— substitute a by e«

(P) — substitute (-,-) by €*(-,-) on a.

Applying the principle (P) to the definition of the operator T'(§, k) in (3.2), we
obtain

TOER) = 10— pB©+ Y kDY BT,

where B,,(1) is the Bernoulli number. Clearly the following limit exists

lim €T (¢, k) = T° (€, k),

e—0

with

::@4—§:k;%?u—w@. (3.6)
aERT
The differential operator T°(&, k) is the so-called Dunkl operator [Dul]. We are
not aware of any previous work mentioning a connection of this type between the
Dunkl-Cherednik operators T'(¢, k) and the Dunkl operators 7°(£, k). A similar
relation between T'(€, k) and T°(&, k) is however given in [T].
Further, by the principle (P), the operator D(po, k) = Proj(T (po, k)) = A(k) +
(p(k), p(k)) becomes A(k) + (p(k), p(k)) where

1 & 1 ko Bam =L e
Sy ae Y B Yy gfn, H(5)" e,
j=1

aeRT aeR+ m=1

and Ba,,,(0) is the Bernoulli number. Thus

lim *[ A (k) + {p(k Ey%+§:k() (3.7)

a€ERT

In the geometric case, this is equivalent to Theorem 2.2. We will denote by A°(k)
the right-hand side of (3.7).

To derive the eigenfunctions of A°(k) by a limit analysis of Heckman-Opdam
hypergeometric functions, we will use the same argument to that in the previous
section for Harish-Chandra’s spherical functions. We should notice that F'(\, k, a)
does not have an integral representation, since there is no longer a group theory
behind. To get over this missing fact, we will proceed by induction on the multi-
plicity functions k.

From the definition of the ¢é-function, one can see that ¢(A,0) = 1. By [Hec-S,
(3.5.14)] limg o é(p(k), k) = |WH| and therefore

F(),0,a) Alloga) a€ A.
( \WH| Z

weWn
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In particular, the following limit formula holds

hmF(A 0 exp(eX) !Wn\ Z MO X € a (3.8)

e—0

Next, for X € aand A € af, we will denote by F°(\, k, X) the limit of F/(2, k, exp(eX))
as € — 0, if it exists.

Recall that # = C™ where m = #{Wp—orbits in R}. In the remaining part of
this section we will assume that k € 2 := % NZ™", ie. k, € Z for all a € R.
Denote by 27 the set of positive-integer valued multiplicity functions.

The main tool in the induction process is to use the so-called Opdam’s shift
operators G (£f, k) of shifts ¢, where £ € 2T and k € Z. These operators
satisfy

k-0
G_(—f, k’)q)(/\, kf7 a) = W@(A, k — g, a)
L H=Mk)
G+(£, k)@()\, k, Cl) = m@()\, k + £7 a).

We refer to [O1] and [O2] for more details on G4 (£, k).
Using the explicit forms of G(+/, k) and the principle (P), we obtain two

deformed operators Gg)(iﬁ, k), and we prove that the following limits exist
G2 (LK) := lim Lo la GO0 ), (3.9)
G2 (~£,k) :=lim G (=1, k). (3.10)

We refer to [B-02] for the explicit expressions of G (+£/, k). Further results on
G5 (£, k) are also obtained. The shift operators G.(£/, k) can also be con-
structed by composing fundamental shift operators of shifts +1.

Recall that F°(\ k, X) exists for & = 0. Using the shift operators G (£, k),
we prove the following theorem by induction on k.

Theorem 3.3. (cf. [B-02]) For all k € 2\ S, the following limit and its deriva-
tives exist

A
lil% F(—, k:,exp(eX)) = F°(\ k, X),
€— €
and it satisfies the following Bessel system of differential equations on Wi \ ac

T20:8) g ¥ = PVT, - VP E S(ac)"m. (3.11)

Moreover, for { € Z+

Gp(k +0), k+0)
G (0, k) F°(\ b, X) = N2 Zacr+ bo C(p{ ’ FoO\E+ 0, X),

otk =0,k 0) .
R Nk — £, X).
Corollary 3.4. (cf. [B-O2]) The Bessel function F°(\, k, X) satisfies
Folwl k, X) = F° O\ k,wX) = F°(\ k, X)  for all w € Wi,
F°(\k,0) =

GO (—0,k)F°(\ |, X) =
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The above corollary follows immediately from the fact that a similar statement
for Heckman-Opdam hypergeometric functions holds, by taking the limit. As one
can notice, we may derive at least the same amount of explicit information for the
Bessel functions F° by a limit analysis of the hypergeometric functions F. Indeed,
in [O—P], the authors were able to give an explicit formula for Heckman-Opdam
hypergeometric functions when the root system R is reduced and k € 21\ S,
which we use to prove the following theorem.

Theorem 3.5. (cf. [B-02]) Assume that k € 2T\ S, and R is reduced. There
exists a differential operator D(k) € Clac] ® S(ac), and a Wi-invariant tubular
netghborhood u of a in ac such that

(1) S kS 12k D) ( ey (w)e™ )

S VSNC R | WSS SCEy N )

for all (A, X) € af x u.

Explicit expression for D(k), which is given in terms of the Dunkl operators,
can be found in [B-02].

In [O4, Theorem 3.15] and for k£ € #+, Opdam proved that the hypergeometric
functions can be written as F'(\, k,a) = ﬁ > wewy G(wA, K, a) where G(A k, a)
is an eigenfunction for the Dunkl-Cherednik operator 7'(§, k) with eigenvalue ().
Using Theorem 3.3, and the fact that lim._ €T (&, k) = T°(&, k), we obtain the
following connection between the Bessel functions F°(\, k, X) and the eigenfunc-
tions of 7°(§, k) with spectral parameter A. The proof of the following theorem
can be found in [B-02], Theorem 4.6 and Proposition 4.7.

Theorem 3.6. (cf. [B-02]) Assume that k € Z™.

(i) There exists a unique holomorphic function G°(\, k, -) in a tubular neigh-
borhood u of a in ac such that

T°(E, k)G (N Kk, X) = ANEG (N E, X)), £€ag,

G°(\, k,0) = 1.
(ii) The Bessel functions can be written as
1
FoO\k, X) = G (wA, k, X).
Wl wezv;n

(iii) For allw € Wiy, G°(wA, k,wX) = G°(\, k, X) and G°(\, k,0) = 1.

We should note that the above theorem (other than (ii)) is also proved in [O3],
where the author uses a different approach. In [O3], the statement (ii) appears as
the definition of the Bessel functions.

The eigenfunctions G°(\, k, X) are known as the Dunkl kernels. This kernel
plays a major role in the theory of special functions related to Coxeter groups,
which has been a rapid development in this area in the last few years. In the last
section of the present paper, we will give new applications for the Dunkl kernels
in connection with Hilbert spaces of holomorphic functions and Segal-Bargmann
transforms.

Example 3.7. (Generalization of Example 2.5) Assume that R is a rank-one
root system of type BCY, i.e. R = {+a,+2a }. In this example we have A¢c ~ C*
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and C[Ac] = Clz™ !, ] where z = €®. The nontrivial Weyl group element acts by
x— ! on Ac.

If £ = (2a), then 0¢ = x0,. We will normalize the inner product on ac and af. by
(ar, ) = 1. In the z coordinate, the differential operators (3.1) and (3.2) become

1+ 1+ 2?2
_ 2
A(k) = (x0,) (k’al — + 2k:2a—1 — $2) 0y,

ko 2kaq

1—2z71  1—g2

T(&, k) :xaﬁ( )(1—r)+(%ka+kza),

where r(z™) = ™. Opdam’s shift operators G.(=£1, k) are given by [Hec-S]

20,
G(+1.k) = p—

G_(—1,k) = (2* = 1)0, + (ka + 2kgq — 1) (2 + 27) + 2k,.
Let z = —327(1 — 2)? be a coordinate on Wy \ Ac. Put v = A + ko + ko,
Yo = —)\+%ka+k32a, and v3 = %+ka+k2a. The functions F'(\, k,a) and G(\, k, a)
are given by
F(/\7 ka a) = 2F1<71772; 3, Z)a

G\ k,a) = o F1 (71, 725733 2) + 4771(37 — 2 o Py + Lye + Ly + 15 2),
3

where o F1 (71, 72; 73; 2) is the Gauss hypergeometric function.
On ag, the infinitesimal operator (3.6) associated with T'(¢, k) is given by

koz + k2o¢

T°(&, k) = 0x + X (1—r),

and the shift operators G (£1, k) are given by

1
Gj_("’l, k) — ﬁ@){, GO_(—l, k’) — (2X)8X —f- 2(2]{3@ + 2k2a - ].)

Using the fact that
=2 {1+ 00"}, if 2 — oo,

we obtain

Fo(\k,X) = lin&F(é, k:,exp(eX))
€— €

| A\ ket
— F<§ + kOé + k2a> <7) ]ka+k2a_%(>\X)7

where I,(z) = e=™/2],(iz), with J,(2) is the Bessel function of the first kind.
To regain Example 2.5 one needs to assume k, = m,/2 and koo = ma,/2. As we
can see, the Bessel function F*° generalizes ¥ (A, t) from Example 2.5, since we do
not constrain the root multiplicities k., and ks, to assume certain specific values.
From classical analysis on special functions, it is a well-known fact that for fixed
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%*ka*k2a

A € C, the function ((X) := F(% + ko + k2a) (%)
unique analytic solution of the differential equation

7 2<ka+k2a)/_ 2
¢+ S =

which is even and normalized by ((0) = 1. The eigenfunction G°(\,k, X) for
T°(&, k) is given by

€E— 00O

G°(\ k, X) = lim G(i, k,exp(eX))
€

1 )\X %7ka7k2a
= P(§ + ka + k?a) (T) {‘[ka-‘era—%()\X) —+ ]ka+k2a+%()\X)} .

4. BESSEL FUNCTIONS ASSOCIATED WITH NON-COMPACT CAUSAL SYMMETRIC
SPACES

The theory of Harish-Chandra’s spherical functions depends mainly on a com-
pact subgroup K of a Lie group G, i.e. a Cartan involution #; on the fact that
the algebra Z(G/K) contains an elliptic differential operator, and therefore all
the joint eigenfunctions are real analytic; and finally on the Iwasawa decompo-
sition K AN and the Cartan decomposition K AK of the Lie group G. Now, if
we substitute 6 by an arbitrary involution 7 : G — G, and the subgroup K by
H :={h € G| 7(h) = h}. Then H is no longer compact and, in general, there
are no elliptic invariant differential operators on G/H. Further, G # HAN and
G # HAH. However, in [F—H—C)] Faraut, Hilgert, and Olafsson were able to prove
that there exists a class of symmetric spaces, which is the so-called non-compact
causal symmetric spaces, where an analogue theory of spherical functions defined
on open H-invariant conal subset of G/H can be developed. We refer to [H—O]
for information on causal symmetric spaces.

Let (G, H) be a symmetric pair, i.e. G is a connected semisimple Lie group with
finite center, H is a closed subgroup, and there exists an involutive automorphism
7 of G such that

(G C HCGT,
where G" :={ g€ G |7(9) =g}, and (G7)y is the identity component in G”. Let
g and b be the Lie algebras of G and H and denote the differential of 7 also by
the same letter. Therefore h = g7. Set q = g 7. Let 2y = eH where e is the unit
element in GG. The tangent space at xg can be identified with q. Let 6 be a Cartan
involution of G commuting with 7, and K be the corresponding maximal compact
subgroup of G with Lie algebra £ = g. Put p = g=?.

Assume that there exists in p N q a non-zero vector Xy which is invariant under
Ad(H N K) and such that the projection on every irreducible component is non
zero. Thus if a is a maximal abelian subspace of p N q, then Xy € a and a is a
maximal abelian in p.

Let X = ¥(g, a) be the restricted root system and choose a positive system X+
in . Notice that ¥ is always reduced. Therefore one obtains in q a closed con-
vex H-invariant cone Cpay such that Cpae Na # 0. Put as usual n = @aexntg'@,
and p = 13 . maa where m, = dim(g!®). On the Lie algebra level, g de-
composes as g = n @ a® bh and the map N x A x H 3 (n,a,h) — nah € G is
a diffeomorphism onto an open subset of GG. From this it follows that the map
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Nxa— G/H, (n, X) — nexp(X) -z is a diffeomorphism of N X a onto the
open set NA - zy. For x in this set, x = nexp(X) - xy, we set A(z) := X. Note
that the map A is right H-invariant.

Denote by € = { A € ac | Rel{A + p,a) < 0 Voo € 1 }, and write S the semi-
group given by S = exp(Cyax)H. For A € £, the spherical function ¢, is defined
on the interior S° of S by

on(1) = / elp=XA(h) g, (4.1)
H

(cf. [F-H-O]). (The measures are normalized via the Killing form.)
For € > 0, write 7. = exp(eX)h with h € H and X € C°_ . For arbitrary fixed
A € &, denote by

(A, X) 1= lim o ().

Using (4.1), a similar argument to that of Theorem 2.3 gives the following in-
tegral representation of the Bessel functions associated with non-compact causal
symmetric spaces.

Theorem 4.1. (cf. [B-02]) Let G/H be a non-compact causal symmetric space,
A€ & and X € CO The limit (X, X) and its derivatives exist. Its integral

max*

representation is given by

Q/}()\,X) :/ efB(AMAd(h)X) dh.
H

Example 4.2. Let G = SOy(1,n) and let H = SOy(1,n—1),n > 2. Let a = RX|
where Xo = E 41 + Ep41,1. Here we use the standard notations for the matrix
element E; ;. We choose the positive roots such that a(Xy) = 1 and identify af.
with C via z +— —za. Then p = —(n — 1)/2. For t > 0 and Rel(\) < —(n — 3)/2,
we have

: 1
o (exp(tXy)) = 7T_1/22n/2—16—17f(n/2—1)r(g _ 5) (sht)~ (/2D

T(A— 2+

)
T +2-1)

where Q" is the Legendre function of the second kind (cf. [F-H-O]). Using [E, 3.2
(10)], we can rewrite the spherical function ¢, as g, (exp(tXy)) = gog\l) (exp(tXop))+
gp(f) (exp(tXp)), where

X

N =0l

n/2—1
Q)\/—l/z(Ch t)?

n 3
) anq ) 1) ( ) (7)F()\_§+§)
tX = 2 22 I‘( — 2= =1 tA—35T3)
At = (07 2 b TA+2-1)
F<——— A L L) h2>
X 9l 9 4 4, 5 44—4’ 2_|_ —s
and
n = 1
o2 (exp(tXo)) (z’)f*%ﬁlrlr(g _ §>r< _ g n 1)
A n 1 A n 1 n
F(— =5 —————h2>
X ol'] 2+4 1 2+4 19 sh” ¢
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Using the fact that

we obtain
n 1 n ]_ n ] Y )\t
lim o (exp(et Xo)) = —(i)rlwazr?r(ﬁ . —)(At)2“.12—<

and

. An_] l.n_ n 1 _n [@,1(/\t)
o ot = e D 20T
Here I,(z) = e="™/2],(iz), where J, is the Bessel function of the first type. In
conclusion
n 1 n 1 n
Y\, 1) = lim g, (exp(etXo)) = (i)rlfazrlr(g - 5) (ML) "5 (M),
where the function
ml_,(2)—1,(2)
2 sin(7v)
is known as Macdonald’s function, or the Bessel function of the third kind.

Hil2) =

Put ¥y := X(tNhdpNg, a), and let Ty be the corresponding fundamental system
of simple roots. Denote by Wy, the Weyl group generated by {r, | a € Iy}, where
To @ 0" — a* is the reflection r,(A) = A — A(&)a (recall the definition of A(&)).

In the next section we will investigate a more general class of Bessel functions
related to arbitrary root subsystem, which will be called the ©-Bessel functions.
This new class encloses both, the Bessel functions F° discussed in Section 3 and the
present theory of Bessel functions associated with non-compact causal symmetric
spaces. Indeed, in [B-02] we were able to give explicit formulas for the ©-Bessel
functions under certain conditions on the multiplicity functions. See the next
section for more details. In particular, the general expression of the ©-Bessel
functions for non-compact causal symmetric spaces reduces to:

Theorem 4.3. (cf. [B-02]) Let G/H be a non-compact causal symmetric space
such that m, € 27 for all « € . For (A, X) € € x (anCY,.), there exists a
differential operator D(m) € Clac] ® S(ac) such that

D(m) ( 2 wetn, e(w)e*w/\(X)>
[aes+ (o X)e [Lpens (o, Ayme=t”

where co(m) is a constant that depends only on m = (my)aes, and one may find it

explicitly in Theorem 5.4 below (recall that for all non-compact causal symmetric
spaces, X is always reduced).

/ e—B(AA,Ad(h)X) dh = C()(TI’Z)
H

See Table IIT and Table IV below for the list of all possible causal symmetric
spaces for which the assumption of the above theorem holds. Explicit expression
for D(m), which is given in terms of the Dunkl operators, can be found in [B-0)2].

In the case when G is a connected semisimple Lie group such that G¢/G is
ordered, the above theorem gives a similar formula to the one for the character of
discrete series representations of G. This case is mainly characterized by the fact
that m, = 2 for all o € .
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Theorem 4.4. (cf. [B-02]) Let G be a connected semisimple Lie group such that
Gc/G is ordered. For A\ € € and X € C?

max

—wA(X)
¢ Ha62+ <Oz, )‘> Haez+ <a; X>

aext

5. THE ©-BESSEL FUNCTIONS

By introducing the so-called ©-spherical functions, in [P], Pasquale presents
an extension of the theory of Heckman-Opdam hypergeometric functions associ-
ated with root systems, so that it encloses Harish-Chandra’s theory of spherical
functions and the theory of spherical functions on non-compact causal symmetric
spaces. Using Pasquale’s results, we introduce a new class of Bessel functions
related to root systems, which we shall call the ©-Bessel functions. The theory of
O-Bessel functions extends naturally the theory of Bessel functions discussed in
Section 3, and therefore it encloses the geometric case investigated in Section 2.
It also covers the theory of Bessel functions associated with non-compact causal
symmetric spaces.

The symbols R, R, a,ac, A, AT, Wi, ', ro, A(&) shall have the same meaning
as in Section 3. Recall that R is supposed to satisfy the crystallographic condition.

Let IT = {ay,...,ax} be the system of simple roots associated with R*. Let
© C II be an arbitrary subset of II. The set (©) of elements in R, which can be
written as linear combinations of elements from O, is a subsystem of R. Its Weyl
group We is generated by the reflections r,, with a; € ©.

For a multiplicity function k£ € 2 and X € ai we set

T(M(@) + 5ka)

+
09()\,/{:) = H < 1
ac(@)+ F()\(Oﬁ) + ik% + ka)

eh= Il @ty

aERT\(O)+ 2
< 1
won= I et
aeriyoys LG+ ghg + Fa)
with the conventions
of =i =1, and cg = 1.

If © = II, the function cf;(\, k) coincides with the c-function (3.5).
Let U be a connected and simply connected open subset of exp(ia) containing
the identity element. The function on ATU defined for generic A € af by

po(M\k a) =cg(\ k) Y 5w k)®(w k,a), a€ AT,

weWg

is called the ©-spherical function of spectral parameter \ (see page 12 for the
definition of ®(\, k, a)). We refer to [P] for more details on ©-spherical functions.
As a linear combination of the Harish-Chandra series ®(w, k, a), the ©-spherical
function is by construction a solution of the hypergeometric system (3.3).
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Ezample 5.1. When © = II, the ratio pr(\, k,a)/cfi(p(k), k) coincides with the
Heckman-Opdam hypergeometric function F'(A, k,a). In the geometric case, the
ratio coincides with Harish-Chandra’s spherical function.

Example 5.2. For non-compact causal symmetric spaces, recall that Il stands
for the fundamental system for the positive compact roots in 3. If © = Iy, then
the ratio ¢, (X, k, a)/cfi, (p(k), k)cg, (p(k), k) coincides with the spherical function
px(a) on G/H investigated in the previous section.

Recall that 2’ denotes the set of positive integer-valued multiplicity func-
tions, and S is the set of zeros of ¢(p(k), k) = c;(p(k), k). Further, put d(©, k) =
ZQGR+\<@>+ k., and define

o+ ={H€a|a(H)>0foralla e R"\ (©)"}.

In [O-P, Theorem 5.1], Olafsson and Pasquale give an explicit global formulas
for the ©-spherical functions for k € 2" by means of Opdam’s shift operators
G+ (£/, k). Using our results on the shift operators G2 (%4, k) (see (3.9) and (3.10))
together with the explicit expressions of the O-spherical functions, we prove that
for X € ag 4 and k € 2

A
Ve (—, k,exp(eX)) conveges as € — 0.
€

Denote by ﬁé(/\, k, X) its limit. We shall call ﬁé the ©-Bessel functions, which are

solutions for the Bessel system of differential equations (3.11). With the notations
of Section 3, we have F°(\, k, X) = F5(\ k, X)/cf;i(p(k), k) for X € ar, and

ke Z*\S. The above transition relation linking F° to Fyj can be generalized by
linking the ©-Bessel functions for arbitrary © to the Bessel functions F*°.

Lemma 5.3. (cf. [B-02]) There ezists a Weo-invariant tubular neighborhood ug
of ag 4 in ac such that for (A k, X) € af. x (ZT\S) x ug
(_1)d(®,k)

-~ ES(w, k, X).
cnlp(k) k) o= ©

Fo O\ b, X) =

Put d'(©,k) := >_,c @)+ ka. The main result of this section is the following
explicit expression for the ©-Bessel functions when & € 2t and R is reduced.

Theorem 5.4. (cf. [B-02]) Let k € 2" and let R be a reduced root system.
There exists a differential operator D(k) € Clac] ® S(ac) such that

D(k) ( Serr elw)er™ )

ﬁo (/\7 ]{}’ X) = (_1)d’(@,k)+|R+| 2Za>0 1—92k, |
) [Toer+ (o X)%e [ en (o, A)2Het

for all (A, X)) € af X ug.

Explicit expression for D(k), which is given in terms of the Dunkl operators,
and more information on the proof can be found [B-02].

As we mentioned above, this new class of ©-Bessel functions encloses the Bessel
functions (A, X) associated with both, Riemannian symmetric spaces G/K and
non-compact causal symmetric spaces G/H. In order to obtain the expressions of
(A, X) from the above theorem, one needs to assume that k, = m,/2 € N for all
a € R(= 2X(g,a)). Here m, and (g, a) have the same meaning as in Section 2
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and in Section 4. We close this section by giving the list of all possible symmetric
spaces G/K and G/H where m, € 2N for all & € ¥(g,a). This list has been
extracted from the classification due to Oshima and Sekiguchi in [Os-Se| and to
Hilgert and Olafsson in [H-O].

Riemannian symmetric pairs with even multiplicity

g ¢ by Me Comments
sl(n,C) su(n) Any 2 n>2
so(2n+1,C)  so(2n+1) B, 2 n>2
sp(n,C) sp(n Cp 2 n>3
s0(2n,C) 50(2n) D, 2 n>4
so(2n+1,1) s0(2n + 1) A 2n n>3
su*(2n) sp(n An 4 n>2
(e)c e6 Es 2
(e7)c e7 E; 2
(es)c es Es 2
(fa)c fa Fy 2
(92)c g2 Go 2
€6(—26) fa(—20) A 8

Table I

Special isomorphisms of Riemannian
symmetric pairs with even multiplicity

g ¢
sp(1,C) = sl(2,C) sp(1) ~ su(2)
s0(3,C) = 5((2,C) s0(3) ~ su(2)
sp(2,C) = s0(5,C) sp(2) = s0(5)
50(6,C) ~ sl(4,C) 50(6) ~ su(4)
s0(3,1) =~ s1(2,C) 50(3) ~ su(2)

s50(5,1) ~ su*(4) s50(5) ~ sp(2)

Table I
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Non-compact causal symmetric pairs with even multiplicity

g b Y Me Comments
sl(n, C) su(n —j,j) Ay 2 n>21<j<In/2
so2n+1,C)  so(2n—1,2) B, 2 n>2

sp(n,C) sp(n,R) C, 2 n>3
s0(2n,C) s50(2n — 2,2) D, 2 n >4
s0(2n,C) 50%(2n) D, 2 n>5
so(2n+1,1) s0(2n,1) Ay 2n n>3

u*(2n) sp(n —7,7) A, 4 n>21<j<In/2|
(66) €6(—14) Es 2
(e7)c €7(—25) E; 2
€6(—26) fa(—20) Ay 8
Table 111

Special isomorphisms of non-compact causal
symmetric pairs with even multiplicity

g b
sp(1,C) = sl(2,C) sp(1,R) ~ su(1,1)
s0(3,C) ~ sl(2,C) s0(1,2) ~ su(1,1)
sp(2,C) =~ s0(5,C) sp(2,R) ~ 50(3,2)
50(6,C) ~ sl(4,C) 50(4,2) ~ su(2,2)
50(6,C) =~ sl(4,C) 50%(6) ~ su(3,1)
50(8,C) =s0(8,C) 50%(8) ~ 50(2,6)
s0(3,1) = sl(2,C) 50(2,1) ~ su(1,1)

s50(5,1) ~ su*(4) s0(4,1) ~ sp(1,1)

6. FOCK SPACES AND SEGAL-BARGMANN TRANSFORMS ASSOCIATED WITH
COXETER GROUPS

In Section 3, Theorem 3.6, we proved that the Bessel functions can be written
as an avreage over the Weyl group of the Dunkl kernels. In this section we shall
give some applications for the Dunkl kernels in the theory of Hilbert spaces of
holomorphic functions and Segal-Bargmann transforms. This section can be read
independently from the previous sections.

Around 1928, in [Fo|, Fock has introduced a Hilbert space of holomorphic func-
tions on CV which are square integrable with respect to the Gaussian measure
e 1P dz, where ||z]|2 = Y2V, 2:%. These spaces are nowadays known as the Fock
spaces. After Bargmann’s elegant paper [Bal, the Fock spaces have attracted much
interest and have played an important role in a number of developments, namely
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in physics and mathematical physics. The remarkable invention of Bargmann is
the construction of a unitary map from the Schrodinger model to the Fock model
intertwining the action of the Heisenberg group. This idea also appeared in the
work of Segal [Seg], done independently at about the same time. This intertwining
operator is the so-called Segal-Bargmann transform. For more details, we refer to
Bargmann’s paper [Ba] which is still the best introduction to this matter.

In this section, we will investigate a generalization of both, the Fock spaces
and the Segal-Bargmann transform, in the setting of Coxeter groups and Dunkl
operators. Furthermore, a branching decomposition of the generalized Fock spaces
will be given.

To simplify the presentation of our results, we will identify the N-dimensional
Euclidean spaces a and a* from the previous sections with RY. The setting of
this section is slightly more general than the one of Section 3 as following: First
we assume that R is a root system without the extra crystallographic condition,
and therefore the Weyl group Wi will be replaced by an arbitrary Coxeter group.
Secondly, we will assume that the multiplicity functions k& : R — C are positive-
real valued.

For a € R, recall that the reflection r, is given by

Ta(x):x—2<&’x>a aeRY.
(o, @)
Henceforth, we will normalize R in the sense that (o, «) = 2. This simplifies
formulas, with no loss of generality for our purposes. We will use the same notation
(-,-) for the bilinear extension of the Euclidean scalar product to CV x CV.

A Coxeter group G is a finite subgroup of the orthogonal group O(N) generated
by the reflections {r, | € R}. As we mentioned above, Coxeter groups generalize
Weyl groups since there is not the additional crystallographic condition for R.

As usual, R™ denotes a choice of positive roots in R, and % is the set of
multiplicity functions k: R — C.

According to the standard notations in Dunkl’s theory, we denote the Dunkl
operator by

L) () = 0f (@) + Y o T oy

a€ERT

instead of T°(§ k) in (3.6). For any orthonormal basis {&}Y, of RV, s

Aulle ZT& -asa vz 3 e {5 >>‘f(x)<;£>(§ax)}’

a€ERT

where A and V denote the usual Laplacian and gradient, respectively. The re-
striction of Ay to G-invariant functions coincides with A°(k) in (3.7). For all i-th
basis vector &;, we will use the abbreviation T, (k) = T;(k).

When £ is a positive-integer valued multiplicity function, and G is a Weyl group,
we proved in Theorem 3.6 that the Dunkl system of differential equations admits
a solution, which is known as the Dunkl kernel. This result was also proved by
Opdam for positive-real valued multiplicity functions and for all Coxeter groups
G. The following theorem summarizes Opdam’s result where we write Fy(z, w)
instead of G°(A, k, X) in Theorem 3.6, based on the notations in Dunkl’s theory
(recall that G°(\, k, X) is symmetric under the interchange of A and X).
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Theorem 6.1. (cf. [03]) For k > 0, there exists a unique meromorphic function
E; on CN x CN characterized by:

(1) Te(k)Ex(z,w) = (§,w) E(z,w); and

(i) Ex(z,0) = 1.
Moreover, this function satisfies

(iii) Ey is holomorphic on CN x CV; and

(iv) Ex(go - 2,90 - w) = Ex(z,w) for all gy € G.

Remark 6.2. If k = 0, we have Ey(z,w) = e** for z,w € CV.
For k > 0, let wy, be the weight function on RY defined by

wi(w) = [ Ko, z) e,
a€ERT
Further, let

Ck ::/ e~ @D/ 2y (x) da,
RN

which is called the Macdonald-Metha-Selberg integral. In [O3] Opdam gives a
closed form for ¢ for finite Coxeter groups. The following proposition is crucial
in Dunkl’s theory and its applications.

Proposition 6.3. (cf. [Du2]) Let z,w € CN. For non-negative multiplicity func-
tion k

/ Eu(, 2) (e, w)e~ " 2wy (z) do = cpe G 0m2E w) (6.1)
RN

For z,w € CV, define
Kiw(z) = Ki(z,w) := Ex(z,w).

As k will be fixed, we will write K for K. By Theorem 6.1, one may check that K
is continuous and K, is holomorphic for all w € CV. Further K(z,w) = K(w, 2).
Another crucial property is that K(z,w) is a positive definite kernel, i.e. for all
20 20 eCNand ay,...a, €C
¢

Z a;@; K (2%, 29) > 0.

ij=1
These properties of K lead to the following result.

Theorem 6.4. (cf. [B-03]) (i) There exists a Hilbert space F,(CN) of holomor-
phic functions, such that K s its reproducing kernel.

(ii) The Hilbert space Fy(CYN) contains the C-algebra P(CY) of polynomial
functions on CN as a dense subspace.

In particular, if we denote by ((, ) the inner product in .Z;(C"), then
{p, ) = p(T(k))ﬁP:O, Vp,q € P(CY),

where p(T'(k)) is the operator formed by replacing z; by T;(z) for 1 <i < N.

If k =0, Z(C") coincides with the classical Fock space. We shall call %, (C")
the Fock space associated with the Coxeter G.

The study of several generalizations of the classical Segal-Bargmann transform
has a long and rich history in many different settings [Ba, Seg, O-0, Hal, D-O-Z1,
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D—()—ZQ, Z]. There are many ways of computing the integral kernel appearing in
the Segal-Bargmann transform and showing the unitarity of this transform. One
unifying tool is the restriction principle, i.e. polarization of a suitable restriction
map [D-Z, O-0]. We will use this idea to construct the Segal-Bargmann transform
associated with GG. The main tool is the heat-kernel analysis for Coxeter groups
[R2].

For t > 0 and z,w € CV, set

1 2 w
Tu(t, 2. w) = ~((z2) +ww)) /4t < 7 _>
k(t, 2, w) (Qt)WkJrN/che k NIRRT
The kernel T'y (¢, z, w) was introduced in [R2] as a generalized heat kernel.
Let Z%(RY, wy) be the space of #Z2-functions on RY with respect to the weight
function wy,. The notation || - || will be set for the norm in Z*(RY wy).
Let %), be the restriction map %y, : Fx(CV) — ZL2(RN, wy), given by

R f () = e’<x’x>/2f(x), r € RY.

The map % is a closed, densely defined operator from .#,(CY) into Z%(RY, wy,)
with dense image (see for instance [R1, Theorem 3.2]). Consider the adjoint Z; :
L2RN wy) — F1,(CN) as a densely defined operator. Since K is the reproducing
kernel of .%,(C"), one can prove that for f € Z?(RY, wy), the integral

S @) = o | f@Te(5 00 ) do

RN
converges absolutely for a.e. y € RY. The function %, %; f thus defined is in
LARYN Jwy) and | ZkZ;|| < cr. We can therefore define /%, %;. Thus there
exists an isometry %y, so that % = B/ Z%rZ;. Since %y, = /%%, P and
Image(Zy,) is dense, it follows that %, is a unitary isomorphism. We shall call %
the Segal-Bargmann transform associated with G. Using the positivity of the heat
kernel I'(¢, x, y) as an operator [R2], we obtain the following integral representation
of the Segal-Bargmann transform ;.

Theorem 6.5. (cf. [B-03]) The unitary isomorphism By : L*(RY, wy) —
F1(CN) is given by

Brf(z) = 27’f+N/20;1/26_<Z’Z>/2 (@) Ep(V2x,V22)e™ @y () da,
RN

where Y ==Y cn+ Ka-
Remark 6.6. (i) For the special case k = 0

%Of(z) _ (2/7T>N/4/ 6—(z,x>+2(w,z}—<z,z)/2f(x) dr.

RN

This compares well with the classical Segal-Bargmann transform (cf. [Fol, p. 40]).

(i) When N =1 and G = Z/2Z, Cholewinski [Ch] has investigated the Segal-
Bargmann transform only in the Hilbert space of even functions in .%;(C), by
employing another approach. Recently, in [Si-So] and always for N =1 and G =
7,/27, Sifi and Soltani use Cholewinski’s method to obtain the Segal-Bargmann
transform for .%;(C). Recently, we learned about Soltani’s preprint [So] which
contains some results on Segal-Bargmann transform for Coxeter groups, using
Cholewinski’s approach.
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The Dunkl transform, which shares many properties with the classical Fourier
transform, was introduced in [Du2] and further studied in [J]. For our convenience,
we will write the Dunkl transform as

D f(€) = ck127’“N/2/ f(x/2)Ep(—i€, v)wi(z) dw, & € RY.
RN
Theorem 6.7. (cf. [B-O3]) The following diagram commutes
L2RY, wy) —2 Fi(CV)

@kl l(—i)*

LR wy) —ZE F(CN)
where (—i)*f(2) := f(—i2) for f € F(CN).

The above theorem gives a simple alternative proof for the unitarity of the
transform %y, which was proved earlier by Dunkl [Du2| using a different approach.
See also [J]. Our proof uses only the integral formula (6.1).

For ¢ € CV, denote by M; the operator M¢(f)(z) := (z,€)f(z). Define the
lowering and the raising operators on Z?(R™ wy) by

1 1
Af = E(Mzg + Te(k)), Ag = E
These two operators were introduced by Résler [R3] in connection with Rodrigues-
type formulas for the eigenfunctions of the Calogero-Moser systems. Next we will
see that these two operators, in the Fock model, are also the lowering and the
raising operators on .%;(C") in a more natural way.
Below, we will exhibit some relationships between operators on Z2(R", wy)
and on .Z;(CN). For an operator @ on Z2(RY, wy), we define the operator @ on
F1(CY) by

(Moe — Te(k)).

O=PBo0o0 B
Further, as usual, [A, B] = AB — BA for A, B € End(Z(C")).

Theorem 6.8. (cf. [B-Q3]) The following properties hold:

) Te(k) = Te(k) — M¢ for & € C;

) [fg(k‘)T()]—OfO?“SnGCN
(iii) Mo = Te(k) + Mg for € € CV;

) [Mag, My,] =0 for &,n € CV;

) [Te(k), May) = 26, m) + 23 pen+ Kala, §){a; m)ra;

(vi) V_ = V2T (k), and ;12’ = V2M,.
Notice that as the Dunkl operators are homogeneous of degree —1 on polynommls
and since Mg are the multiplication operators, now obuviously Aé and A are the
lowering and the raising operators on 2(CV).

The above theorem, which is of independent interest, is mainly useful to obtain
the quantum Calogero-Moser (CM) rational system in the Fock model. We refer
to [B-03] for more details on this matter.

Let
=A—-2 Z _Ta)a

eR+ & T
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and consider the following gauge equivalent version

Ay = tw, P (= + Al w))wy = L(=A + 4, 2))

of the CM Hamiltonian with harmonic confinement and reflection terms.

Theorem 6.9. (cf. [B-O3]) Let {&1,...,Ex} be any orthonormal basis of CV. On
Z1(CN), the corresponding operator to the Hamiltonian 4. is given by

N
A= (e + N/2)+ ) &,
i=1
where Y = Y cp+ ka- Clearly, the study of the Hamiltonian 74, in the Fock model
15 rather easy.

We close this section by describing the structure of a representation of the

universal covering group SL(2,R) of SL(2,R) on Z2(C"). This representation,
together with the left regular action of the Coxeter group G, allows to obtain
the branching decomposition of the Fock space .Z;(C") under the action of G x

—_—

SL(2,R). Those readers who are familiar with the theory of Howe reductive dual
pairs [Hol, Ho2| will find that our formulation can be thought of as an analogue
of this theory. Hecke’s formula for the Dunkl transform holds immediately from

—~——

our SL(2,R)-representation.

Choose z1, #s, . . ., zn as the usual system of coordinates on CV. Let
L N 1 N
_ 2 - _ — .
E—§§ z:, F= 2Ak, H=N/2+4 v+ E 2;0.,.

i=1 =1

In the notation of Theorem 6.9, the operator H = 5%, Then E (resp. F') acts on
Z1(CY) as a creation (resp. annihilation) operator, and H acts on Z;(C") as a
number operator. If Z2(CY) = @', 2,,(CY) is the natural grading on 2 (CV),
it is clear that F raises ,,(CY) to P,,,2(CN), F lowers £,,(CY) to 2, »(CV),
and H multiplies (elementwise) 2,,(CY) by the number (N/2+7,+m). In [Hecl],
Heckman showed the following commutation relations

[E,F)=H, |E ,H) =-2E, |[F H|=2F (6.2)

These are the commutation relations of a standard basis of the Lie algebra s[(2, R).
Equation (6.2) gives raise to a unitary representation w of s[(2,R). The unitarty
of w follows from the fact that E* = —F and H = H* (cf. [B-03, Theorem 3.7]).
Notice also that H has discrete spectrum bounded below.

On Z(CV), the representation w can be described as

w(sl(2,R)c) = s1P? @ sl @ 512, (6.3)
where
sIP0) = Span{F'}, s = Span{H }, 5102 = Span{ F'}.
The decomposition (6.3) is an instance of the Cartan decomposition
s(2,R)c=p" ®tcdp”

where s(*? ~ w(p*), sl ~ w(te), and s’ ~ w(p~). Here & = u(1), the
Lie algebra of the compact group U(1). The integrated form of the Lie algebra
representation w is an analogue of the metaplectic representation, or the oscillator
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representation, of the universal covering SL(2,R) of the group SL(2,R). Notice
that if N/2+; € %Z\Z we obtain a unitary representation of the double covering
Mp(2,R) of SL(2,R), and if N/2+~; € Z we obtain a representation of SL(2,R).
By applying the Segal—Barg/H\l?Em transform, one obtains the Schrodinger picture

of this representation of SL(2,R). However, for our purpose, its infinitesimal ac-
tion (6.3) is enough.

Since w is a unitary representation, and the operator H, which is the generator
of £, has a positive spectrum, then the representation contains vectors vy such
that w(p~)vy = 0 and w(B)vg = (M + N/2 + 4 )vy for some positive integer m.
The vector vy is the so-called lowest weight vector for a representation, and the
number (m + N/2 + 7;) is the lowest weight. The space of representation then
has an orthonormal basis consisting of vectors v, € w(p*)fvy. It is easy to check
that each vector vy is an eigenvector for w(¥) with eigenvalue (m + 20+ N/2+ ;).

Denote by #p,+n/2++, the unitary representation of SL(2,R) with lowest weight

For m € N, set J,(C Z2(CY)) to be the space of harmonic homogeneous
polynomials of degree m, i.e. all functions p € 2,,(CY) such that Arp = 0. It is
clear that p € 7, if and only if w(€)p = (m + N/2 + v;)p and w(p~)p = 0.

Now one of the key features in this formalism is the following branching de-
composition. We refer to [B-03] for its proof, which was inspired by Sobolev’s
argument in the classical case [Sob]. The notation [m/2] stands for the integer
part of m/2.

Theorem 6.10. (cf. [B-03]) The space P,,(CN) of homogeneous polynomials of
degree m has a unique decomposition of the form

[m/2]
D
Pu(CN) =Y (2, 2)! Ay,

pu=0

where J;,_s, denotes the space of harmonic homogeneous polynomials of degree

m — 2u. Moreover, each homogeneous polynomial p € 2,,(CN) can be written in
a unique way as

L (N2 +m - —1

T (p+ DHE(N/2+m 4+, — 1)

pn=0

<Z> Z>Mhm*2u(2)v

where hy,_o, € H,_9, and is given explicitly by

[m/2]—p

(—)"I'(N/24+m — 2 — v — 1+ )

Ry =
ou(2) ; 4T+ DO(N/2+m— 2+, — 1)

(2, 2)" A p(2).

For g € G, denote by 7(g) the left regular action of G' on %, (CY)

m(9)f(2) = flg'2).

The actions of G' and sl(2,R) on %, (CY) commute.
We now summarize the consequences of all the above computations and discus-
sions in the light of Theorem 6.10.
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Theorem 6.11. (cf. [B-03]) As a G x SL(2,R)-module, the Fock space admits
the following multiplicity-free decomposition

yk((CN) = @ %m ® Wm+N/2+’yk7 (64)

m=0

where Wy nja1ry, 15 the SL(2,R)-representation with lowest weight m + N/2+ ;.
We also have the following separation of variables decomposition

2 =37 e ) o

Remark 6.12. (i) Recall that the Fock space %, (C") was defined for non-negative
multiplicity functions k. Now, notice that the right hand side of (6.4) exists for
all v, > —N/2, where v = > .+ ko, which implies that k = (ky)aecr could
have negative-values up to a certain point. By analytic continuation, it follows
that the left hand side of (6.4), i.e. the Fock space .7, (C"), exists also for these
negative-valued multiplicity functions k.

(ii) The space .7, is a unitary representation of GG, in general not irreducible.
It would be interesting to decompose it further.

As an application of the above demonstrated s[(2, R)-representation theory, we
obtain the Hecke’s formula for the Dunkl transform as following: Recall that
H=2,= B0 {3(—Ap +4z,z))} 0 B, (see Theorem 6.8). Therefore

{%L(—Ak +4(x,x))} B (p) = (m+ N/2 +v) B, ' (p), Vpe 2, (CY).

Further, in [B-@3, Corollary 4.6], we proved that the restriction of the inverse
transform %, ' to A, coincides with 2wV 20,;1/ 26*@”’@, which implies that
e~@olp for p € A, is an eigenvector for {1(—A, + 4(z,z))} with eigenvalue
(m + N/2 4+ ;). On the other hand, by [B-03, Corollary 4.14], the Dunkl trans-
form %, can be written as

D = 3OAN/D) ~F (~Diti(ra)

Y

whilst {1(—Ay + 4(z, z))} is the generator of the Lie algebra ¢ = s50(2). Thus, for
p € Hn

Di(e™ @0 p) = 2 WAN/D g3t (o= (@) )
i3 (W+N/2) o =i 5 (m+N/247k) ,—(@.2)

€ p

—iTm —
e~ 15 M, <a:,a:>p’

and the following theorem has been established.

Theorem 6.13. (cf. [B-O3]) The following Hecke-type formula holds for the
Dunkl transform

Dp(e” @0 p) = e7amem @)y YV pe A,



[Bal
[Be-G-V]

[B-01]
[B-02]

ON BESSEL FUNCTIONS AND DUNKL OPERATORS 33

REFERENCES

V. Bargmann, On a Hilbert space of analytic functions and an associated integral
transform, Part I, Commu. Pure Appl. Math. 14 (1961), 187214

N. Berline, E. Getzler, and M. Vergne, Heat kernels and Dirac operators, Springer-
Verlag, Berlin and New York, (1992)

S. Ben Said and B. Orsted, Analysis on flat symmetric spaces, Preprint (2003)

, Bessel functions for root systems via the trigonometric setting, Preprint

(2004)

, Segal-Bargmann transforms associated with Cozxeter groups, Preprint (2004)
I. Cherednik, A unification of Knizhnik-Zamolodchikov equations and Dunkl operators
via affine Hecke algebras, Inv. Math. 106 (1991), 411-432

F.M. Cholewinski, Generalized Fock spaces and associated operators, STAM J. Math.
Anal. 15 (1984), 177-202

J.L. Clerc, Une formule asymptotique du type Mehler-Heine pour les zonoles d’un
espace riemannien symtrigue, Studia Math. 57 (1976), 27-32.

M. Davidson, G. Olafsson, and G. Zhang, Segal-Bargmann transform on Hermitian
symmetric spaces, J. Funct. Anal. 204 (2003), 157-195

, Laguerre polynomials, restriction principle, and holomorphic representations
of SL(2,R), Acta Appl. Math. 71 (2002), 261-277.

A. Dooley and J.W. Rice, On contractions of semisimple Lie groups, Trans. Amer.
Math. Soc. 289 (1985), 185-202

C.F. Dunkl, Differential-difference operators associated to reflection groups, Trans.
Amer. Math. Soc. 311 (1989), 167-183

, Hankel transforms associated to finite reflection groups, Proc. of the special
session on hypergeometric functions on domains of positivity, Jackpolynomials and
applications. Proceedings, Tampa 1991, Contemp. Math. 138 (1992), 123138

A. Erdelyi, et. al., Higher transcendental functions I, Mc Graw-Hill, New York (1953)
J. Faraut and A. Koranyi, Analysis on Symmetric Cones, Clarendon Press, Oxford,
1994.

J. Faraut, J. Hilgert, and G. Olafsson, Spherical functions on ordered symmetric
spaces, Anna. Inst. Fourier 44 (1994), 927-965

V. Fock, Verallgemeinerung und Losung der Diracschen statischen Gleichung, Z. fir
Phys. 49 (1928), 339-357

G.B. Folland, Harmonic analysis in phase space, Princeton University Press, Princeton
N. J. (1989)

Harish-Chandra, Spherical functions on a semisimple Lie groups. I and II, Amer. J.
Math. 80 (1958), 241-310, 553-613

, A formula for semisimple Lie groups, Amer. J. Math. 79 (1957), 733-760
B.C. Hall, The Segal-Bargmann ”Coherent State” transform for compact Lie groups,
J. Funct. Anal. 112 (1994), 103-151

S. Helgason, Differential geometry, Lie groups, and symmetric spaces, Academic Press,
INC., New York-London (1978)

G.J. Heckman, A remark on the Dunkl differential-difference operators, Harmonic
analysis on reductive groups (Brunswick, ME, 1989), 181-191, Progr. Math., 102,
Birkhauser Boston, Boston, MA, 1991

, Dunkl operators, Séminaire Bourbaki, Asterisque 245 (1997), 223-146

G.J. Heckman and E.M. Opdam, Root systems and hypergeometric functions. I, Com-
positio Math. 64 (1987), 329-352

G.J. Heckman and H. Schlichtkrull, Harmonic analysis and special functions on sym-
metric spaces, Academic Press (1994)

J. Hilgert and G. Olafsson, Causal symmetric spaces. Geometry and harmonic analy-
sis, Prespectives in Mathematics, 18. Academic Press, Inc. San Diego, CA (1997)

R. Howe, On the role of the Heisenberg group in harmonic analysis, Bull. Amer. Math.
Soc. 3 (1980), 821-843




SALEM BEN SAID AND BENT @QRSTED

, Remarks on classical invariant theory, Trans. Amer. Math. Soc. 313 (1989),
539-570

M.F. de Jeu, The Dunkl transform, Invent. Math. 113 (1993), 147-162

F. Knop and S. Sahi, Difference equations and symmetric polynomials defined by their
zeros, Internat. Math. Res. Notes 10 (1996), 437-486

I. G. Macdonald, Symmetric functions and Hall polynomials, Oxford University Press
(1995)

A. Okounkov, (Shifted) Macdonald polynomials: q-integral representation and combi-
natorial formula, Compositio Math 112 (1998), 147-182

A. Okounkov and G. Olshanski, Asymptotics of Jack polynomials as the number of
variables goes to infinity, Internat. Math. Res. Notes 13 (1998) 641-682

E.M. Opdam, Root systems and hypergeometric functions. III, Compositio Math. 67
(1988), 21-49

, Root systems and hypergeometric functions. IV, Compositio Math. 67 (1988),
191-209

, Dunkl operators, Bessel functions and the discriminiant of a finite Coxeter
group, Compositio Math. 85 (1993), 333-373

, Harmonic analysis for certain representations of graded Hecke algebras, Acta.
Math. 175 (1995), 75-121

T. Oshima and J. Sekiguchi, Figenspaces of invariant differential operators on an
affine symmetric space, Invent. Math. 57 (1980), 1-81

G. Olafsson and B. Orsted, Generalization of the Bargmann transform, Lie theory
and its applications in physics (Clausthal, 1995), World Sci. Publishing, River Edge,
N.J. (1996), 3-14

G. Olafsson and A. Pasquale, A Paley- Winer theorem for the ©-spherical transform.:
The even multiplicity case, Preprint (2003)

B. Orsted and G. Zhang, Weyl quantization and tensor products of Fock and
Bergmanspaces, Indiana Univ. Math. J. 43 (1994), 551-583

A. Pasquale, A theory of O-spherical functions, Habilitatiosschrift, Technische
Universitat Clausthal (2002).

M. Rosler, Dunkl operators: theory and applications, Orthogonal polynomials and
special functions, E.K. Koelink and W. van Assche (eds.), Spring Lecture Notes in
Math. 1817 (2003), 93-136

, Generalized Hermite polynomials and the heat equation for Dunkl operators,
Comm. Math. Phys. 192 (1998), 519-542

, Contributions to the theory of Dunkl operators, Habilitations Thesis, TU
Miinchen (1999)

LE. Segal, Mathematical problems of relativistic physics, Amer. Math. Soc., Provi-
dence, R. I. (1963)

S.L. Sobolev, Introduction to the theory of cubature formulas, Nauka, Moscow (1974)
R. P. Stanley, Some combinatorial properties of Jack functions, Advances in Math.
77 (1989), 76-115

P. Sawyer, Spherical functions on symmetric cones, Trans. AMS 349 (1997), 3569—
3584

F. Soltani, Generalized Fock spaces and Weyl commutation relations for the Dunkl
kernel, Preprint (2003), 1-19

M. Sifi and F. Soltani, Generalized Fock spaces and Weyl relations for the Dunkl kernel
on the real line, J. Math. Anal. Appl. 270 (2002), 92-106.

C. Torossian, Une application des opérateurs de Cherednik [’isomorphisme d’Harish-
Chandra pour les espaces symétriques, C. R. Acad. Sci. Paris Sér. I Math. 320 (1995),
139-144.

G. Zhang, Branching coefficients of holomophic representations and Segal-Bargmann
transform, J. Funct. Anal. 195 (2002), 306-349




ON BESSEL FUNCTIONS AND DUNKL OPERATORS 35

S. BEN SAID: UNIVERSITY OF AARHUS, DEPARTMENT OF MATHEMATICAL SCIENCES,
BuiLpDING 530, NY MUNKEGADE, DK-8000, AARHUS C, DENMARK
E-mail address: ssaid@imf.au.dk

B. ORSTED: UNIVERSITY OF AARHUS, DEPARTMENT OF MATHEMATICAL SCIENCES, BUILD-
ING 530, NY MUNKEGADE, DK-8000, AARHUS C, DENMARK
E-mail address: orsted@imf .au.dk



