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Abstract In this paper, we determine all irreducible spherical functions & of any K-type
associated with the pair (G, K) = (SO(4), SO(3)). This is accomplished by associating with
® a vector-valued function H = H (u) of a real variable u, which is analytic at u = 0 and
whose components are solutions of two coupled systems of ordinary differential equations.
By an appropriate conjugation involving Hahn polynomials, we uncouple one of the sys-
tems. Then, this is taken to an uncoupled system of hypergeometric equations, leading to
a vector-valued solution P = P(u), whose entries are Gegenbauer’s polynomials. After-
ward, we identify those simultaneous solutions and use the representation theory of SO(4)
to characterize all irreducible spherical functions. The functions P = P(u) corresponding
to the irreducible spherical functions of a fixed K -type 7, are appropriately packaged into a
sequence of matrix-valued polynomials (Py)y>0 of size (€ + 1) x (£ + 1). Finally, we prove
that P, = Py~ ! Py, is a sequence of matrix orthogonal polynomials with respect to a weight
matrix W. Moreover, we show that W admits a second-order symmetric hypergeometric
operator D and a first-order symmetric differential operator E.
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1 Introduction

The theory of spherical functions dates back to the classical papers of E. Cartan and H. Weyl;
they showed that spherical harmonics arise in a natural way from the study of functions on
the n-dimensional sphere $” = SO(n + 1)/SO(n). The first general results in this direction
were obtained in 1950 by Gelfand, who considered zonal spherical functions of a Riemannian
symmetric space G/K . In this case, we have a decomposition G = K AK. When the abelian
subgroup A is one dimensional, the restrictions of zonal spherical functions to A can be
identified with hypergeometric functions, providing a deep and fruitful connection between
group representation theory and special functions. In particular when G is compact, this
gives a one to one correspondence between all zonal spherical functions of the symmetric
pair (G, K) and a sequence of orthogonal polynomials.

In light of this remarkable background, it is reasonable to look for an extension of the
above results, by considering matrix-valued spherical functions on G of a general K-type.
This was accomplished for the first time in the case of the complex projective plane P> (C) =
SU3)/U(2) in [10]. This seminal work gave rise to a series of papers including [6,8,13,
27-29], where one considers matrix-valued spherical functions associated with a compact
symmetric pair (G, K), arriving at sequences of matrix-valued orthogonal polynomials of one
real variable satisfying an explicit three-term recursion relation, which are also eigenfunctions
of a second-order matrix differential operator (bispectral property).

The theory of matrix-valued orthogonal polynomials without any consideration of dif-
ferential equations was started by Krein in [23-25]. After that the theory was revived by
Durén in [3], who posed the problem of finding matrix weight functions W with sym-
metric matrix second-order differential operators D. But the existence of such “classical
pairs” (W, D) was first established in [12] and [11] as a byproduct of what was obtained
in [10]. In fact, in [10] for any K-type 7w a matrix weight function W of size m = degm,
a symmetric second-order differential operator D and a sequence of matrix polynomials
{Py}n>0 were constructed from the spherical functions of the pair (SU(3), U(2)). Such
a sequence has the following properties: deg P, = n + m, det Py # 0, P, and P, are
orthogonal with respect to W for all n # n’, DP, = P, A, and the sequence {P,},>0 sat-
isfies a three-term recursion relation. Yet, the sequence {P,},>¢ does not fit directly into
the existing theory of matrix-valued orthogonal polynomials as given in [3]. In [12] and
[11], we established such a connection defining the matrix-valued function Q, by means of
0, = PO_l P,. It is worth to point out that whenever we are under these hypothesis one can
prove that {Q,}y>0 is a sequence of matrix-valued orthogonal polynomials with respect to
W= Py W Py and that D= Py DPo is symmetric. Related results can be also found in
[11,14, 26 31,32].

A different approach to find examples of classical matrix orthogonal polynomials can be
found for example in [4].

The irreducible spherical functions associated with the complex projective space P, (C) =
SU(n + 1)/U(n) of a given K -type are encoded in a sequence of matrix-valued orthogonal
polynomials, which are given in terms of the matrix hypergeometric function. The semi-
infinite matrix corresponding to the three-term recursion relation turns out to be stochastic.
This unexpected result leads to the study of the random walk with this transition probability
matrix, see [7].

The present paper is an outgrowth of [38] and we are currently working on the extension
of these results to the n-dimensional sphere and the n-dimensional real projective space. The
starting point is to describe the irreducible spherical functions as simultaneous eigenfunctions
of two commutative differential operators, one of order two and the other of order one, and
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Spherical functions on the 3-sphere 1729

then the irreducible spherical functions of the same K-type are encoded in a sequence of
matrix-valued orthogonal polynomials.

More recently in [21], the authors studied the irreducible spherical functions of the pair
(G,K) = (SU@2) x SU(2),SU(2)) (SU(2) embedded diagonally) as projections onto
K -isotypic components of irreducible representations of G. This approach is comparable
with the construction of vector-valued polynomials given in [22]. Also in [20], the authors
come back to the same subject but starting with the construction of the matrix orthogo-
nal polynomials using a recursion relation and the orthogonality relations, and by ending
with the differential operators. The group SU(2) x SU(2) is the universal covering group
of SO(4), and the image of SU(2) under the covering homomorphism is SO(3). Thus, the
pairs (SU(2) x SU(2), SU(2)) and (SO(4), SO(3)) are very closely related. The results of
this paper and those in [20] are in agreement, see Remark 10.11 at the end of this paper for
details. However, the treatments are very different.

Briefly, the main results of this paper are the following. After some preliminary developed
along the first sections, in Sect. 5, we are able to explicitly describe the irreducible spherical
functions of the symmetric pair (SO(4), SO(3)) of a fixed K -type, by a vector-valued function
P = P(u), whose entries are certain Gegenbauer polynomials in a suitable variable u. This
is accomplished by uncoupling a system of second-order linear differential equations using
a constant matrix of Hahn polynomials, see Proposition 4.1.

In Sect. 8, it is established which are those vector-valued polynomials P = P(u) that
correspond to irreducible spherical functions, and it is shown how to reconstruct the spherical
functions out of them.

The aim of the last two sections is to build classical sequences of matrix-valued orthogonal
polynomials from our previous work. In Sect. 9, we define a sequence of polynomial matrices
Py, w > 0, whose columns are the vector-valued polynomials P = P (u) corresponding to
some specific irreducible spherical functions of the same K-type. In Sect. 10, we consider
the sequence Pw = Py~ P, and we prove that (Pw)w>0 is a sequence of matrix orthogonal
polynomials with respect to a weight function W explicitly given in (69). Moreover, the
matrix differential operators D and E given in Theorem 9.4 satisfy DP, = P, Ay and
E Pw = Pw M,,, where the eigenvalues A, and M,, are real diagonal matrices. Thus, D and
E are symmetric with respect to W.

2 Preliminaries
2.1 Spherical functions

Let G be a locally compact unimodular group and let K be a compact subgroup of G.
Let K denote the set of all equivalence classes of complex finite dimensional irreducible
representations of K; for each § € K, let &s denote the character of §, d(§) the degree of
3, i.e. the dimension of any representation in the class 8, and xs = d(§)&s. We shall choose
once and for all the Haar measure dk on K normalized by f x dk = 1.

We shall denote by V a finite dimensional vector space over the field C of complex numbers
and by End(V) the space of all linear transformations of V into V. Whenever we refer to
a topology on such a vector space, we shall be talking about the unique Hausdorff linear
topology on it.

Definition 2.1 A spherical function ® on G of type § € K is a continuous function on G
with values in End (V') such that
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1730 I. Pacharoni et al.

i ®(e) = I (I=1identity transformation).
i ®)P(y) = [ xs(k~ )P (xky)dk, forall x, y € G.

The reader can find a number of general results in [34] and [5]. For our purpose, it is
appropriate to recall the following facts.

Proposition 2.2 (Proposition 1.2 in [34]) If ® : G — End(V) is a spherical function of
type § then:

i ®(kigka) = P(k1)P(Q)P(k2), forallki, kr € K, g € G.
ii k — @ (k) is a representation of K such that any irreducible subrepresentation belongs
to §.

Concerning the definition, let us point out that the spherical function ¢ determines its
type univocally (Proposition 2.2) and let us say that the number of times that § occurs in the
representation k — @ (k) is called the height of ®.

A spherical function ® : G — End(V) is called irreducible if V has no proper subspace
invariant by ®(g) forall g € G.

If G is a connected Lie group, it is not difficult to prove that any spherical function
® : G —> End(V) is differentiable (C*°), and moreover that it is analytic. Let D(G)
denote the algebra of all left invariant differential operators on G and let D(G)X denote
the subalgebra of all operators in D(G) which are invariant under all right translations by
elements in K.

In the following proposition, (V, 7r) will be a finite dimensional representation of K such
that any irreducible subrepresentation belongs to the same class § € K.

Proposition 2.3 A function ® : G — End(V) is a spherical function of type § if and only
if

i © is analytic.

ii ®(k1gks) = (k)P (g)m(kr), forallky,ky € K, g € G, and ®(e) = 1.
iii [D®](g) = P(g)[DP]I(e), forall D e D(G)X, ge€G.

Proof If ® : G — End(V) is a spherical function of type §, then ® satisfies (iii) (see
Lemma 4.2 in [34]) and & is analytic (see Proposition 4.3 in [34]). Conversely, if ® satisfies
(i), (i1) and (iii), then D +— [D®](e) is a representation of D(G)X and therefore @ satisfies
the integral equation (ii) in Definition 2.1, see Proposition 4.6 in [34]. O

Moreover, we have that the eigenvalues [D®](e), D € D(G)X, characterize the spherical
functions & as stated in the following proposition.

Proposition 2.4 (Remark 4.7 in [34]) Let ®, ¥ : G —> End(V) be two spherical functions
on a connected Lie group G of the same type § € K. Then ® = V if and only if (D®)(e) =
(DW)(e) forall D € D(G)X.

Let us observe that if ® : G —> End(V) is a spherical function, then ® : D > [D®](e)
maps D(G)X into Endg (V) (Endg (V) denotes the space of all linear maps of V into V
which commutes with 7 (k) for all k € K) defining a finite dimensional representation of
the associative algebra D(G)X . Moreover, the spherical function is irreducible if and only
if the representation @ : D(G)YX — Endg (V) is irreducible. In fact, if W < V is ®(G)-
invariant, then clearly W isinvariantas a (D(G)X, K)-module. Therefore, if ® : D(G)X —
Endg (V) is irreducible, then the spherical function @ is irreducible. Conversely, if & :
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D(G)X — Endg (V) is not irreducible, then there exists a proper (D(G)X, K)-invariant
subspace W < V.Let P : V. — W be any K -projection. Let us now consider the following
functions: P® P and ® P. Both are analytic and (P ® P) (k1 gky) = m(k1)(P P P)(g)m (ky) for
all g € Gandky, ko € K. Moreover,if D € D(G)X then [D(P®P)](e) = P[D(P)](e) P =
[D(®)](e) P = [D(DP)](e). Therefore, using Remark 4.7 in [34], it follows that PO P =
® P. This implies that W is ® (G)-invariant. Hence, if ® is an irreducible spherical function,
then @ : D(G)X — Endk (V) is an irreducible representation.
As a consequence of this we have:

Proposition 2.5 Let G be a connected reductive linear Lie group. Then the following prop-
erties are equivalent:

i D(G)X is commutative.
ii Every irreducible spherical function of (G, K) is of height one.

Lemma 2.6 Let G be a linear Lie group. Given D # 0, D € D(G), there exists a finite
dimensional representation U of G such that [DU](e) # 0.

Proof We may assume that G is a Lie subgroup of SL(E) for certain real finite dimensional
vector space E. The identity representation of G extends in the usual way to a representation
Us of G on E; = ®°E. Let U; also denote the corresponding representation of the universal
enveloping algebra U/(g) of the Lie algebra g of G. Then, as Harish-Chandra showed (see
§2.3.2 of [37]), there exists s € N such that Ug(D) # 0. Finally, by using the canonical
isomorphism U(g) >~ D(G), we obtain [DU;](e) = Uy(D) # 0. ]

Proof of Proposition 2.5 1) = ii). If ® is an irreducible spherical function then &
D(G)X —> Endg (V) is an irreducible representation. Therefore, Endg (V) ~ C which
is equivalent to ® being of height one.

ii) = 1). If ® is a spherical function of height one and D € D(G)X, then [D®](e) = Al
with A € C. Hence, if D1, D2 € D(G)X we have

[(D1D2)®@](e) = [D1P](e)[D2P](e) = [(D2D1)P](e).

On the other hand, we have that the irreducible spherical functions of (G, K) separate the
elements of D(G)X. In fact, if D # 0, D € D(G)X, by Lemma 2.6, there exists a finite
dimensional representation U of G such that [DU](e) # 0. By hypothesis, we may assume
that U is irreducible. Let U = @;_p Us be the decomposition of U into K -isotypic compo-

nents and let Ps be the corresponding projections of U onto Us. Then, there exits § € K such
that [D(PsU Ps)](e) # 0. Thus, the corresponding spherical function ®; is irreducible and
[D®s](e) # 0. Therefore D1 Dy = D> D;. 0O

In this paper, the pair (G, K) is (SO(4), SO(3)). Then, it is known that D(G)X is an
abelian algebra; moreover, D(G)X is isomorphic to D(G)¢ ® D(K)X (See Theorem 10.1
in [18] or [2]), where D(G)¢ (respectively D(K yK) denotes the subalgebra of all operators
in D(G) (respectively D(K)) which are invariant under all right translations by elements in
G (respectively K).

Now, in our case, we have that D(G)Y is a polynomial algebra in two algebraically
independent generators. This is because the Lie algebra of G is s0(4) ~ s0(3) @ so0(3);
hence, if Aj and A, are the Casimirs of the corresponding s0(3), we have that A and A,
generate D(G)C.

The first consequence of this is that all irreducible spherical functions of our pair (G, K)
are of height one. The second consequence is that to find all irreducible spherical functions
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of type 8 € K is equivalent to take any irreducible representation (V, 77) of K in the class &
and to determine all analytic functions ® : G — End(V) such that

i ®(kigks) = (k)P (g)m(k2), forall ki, k> € K, g € G, and d(e) = 1.
ii [A1D](g) = 2D (g), [A2P](g) = 1P (g) for all g € G and for some A, 1 € C.

A particular choice of these operators A1 and A, is given in (2).

Spherical functions of type § (see Section 3 in [34]) arise in a natural way upon considering
representations of G. If ¢ +— U(g) is a continuous representation of G, say on a finite
dimensional vector space E, then

Pg:/xg(k_l)U(k)dk
K

is a projection of E onto PsE = E(§). If Ps # 0 the function ® : G — End(E(8)) defined
by

®(gla = PsU(g)a, geG, acE(@®),

is a spherical function of type §. In fact, if a € E(5), we have

Q)P (y)a = PsUx)PsU(y)a =/Xs(k_l)PaU(X)U(k)U(y)adk

K

/Xa(k_l)cb(xky)dk a.

K

If the representation g — U (g) is irreducible then the associated spherical function & is
also irreducible. Conversely, any irreducible spherical function on a compact group G arises
in this way from a finite dimensional irreducible representation of G.

2.2 The groups G and K

The three-dimensional sphere 3 can be realized as the homogeneous space G/K, where
G =S0O(4) and K = SO(3), where as usual we identify SO(3) as a subgroup of SO(4): for
every kin K, let k = (](; (1)) eG.

Also, we have a decomposition G = K AK, where A is the Lie subgroup of G of all
elements of the form

cosd 0 O sind
0 1 0 0
af) = 0 0 1 0 , BeR
—sinf 0 0O cosé#

It is well known that there exists a double covering Lie homomorphism SO(4) —
SO(3) x SO(3), in particular so(4) =~ s0(3) @s0(3). Explicitly it is obtained in the following
way: Let ¢ : SO(4) —> GL(A?(R*)) be the Lie homomorphism defined by

q(g)ei nej) =glej) Nglej), ge€SO@), 1<i<j=<4,
where {e; }‘J‘.=1 is the canonical basis of R*. Let ¢ : so(4) —> gl(A*(R*)) denote the

corresponding differential homomorphism.
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We observe that A2(R?) is reducible as G-module. In fact, we have the following decom-
position into irreducible G-modules, A2(R4) = V| ® V,, where

Vi = span{el Neg+exNes,ep Ne3—exy Neg, —ep Ney —e3 /\6‘4},
Vo = span{e; Aes —ex Aes, e Ae3+ex Aes, —er Aex+e3 A eyl

Let P; and P> be the canonical projections onto the subspaces V7 and V>, respectively. The
functions defined by

a(g@) = Prq(@y,, b =P2q(@)v,,

are Lie homomorphisms from SO(4) onto SO(V;) >~ SO(3) and SO(V») =~ SO(3), respec-
tively. Therefore, in an appropriate basis, we have for each g € SO(4) and for all X € s0(4)

_fa(® O . _faX) O
q(g)—( 0 b(g)), q(X)—( 0 b)) )]
Hence, we can consider g as a homomorphism from SO(4) onto SO(3) x SO(3) with
kernel {1, —1}.

2.3 The Lie algebra structure

The Cartan involution of G (respectively of g) is @(g) = I3,1813,1 (respectively 6(X) =
I31X15,1), where

100 0
L0100
=100 1 0

000 —1

The subgroup K is the connected component of the fixed points of ® in G. The corresponding
Cartan decomposition of the Lie algebra of G is g = ¢ @ p, ¢ being the Lie algebra of K and
p being the (—1)-eigenspace of 6.

A basis of g = so(4) over R is given by

0 100 0 010 00 00
-1 000 0 000 00 10
"= ooool ==t o000l" o -100]
0 000 0 000 00 00
0 001 0 0 00 00 0 0
0 000 0 0 01 00 0 0O
Yo = o000l B=looool Y*=|oo o1
-1 000 0 -1 00 00 —1 0
Observe that {Y7, Y2, Y3} is a basis of ¢ and {Y4, Y5, Y6} is a basis of p.

Consider the following vectors

1 1 1

Z]ZE(Y3~I—Y4), Zzzi(yz—ys), Z3=§(Y1+Y6)v
1 1 1

Za=5W3—Yy), Zs=5(h+Ys), Zo=5 M —Ye).

It can be proved that these vectors define a basis of so(4) adapted to the decomposition
50(4) ~ s50(3) ®s0(3),1.e. {Z4, Zs, Z¢} is a basis of the first summand and {Z, Z», Z3} is
a basis of the second one.
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1734 I. Pacharoni et al.

The algebra D(G)C is generated by the algebraically independent elements
Ay =—Z5-22-272, Ny=-7}-273-73, 2)
which are the Casimirs of the first and the second so(3), respectively. The Casimir of K will

be denoted by Ak, and it is given by _Y12 — Y22 — Y32.
The complexification of ¢ is isomorphic to sl(2, C). If we define

0 i —1 0 i1 00 0
e=[-i0 o), f=(-i 00), h=[0 0 —2i 3)
1 0 0 ~100 02 0

then we have that {e, f, h} is an s-triple in £c, i.e.
le, fl=h, [h,e]l=2e, [h, fl=-2f

We take as a Cartan subalgebra hc of so(4, C) the complexification of the maximal abelian
subalgebra of so(4) of all matrices of the form

0 x 0 0
f=x10 0 0
=100 0 x
0 0 —x 0

Lete; € b be givenby ¢;(H) = —ix; for j = 1,2. Then
Age, he) = {£(e1 £ e2) 1 61,62 € b},

and we choose as positive roots those in the set A" (gc, he) = {e1 — &2, &1 + &2}
We define

001 —i 00 1
00—i—1 00 —il
Xeter =| 150 o | X214 ool
i 100 —i =100
0 0 1—i 0 01 i
0 0l 0 0 i-1
Xoera=| 1 o0 | Xea==|_1-00
i =100 —i 100

Then, for every H in hc, we get that
[H, X+(e14e)] = £(e1 £ &2) (H) X £(5)£6»)-

Hence, each X4 (¢, +¢,) belongs to the root-space g+ (g +s,)-
Then, in terms of the root structure of so(4, C), A and A, become

Ay = —Z2+iZ¢— (Zs+iZs)(Zs —iZy),
Ay = —Z5+iZ3s— (Za+iZ\)(Za —iZ)). “)

We observe that (Zs —iZ4) = X¢j—¢y € Ge1—¢, and (Z2 — iZ1) = Xg4¢, € ge 4, and
Z3,Z6 € b
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2.4 Trreducible representations of G and K

Let us first consider SU(2). It is well known that the irreducible finite dimensional represen-
tations of SU(2) are, up to equivalence, (¢, V¢)¢>0, where V; is the complex vector space
of all polynomial functions in two complex variables z; and z> homogeneous of degree ¢,
and my is defined by

-1
ab 1\ _ ab Z1 ab
(@) =r(E) Q) (s
Hence, since there is a Lie homomorphism of SU(2) onto SO(3) with kernel {17}, the
irreducible representations of SO(3) correspond to those representations p of SU(2) with

£ € 2Ny. Therefore, we have Sb(3) = {[m¢1}eeow,, even more, if m = my is any such
irreducible representation of SO(3), it is well known (see [16, page 32]) that there exists a

basis B = {v i }§=0 of V; such that the corresponding representation 7 of the complexification
of s0(3) is given by
a(hyv; = (€ —2j)vj,
;= —j+ Dvj_1, (v-1 =0),
(v =G+ Dvjrr,  (ver1 =0).
It is known (see [36, page 362]) that an irreducible representation t € SO(4) has highest
weight of the form n = me; + maey, where m| and m; are integers such that m; > |my|.

Moreover, the representation T = T(u, m,), restricted to SO(3), contains the representation
my if and only if

mi > 5 > |mo).

2.5 K-Orbits in G/K

The group G = SO(4) acts in a natural way in the sphere S3. This action is transitive, and
K is the isotropy subgroup of the north pole e4 = (0,0, 0, 1) € S. Therefore, $3 ~ G/K.
Moreover, the G-action on S corresponds to the action induced by left multiplication on
G/K.

In the north hemisphere of §3

(sHt = {x=(x1,x2,x3,x4) € §3 x> 0}.

we will consider the coordinate system p : (§*)* — R3 given by the central projection of
the sphere onto its tangent plane at the north pole (see Fig. 1):

px) = (x—l =2 xi) = (31, y2. 3)- )

x4 x4 x4
Homogeneous coordinates were also used in the case of the complex projective plane, see

[10]. The coordinate map p carries the K -orbits in (S 3)* into the K -orbits in R3, which are
the spheres

S ={0n 2,y eR L VIP =P+ Il + kP =), 0<r <.

Then, the interval [0, co) parameterizes the set of K-orbits of R3.
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1736 I. Pacharoni et al.

R® - p()

Fig. 1 The central projection p

2.6 The auxiliary function &,

As in [10], to determine all irreducible spherical functions ® of type # = ny € K, an
auxiliary function ®,; : G — End(V7y) is introduced. In this case, it is defined by

&, (g) =m(a(g), ge€G,

where a is the Lie homomorphism from SO(4) to SO(3) given in (1). It is clear that & is
an irreducible representation of SO(4) and hence a spherical function of type 7 (see Defin-
ition 2.1).

3 The differential operators D and E
To determine all irreducible spherical functions on G of type m € K, it is equivalent to
determine all analytic functions ® : G — End(Vy) such that

i @(kigks) = (k1) P (g)m(ka), forall ki, ko € K, g € G,and @(e) = 1.
ii [A1®](g) =AP(g), [ArP](g) = 1P (g) forall g € G and for some A, it € C.

Instead of looking at an irreducible spherical function ® of type 7, we use the auxiliary
function @ to look at the function H : G —> End(V;) defined by

H(g) = ()P ()" (©6)

We observe that H is well defined on G because @, is a representation of G. This function
H, associated with the spherical function ®, satisfies

i Hee)=1.
ii H(gk)=H(g),forallg e G,k € K.
ili H(kg) = m(k)H(g)w(k~ "), forallg € G,k € K.

The fact that @ is an eigenfunction of A; and A, makes the function H into an eigen-
function of certain differential operators D and E on G to be determined now. Let us define

D(H) = Y7(H) + Y2(H) + Y2(H), (7
E(H) = (= Ya(H)Y3(®x) + Ys(H)Y2(Dr) — Yo(H) Y1 (D)) D5 " 8)

Proposition 3.1 For any H € C *(G) ® End(Vy) right invariant under K, the function
® = HP,, satisfies Ay ® = AP and Ay ® = u® if and only if H satisfies DH = \ H and
EH = uwH, with

A=—dk, p=-le@+2)+E-%
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Proof We firstly observe that Z4(®;) = Z5($;) = Zg(P,) = 0, because @ is a repre-
sentation of G and a(Z;) = 0 for j =4, 5, 6. In fact,

Zj(@:)(8) = &|,_y [®r(@)Pr(exprZ))] = @ (9)7(a(Z;)) = 0.
On the other hand, since H is right invariant under K, we have that Y1 (H) = Y2(H) =
Y3(H) = 0. Since [Y3, Y4] = 0, [Y2, Y5] = 0, and [Yq, Y] = 0, we have that Z]2.(H) =
%YJZ(H), for j = 4,5, 6. Therefore, we obtain

6

6
1 1
— 2 _ 2 _
M(HOz) =~ 23 @n == > LY UH) ®x =~ DD ®s.
J= J=

On the other hand, we have

3
Ar(H®,) = — Z (Z3(H) @z +2Zj(H)Zj(®x) + HZ7(®y)),
j=1

We observe that Z(H) = 3Y4(H). Since Z| = Y3 — Z4, we have Z;(®,) = Y3(P,) and
le(d)n) = Y32(<I>n). Similar results hold for Z, and Z3. Therefore,

Ay(H®z) = —(Z1(H) @y + Ya(H)Y3(Pr) + HYF (D))
—(Z3(H) @5 — Ys(H)Y2(Pr) + HYF (D))
—(Z3(H) ®x + Yo(H)Y1(y) + HY (D))

1

_ZD(H) &, + E(H) @y + HAg (Pr)
1 .
= _ZD(H) ¢, + EH)P; + HO;(Ak).

Since Ak € D(G)X, Schur’s Lemma tells us that 7(Ax) = cI. Now we have
A(H®;) = AMH®,; and Ay(H®;) = pH®, if and only if D(H) = N H and
E(H) = wH, where

- 1 _ -
A:—ZA and g =c+ A+ u.

In order to compute the constant ¢, we take a highest weight vector v € V,;, and write Y,
Y>, Y3 in terms of the basis {e, f, g} introduced in (3). It follows that

#(apw =7 (~(F e+ N) = (FHe =)’ = (50)°) v

_Tlﬁ (=2ef —2fe—h*)v = %7'1 (2(fe+h) +2fe+h*)v

1 L€ +2)
=2+ )=
Z (2t +€)v o
Thus, ¢ = £(£ + 2)/4 completing the proof of the proposition. O

Remark 3.2 We observe that the differential operators D and E commute. In fact, from the
proof of Proposition 3.1, we have that

D(H) = —4A;(H®,)d;!,
E(H) = A(HD)®, ' + iD(H) - “S52 1,

and A and A, commute because they are in the center of the algebra D(G).
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3.1 Reduction to G/K

The quotient G/K is the sphere S3; moreover, the canonical diffeomorphism is given by

gK > (g14, 824, 834, ga4) € S°.

The function H associated with the spherical function & is right invariant under K ; then,
it may be considered as a function on S3, which we also called H. The differential operators
D and E introduced in (7) and (8) define differential operators on S3.

Lemma 3.3 The differential operators D and E on G define differential operators D and E
acting on C*°(8%) @ End(Vy).

Proof The only thing we need to prove is that D and E preserve the subspace C*(G)X ®
End(Vy).

Given an irreducible spherical function ® of type 7 and the function @, introduced in
Sect. 2.6, let H(g) = P(g) d>;1(g). Consider any D € D(G)X and the right translation
rk(g) = gk. Then

rH(DH)(g) = ri (AH®)) () w ()~ @ (g)
=} (A (HO)) (@r() o7 (9) = A(HD,)(g)P, ' (g) = DH(g),

showing that D H is right K -invariant. O

Now we give the expressions of the operators D and E in the coordinate system p :
(83 — R3 introduced in (5) and given by

px) = (Ll =2 xj) = (¥1, y2, ¥3).

xs x4 x4

We need the following propositions which require simple but lengthy computations. The
outlines of the proofs appear in the “Appendix”.

Proposition 3.4 For any H € C®(R3) ® End(Vy;) we have
D)) = (14 11P) (67 + 1) Hypyy + (03 + 1) Hynyo + (03 + 1) Hyoy,
+2(y1y2Hy1y2 + y2y3Hy,y; + J’IY3Hy1y3) + Z(ylHyl + 2Hy, + y3Hy3)).

Proposition 3.5 For any H € C®(R3) ® End(Vy) we have

0 —Y2 = Y1¥3 —y3 t+ Y12
E(H)(y) = Hy, 7t | y2+ y1y3 0 —1—y?
yi—yiy2  1+yi 0

0  —yyi+y 143

+Hy, 7t | y2y3 — )1 0 —y3 = Y12
1=y yi+ynn 0

0 —1=y7 yi+yys
+H,y, 7 14 y3 0 Y2 = Y1y3

=y —y2y3 —=y2+ Y13 0
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3.2 Reduction to one variable

We are interested in considering the differential operators D and E given in Propositions 3.4
and 3.5 applied to functions H € C®(R3) ® End(Vy) such that

H(ky) = w(k)H(y)m(k)~", forallk € K,y e R,

Hence, the function H = H(y) is determined by its restriction to a section of the K -orbits
in R3. We recall that the K -orbits in R3 are the spheres

S ={Gn ) eR L IP =P+ InlP+ 1=}, 0<r <.

In each orbit S,, we choose the point (7, 0, 0) € R3asa representatlve
This allows us to find ordinary differential operators D and E defined on the interval
(0, 00) such that

(D H)(r,0,0) = (DH)(r), (E H)(r,0,0) = (EH)(r),
where ﬁ(r) = H(r,0,0).

Remark 3.6 We observe that the differential operators D and E commute because they are
the restrictions of the commuting differential operators D and E.

In order to give the explicit expressions of the differential operators D and E, and start-
ing from Propositions 3.4 and 3.5, we need to compute a number of second-order partial
derivatives of the function H : R®> —> End(V,) at the points (r, 0, 0), with » > 0. Given
y = (y1, 2, ¥3) € R3ina neighborhood of (r, 0, 0), r > 0, we need a smooth function onto
K = SO(3) that carries the point y to the meridian {(r, 0, 0) : r > 0}. A good choice is the
following function

Y1 —)’2 -3
—y2)3
A(y) = ” TR ”}||+)1+”y“ I|2>H+v1 ~ ©)
¥3 EEaT nrer Il

Then

y =AMyl 0,0).

It is easy to verify that A(y) is a matrix in SO(3) and it is well defined in R —
{(31.0,0) e R} : y; < 0}.

The proofs of the following propositions are similar to those in the case of the complex
projective plane considered in [10], see Propositions 13.2 and 13.3 in that paper. Let us
consider the following elements in €

Ay =Ey — Epp, Ay=E3 —E;3, Az=E3xnp— Ex. (10)

Proposition 3.7 For r > 0 we have
aH( 0.0) dﬁ( )
— U, = —(r),
ay1 dr

oH 1. ~ oH .. ~
E(r, 0,0) = - [7 (A, H(], E(r,o,O) = [ (A2, H()].
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Proposition 3.8 Forr > 0 we have

92H d’H

3y12 (r,0,0) = F("),

92H 1( dH | - ~ ) ~

Tyz(r, 0,0) = 72(?3 + 7 (AD* H(r) + H(r)7t (A1) — 27 (Ay) H(r)7 (Al)),
2

32

1 dﬁ . 2 77 -~ . 2 . ey .

r,0,0) = 5 |r— + 7 (A) " H(r)+ H(r)m (A2)" — 21t (A2) H(r)t (A) ).

8y2 r2\U dr
3

Now we can obtain the explicit expressions of the differential operators D and E.

Theorem 3.9 Forr > 0 we have

~ 2 ~
~ o~ o PH | (L+7°) dH
D(H)(r) = (1+7r7) R ——

1+ r2 - - _
+¥ (F(AD> H(r) + H(r)7t (A)* = 27 (A H(r)7 (A)))

(1 + r2) . 0~ =Py 2 . ~ .
+ P (7 (A2)* H(r) + H(r)7t (A2)” — 27 (A2) H (r)t (A2)) .
Proof Since E(ﬁ)(r) = D(H)(r, 0, 0), from Proposition 3.4 we have
D(H)(r) = (1+7%) ((1 + 1) Hy,y, + Hyyyy + Hysys +2rHy1)'

Using Propositions 3.7 and 3.8, we get

2
D" = (1 +r2)[(1 +r )d () +2r—(r) + f‘f

1 ~ ~ -
+r—2(fr (AN H(r) + H(r)7t (A)* =27 (Ay) H(r)ie (Al))
1 ~ ~ -
+r—2(fr (A2)* H(r) + H(r)7t (A2)* — 27t (A2) H(r)7t (A2) )]
Now the theorem follows easily. O

Theorem 3.10 Forr > 0, we have
I dH 5. 1. ~
E(H)(r) = ﬁ(l +r)w(As) — - [7(AD), H()] 7 (rA; + A2)

1 ~
+- [77(A2), H(r)] 7 (A1 — rAy).

Proof Since ]:f(ﬁ)(r) = E(H)(r, 0, 0), from Proposition 3.5, we have

s 0 0 0 0 r 1 0 -1 r
EH)r)=Hy,7# |0 0 —1—r?|+Hui|—-r 0 O|+Hy,z|{ 1 0 0
0 1+r2 0 -1 00 —r 0 0

Now, from Proposition 3.7 we get
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~ dH
E(H)(r) =

1 ~
T L) (A3 =~ [7 (A H)] 7 (AL + A)

.. ~ .
+- [7 (A2), H(r)] 7 (A1 —rA2),
which is the statement of the theorem. O

Theorems 3.9 and 3.10 are given in terms of linear transformations. Now we will give the
corresponding statements in terms of matrices by choosing an appropriate basis of V. We
take the s[(2)-triple {e, f, h} in tc =~ s[(2, C) introduced in (3).

If m = m¢ is the only irreducible representation of SO(3) with highest weight £/2, we
recalled in Sect. 2.4 that there exists a basis B = {v /}f'=0 of V such that

(hy; = (£ —2))v;,
;= —j+ Dvj_1, (v-1 =0),
7(Hv; =G+ Dvjyr, (o1 =0). (11

Proposition 3.11 The function H associated with an irreducible spherical function ® of
type w € K simultaneously diagonalizes in the basis B = {v I }f‘:o of Vy.
Proof Let us consider the subgroup M = {mg : 6 € R} of K, where

1 0 0
mg = |0 cos@ sinf |. (12)
0 —sin6 cosf

Then, M is isomorphic to SO(2) and fixes the points (r, 0, 0) in R3. Also, since the function
H satisfies H(kg) = w(k)H (g) w (k") for all k € K, we have that

H(r) = H(r,0,0) = H(mg(r,0,0)") = 7w (mp) H (r, 0, 0)x (m, ')
= n(mg)ﬁ(r)rr (m;l).

Hence, H (r) and 7w (mp) commute for every r in R and every mg in M. A
On the other hand, notice that my = exp(65h) and then w(mg) = exp((05h)),

but from (11), we know that 77 (h) diagonalizes and that its eigenvalues have multiplicity
¢

one. Therefore, the function H (r) simultaneously diagonalizes in the basis B = {v j}j:()
of V. O
Now we introduce the coordinate functions / j(r) by means of
H(ryvj = hj(r)v;, (13)
and we identify H with the column vector

H(r) = (ho(r), ..., he(r)). (14)

Corollary 3.12 The functions I-I(r), 0 < r < oo, satisfy (5ﬁ)(r) =\ I-I(r) if and only if

- 2) - - -
(1+ r2)2h/j{ +27(1+r ) '+ lfizﬂ(j + D~ D (hj+1 —hj)
2= j 4 D (R — k) =0k,

forall j =0,...,¢.
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Proof Using the basis B = {vj }f'=0 of V [see (11)] and writing the matrices A and A, in
terms of the s[(2)-triple {e, f, h}, see (3),

i 1
Ay =Ey —Ep= §(€+f), A2=E31—E13=§(€—f),

we have that Theorem 3.9 says that (5ﬁ Y(r) =\ H (r) if and only if

_ _ 1+r2)% -
WHEw = (1472 H' (r)vj + 2@1{’@) v;

1+ r2 _
—%(ﬁ(w FPHE)
+H((e+ f)* =27 (e+ HH@)R(e + [)) v,

L)

2 (e =P H®)
+H(r)it(e — f)* = 27(e — HYH @) (e — f)) v;,

for0 < j <.
As [e, f] = h, we have that this is equivalent to
212
VH(r)v; = (1 +r2)2ﬁ”(r) v; —i—27(1 +rr ) H'(r)v;
(+2)r . = S o
i [(ﬂ(h)+27f(f)7t(e))H(r) vj + H@)(w(h) + 27 (f)m(e)) vj

2@ () H ) (f) + 7 (f)H ()7 (e) v ,},

for 0 < j < £. Now, using (11), we obtain that (DH)(r) = % H(r) if and only if

_ _ 1+ r2)?
M) vy = (142 R ) v APyt +r’ )

(1+r?)
2r2

E}(r) v;

[((Z —2) +2j(€ = j+ D)hj(r) v + k)L = 2))

+25 (6 — jH 1) v =20 = Dhj1 (G + 1) + jhj—1 ()€ — j+ 1) v,-],

forO0 < j <¢.
It can be easily checked that this is the required result. O

Corollary 3.13 The functions H(r), 0 <r < oo, satisfy (Eﬁ)(r) = ,uﬁ(r) if and only if

—i(—2j)

2R+ 5(0 + D)= PR —hy) = j€—j+ D — ﬁﬂ)
+;((j )@= R —hj)) + € —j+ DRy — izf,-)) = uhj,

forall j =0,...,¢.

Proof We proceed in a way similar to the proof of Corollary 3.12. Using the s[(2)-triple
{e~, f h} and tlle matrices Ay, Ap, and A3z [see (10)], from Theorem 3.10, we have that
(EH)(r) = nH(r)(r) if and only if
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q 1 ~
wH(r)v; = (1 + rHH' (n)7 (A3) vj — - [7 (A1), H)] 7 (rAr + A2) v;
1 ~
= [ (A2), H)] e (A1 = rA2) vj,

for every v; in B = {Uj}f‘=0'
As in the proof of Theorem 3.12, we write A1, A>, and A3 in terms of {e, f, h} (see (3)),

i 1 i
A = — . A = — — , A = —*h.
1 2(e+f) 2 2(€ ) 3 >
Hence, (DH)(r) = H(r) if and only if

_ 1 _
nH(ryv; = E[ff(e+f),H(r)]ff(r(6+f)—i(e—f))vj

+r?

1 ~ 1
+o- [Fe— ), Hr)]x e+ f)—r(e— fvj—i H'(r)st (h) v;,
for 0 < j < £. And that is equivalent to

~ 1472
WH(r) v = —i tr

1 ~
H'(r)s (h) vj + ;(r +i)[7 (), HP)] 7 (f)v;

1 ~
t5, 0 —i) [ (), HD] (@) v;,

forO0<j <¢.
Finally, we use (11) to obtain

~ A4+ , 1 , o ~
iy vj = =i == vy + -+ D= g1 = F)G + D
1 L~ ~ .
+;(r —Djthj_1 —hp)—j+ Doy,
for 0 < j < L. Therefore, the corollary is proved. O

In matrix notation, the differential operators D and E are given by

_ _ 142 (1472 _
DH = (1 +r2)2H”+2( +rr gy ;r )(C1 +Co)H,

~~ 142
EH = —i +

AoH' + %(Cl —Co)H + %(Cl + Co)H.
where the matrices are given by
Ao = XS g —2))E} ;.
Co= 2"y jt—j+D(E)j1—Ejj).
Ci = X520 + D = DN(Ej jy1 — Ej ). (15)

When ¢ = 0, we are in the scalar case and the matrices Cy, C| and A are zero. It is
well known that the zonal spherical functions on the sphere S3 are given, in an appropriate
variable x, in terms of Gegenbauer polynomials C} (x) withv = landn =0, 1,2, ... (see
[1] page 302). Therefore, in some variable x, the functions H should satisfy a differential
equation of the form

(1 —=x2)y" =3xy+nn+2)y=0.
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This suggests the following change of variable

u= ﬁ u e (0,1]. (16)

Remark Tt is worth noticing that if g = ka(0)k’, with k, k" € K, a(0) € A, and gK =
(x1, X2, 3, x4) € (S*)T, then

u = cos(9),
because
u(g) = «/# = \/1+y%:—y%+y32 = x4 = cos(f).
We put
HGo = H (Y52 and by = 7 (Y52). (17

Under this change of variables, the differential operators D and E are converted into two
new differential operators D and E. We get the following expressions for them,

DH (1 2)dzH w0 L corenn (18)
=(1-u)— -3u—+ —— ,
du? du 1—u2° !
u 1
1-— Af —Co)H + =(C C))H. 19
\/ u?Ag 2m 0) +2(0+ 1) (19)

At this point, there is a slight abuse of notation, since D and E were used earlier to denote
operators on R3.

Remark 3.14 Clearly from Remark 3.6, we have that the differential operators D and E
commute.

4 Eigenfunctions of D

We are interested in determining the functions H : (0, 1) —> C**! that are eigenfunctions
of the differential operator
DH = (1 2) A w U corenn
—( —u )W_ "EJrl—uZ( o+ CnH,
u e (0,1).
It is well known that such eigenfunctions are analytic functions on the interval (0, 1) and
that the dimension of the corresponding eigenspace is 2(£ + 1).
The equation DH = \ H is a coupled system of £ 4 1 second-order differential equations
in the components (hqg, ..., hg) of H, because the (¢ + 1) x (£ 4 1) matrix Cp + C; is not a
diagonal matrix. But fortunately the matrix Co + C| is a symmetric one, thus diagonalizable.
Now we quote from [9] the Proposition 5.1.

Proposition 4.1 The matrix Co + Cy is diagonalizable. Moreover, the eigenvalues are
—j(j + 1) for 0 < j < € and the corresponding eigenvectors are given by u; =
Wo,j, ..., Ugj) where
—Jj, =k, j+1
Uk,j=3F2( / | —Z ;1),
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an instance of the Hahn orthogonal polynomials.

Therefore, if we define H w) =U""H®u), we get that DH = )\ H is equivalent to
(1 2)d2ﬁ 3 dH L Ve =
—u)— -3u— — —— = ,
du? e 1-uz’®

where Vo = 320 j(j + DE; ;.
In this way, we obtain that DH = )\ H if and only if the jth component h j(u) of H (u),
for 0 < j < ¢, satisfies

(1= w?) R u) = 3ull;(u) — j(j + 1) hj(u) —\hj(u) = 0. (20)

1
(1—u?)

If we write % = —n(n +2) withn € C, and h;(u) = (1 — u*)//?>p;(u). Then, for
0 < j < ¢, pj(u) satisfies

(1= u?)plju) — 2j + 3 upw) + (n — j)(n + j +2)p;(u) = 0. 1)

Making a new change of variable, s = (1 —u)/2, s € [0, %), and defining p;(s) = p;(u)
we have

sSA=9)pj)+(+3—Qi+3)8)pj)+n—)D+j+2)p; =0, (22)
for 0 < j < £. This is a hypergeometric equation of parameters
a=-n+j, b=n+j+2, c:j—l—%.

Hence, every solution p;(s) of (22) for0 < s < % is a linear combination of

—n+jn+j+2 —j—1/2 —n—1/2,n+3/2
il . ; J F . ;s ).
2 1(]+3/2 s) and s oF) 12 s

Therefore, for 0 < j < £, any solution i j (@) of (20), for 0 < u < 1, is of the form

g o 2yi/2 —n+jn+j+2 l—u
hj(u)_a](l u) 2F1( i+32 —

(1 2 —G+D/2 —n—1/2,n+3/2 1—u
by (=) O (TR R

for some aj, b; € C.
Therefore, we have proved the following theorem.

Theorem 4.2 Let H(u) be an eigenfunction of D with eigenvalue ). = —n(n + 2), n € C.
Then, H is of the form

H@u)=UTu)Pu)+USu)Q(u)

where U is the matrix defined in (31),

4
T) = (l _ MZ)J/QEjj’ S(u) = Z (1 _ uz)—(/-H)/zEjj’

Jj=0

™-

Il
<}

J
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P =(po,...,pe) and Q = (qo, ..., q¢)" are the vector-valued functions given by
o —n+jn+j+2 l—u
P/(u)—a,/zFl( it32 )
P —n—1/2,n+3/2 1—u
qjW) = bj oy ( _ivip )
where aj and b; are arbitrary complex numbers for j = 0,1, ..., L.

Going back to our problem of determining all irreducible spherical functions &, we recall
that ® (e) = I; then, the associated function H € C*®(R3) ® End(V,) satisfies H (0, 0, 0) =
I. In the variable r € R, we have that lim, _, o+ H (r) = I. Therefore, we are interested in
those eigenfunctions of D such that

lim H@) = (1,1,...,1) e cttL.
u—1-

From Theorem 4.2, we observe that

lim P(u) = (ao,al, e a[) and lim Q(u) = (bo,bl, ey bg).
u—1-

u—1-

Moreover, the matrix 7 (x) has limit when u — 17, while S(u) does not. Therefore, an
eigenfunction H of D has limit when # — 17 if and only if the limit of Q(«#) whenu — 1~
is (0, ..., 0). In such a case, we have that

lim H(u) = lim UT@)P@u) = U (ao,0,...,0) =ap(l,...,1)". (24)
u—1- u—1-
In this way, we have proved the following result.

Corollary 4.3 Let H(u) be an eigenfunction of D with eigenvalue . = —n(n + 2), n € C,
such that lim,,_, - H(u) exists. Then, H is of the form

H@u) = UTu)P(u)

¢
with U the matrix defined in (31), T (u) = Z(l — l/tz)j/zEjj, and P = (po, ..., pe)' is the
j=0
vector-valued function given by

o —n+jn+j+2 1—u .
PJ(M)—aszl( it+32 ) 0=<j=¢,

where aj are arbitrary complex numbers for j = 1,2,...,L. We also have that
lim,_, - H(u) = ao(1,1, ..., 1)!. Particularly, if H(u) is associated with an irreducible
spherical function, then ag = 1.

5 Eigenfunctions of D and E

In this section, we shall study the simultaneous solutions of DH (1) = \ H(u#) and EH (u) =
nwH@w@),0 <u < 1.
We introduce a matrix function P (u), defined from H (1) by

H(@u) =UT(u)Pu), (25)
where U is the matrix defined in (31) and T (1) = Z‘}:O(l —u?)I2E;.
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The fact that H is an eigenfunction of the differential operators D and E makes P an
eigenfunction of the differential operators

D=WTw) 'DWTw) and E=UTw) "EWUT®wW)), (26)

with, respectively, the same eigenvalues )\ and .

The explicit expressions of D and E shall be given in Theorem 5.2, but first we recall
some properties of the Hahn polynomials.

For real numbers o, § > —1, and for a positive integer N, the Hahn polynomials O, (x) =
0,(x; «a, B, N) are defined by

—n, —x, n+a+pL+1

w+1. —N ,1), forn=0,1,..., N.

Qn(x)=3F2(
Takingoe = =0, N = ¢, x = j,n = k, we obtain
. —k, —j, k+1
Uji = Qk(]):3F2( o ;1).

These Hahn polynomials are examples of orthogonal polynomials, see [19] equation (1.5.2):

(=G + Deg1J!
2j+ D=0,

€+ j+ DL — ))!
0=35; :
i+ nee

e
> 0;(0k(r) =8k 27)

r=0

Also these Hahn polynomials satisfy a three-term recursion relation in the variable j, see
[1] equation (d) on page 346,

(je—j+D+G+DE—j)—kk+1)Uj
=jl—j+DUj—1x+ G+ DU = DUjs1k- (28)

Also, they satisfy a three-term recursion relation in the variable &, see [1] equation (c) on
page 346,
: k(e+k+1 k+1)(¢—k
(€—2))Uj = G-y, + EDER G, (29)

Karlin and McGregor in [17] also proved that the Hahn polynomials satisfy a first-order
recurrence relation that combines the variables j and k [see also [30, equation (36)]]:

(k(€—j)—k(k+j+D+2G+ D= ))Ujk
=2+ DU = DUjp1x —kk +£+ DU r—1. (30)

We will need the following technical lemma.

Lemma 5.1 Let U = (Ujk) be the matrix defined by

—k, —Jj, k+1
u,k:3F2( .y ;1), 31)

and let Ay, Co and C be the matrices introduced in (15). Then,

U "AoU = Qo + 01,
U=NC + Co)U = -V,
U~(C1 = Co)U = 017 — Qo(J + 1), (32)
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where
—1 4
Vo= jGi+DEj ;. J=> jEj.
j=0 j=0
N UEDE Y o =it
QO—jZO 2/ +3 J.j+1s Ql_; 2j —1 j.j—1-

Proof To prove that U ' AgU = Qo + O is equivalent to verifying that
AU =U(Qo + Q).
By taking a look at the jk-entry for j, k =0, ..., £, we obtain that

. k(l+k+1 k+1)(E—k
(€ = 2)Ujk = Ujat "G + Uit ST

This is the three-term recursion relation in the variable k given in (29).

Observe that U~!1(C; + Co)U = —Vj is a direct consequence of Proposition 4.1. Also,
it follows directly by considering every jk-entry of (C1 + Co)U = —U Vj and by using the
recursion relation (28).

Now we have to prove that

U~ (C1 = CoU = =Qo(J + D) + 01J.
By using (Co + C1)U = —U V), it is equivalent to prove that
—2CoU =U(=Qo(J + 1)+ 01J + Wy);
therefore, if we look at the jk-entry, what we need to verify is
=2(C0)j, jUjk —2(Co)j, j—1Uj-1.k
=—Uji-1(Q0) k-1 + Drk + Ujk+1(O D kt1.6 Ik + Uik (VO k>
or, equivalently, we have to prove that
2j—j+DUjk =2l —j+DUj1x
= MDD )y + HELEO U o+ k(k+ DU (33)

By using the recurrence relation (29), we can write U 41 in terms of Uj; and Ujj ;1.
Therefore, the identity (33) becomes

27— j+1) —k(€—2j) —k(k+D)Uj
=2jl—j+DUj1x —k(€+k+DUji—1,
Finally, we use (28) to write U;_1  in terms of U and U j; and obtain
(k€ —j)—k(k+j+1)+2G+ D — N)Ujk
=2+ DU = HUjt1k —kk + L+ DUj p—1,
which is exactly the identity in (30), and this concludes the proof of the Lemma 5.1. O
Theorem 5.2 The operators D and E defined in (26) are given by
DP = (1-u?)P" —uCP' - VP,

EP = % (1=u*)Qo+ Q1) P — %MP - ivp,
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where
4 V4
C=DQj+NEj;, V=2 j(i+2Ej,
j=0 j=0
SG+HDE+j+2) o je—j+ 1
Q0=Z 243 Ejj+1, Ql:ZTEj'j_l’
j=0 j=1
-1 -1
M= (G+DE+j+Ejj1. Vo= j(ji+DEj.
j=0 Jj=0

Proof Let H = H(u) = UT (u)P(u). We start by computing D(H) for the differential
operator D introduced in (18).

DH = (1-u*)UTP" + (2(1 —u*)UT' —3uUT) P’
+((1 = )UT" = 3uUT' + L5 (Co + CHUT) P

1—u?

= Ut ((1=w?)P" + (2(1 = )T T = 3u) P’

(1 =TT = 3ur T 77U + CHUT) P).

1 —u?

Since T is a diagonal matrix, we easily compute

l l
1
T T )=~ > G Ej T T W)= ———y > j(( — Du? = 1) Ejj.
(1—-u?) = (1-u?)* =
Also, from (32) we have that U~ (Cy + C))U = —Vj. Since Vj is a diagonal matrix, it
commutes with 7 and we get
1
(1—u®) 777" 3ur™'T' + 1—2T—1 U (Co+CUT
—Uu
1 4
= —— D> (G =D —j+3ju> = j(j+ D)Ej; =—V.
0

(1 —u?) “

j=

Now, for the differential operator E introduced in (18), we compute E(H) with H(u) =
UT (u)P(u).

EH = V1= u2A,UTP'

i i u
—v1— 2A0UT + ———(C
+(2 WAUT S

i i
= UT(E 1 —u2T U 'AUT P + (E\/l — 2T 'uAgUT’

N

1
1 —Co)UT + §(C0+C1)UT)P

i u —177-1 |

———T U (Ci —C)UT + =T U™ (C, CHUT )P).
+2m (4 0) +2 (0+1)))

Erom Lemma 5.1 above, we have that U ™! AoU = Qo+ Q1.Byusing T = Zﬁ-zo(l —
uz)//zEjj,weget

VI—2T7'U T AUT = VT =u2 T (Qo+ 0T = (1 —u?) Qo + Q1.
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From (32) and the fact that 7 is diagonal, we have that T-lu—(Cy+ CHUT = —V,.
Then, it only remains to prove that

1 — 2T W AUT + ———T7'U~Y(C — Co)UT = —uM. (34)
V1 —u?
Since T'(u) = I:ZZ JT (u), where J = Z(j':o JEjj, we have to prove that
T (U AU —UN(C = CoU)T = V1 —u’M. (35)

From Lemma 5.1 we have

U AgUJ — U1 = Co)U = (01 + Qo)J — Q17 + Qo(J + 1) = Qo(2J + 1)
—1
=D G+DU+j+DEjjp1 =M.
j=0

Since T = Z§:0(1 —u?)il? Ej, (35)1s satisfied and this completes the proof of the theorem.
O

The function P is an eigenfunction of the differential operator D if and only if the function
H = UT (u) P (u) is an eigenfunction of the differential operator D. From Theorem 4.2, we
have the explicit expression of the function P(u) = (po(u), ..., pe(u))’,

N —n+jn+j+2 1-u
pj(”)—aJZFl( j+3/2 )

1 —G+1/2) —n—1/2,n+3/2 1—-u
+bj (1 —u”) ZFl( 412 )

where aj and b; arein C, for0 < j < £.

Since we are interested in determining the irreducible spherical functions of the pair
(G, K), we need to study the simultaneous eigenfunctions of D and E such that there exists
a finite limit of the function H whenu — 17.

From Theorem 4.2, we have that lim,,_, - H () is finite if and only if

. iy —n—1/2,n+3/2 1—u
B b (1) U2 (=L .
Jim by (1) M 12 T

exists and is finite for all 0 < j < £. This is true if and only if b; = O forall0 < j < £.
Therefore, lim,,_, - H («) is finite if and only if lim,_, - P (u) is finite.

From Corollary 4.3, we know that an eigenfunction P = P (u) of D in the interval ©,1)
has a finite limit as # — 1~ if and only if P is analytic at u = 1. Let us now consider the
following vector space of functions into C**+1,

W, = {P = P(u) analyticin (0, 1]: DP = P}.

A function P € W,_is characterized by P(1) = (ao, ..., a¢). Thus, the dimension of W, is
£+ 1 and the isomorphism W, ~ C‘*! is given by

viW, — CH P P

The differential operators D and E commute because the differential operators D and E
commute (see Remark 3.14).
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Proposition 5.3 The linear space W is stable under the differential operator E and it
restricts to a linear map on Wy.. Moreover, the following is a commutative diagram

Wi L) Wiy

l l (36)

cttl L e

where L(\) is the (£ + 1) x (£ 4+ 1) matrix

L)

i i 1

——oc (v — M -~V
Q1 V+n 2 7 Vo
e

J—ji+D(G-DG+D+x LG+ DE+j+2)
— ’Z ) jjil_lz J J

E. .
22/ — DQ2j+ 1) 2 Jotl

j=l1 =0

14
J(J-I—l)
T

Proof The differential operator E takes analytic functions into analytic functions, because
its coefficients are polynomials, see Theorem 5.2. A function P € W, is analytic, then
lim, - E P (u) is finite. On the other hand, since D and E commute, the differential operator
E preserves the eigenspaces of D. This proves that W, is stable under E. In particular, E
restricts to a linear map L(\) on Wy, to be determined now.

From Theorem 5.2, we have

v(E(P)) = (EP)(1) = 501 P'(1) = sM P (1) — Vo P(1).

But we can obtain P’(1) in terms of P(1). In fact, if we evaluate DP = \ P atu = 1, we
get

P'(1)=—-C YV +0PQ).
Notice that C is an invertible matrix. Hence,
_ i B .
V(E(P) = =350:C "WV 4+nPO) - EMP) - LvoP()
=LO)WP() = LO)v(P).
This completes the proof of the proposition. O

Remark 5.4 If . = —n(n + 2), with n € C, then we have

J4 —
_ JU—j+D(n—j+D)(n+j+1) /+1)(€+J+2)
L0y =i Y ML P E, Z Ej,
A pr
J4
i
=D LR (37)

Corollary 5.5 All eigenvalues n of L(\) have geometric multiplicity one, that is, all
eigenspaces are one dimensional.
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Proof A vectora = (ag, ai, ..., ag)" is an eigenvector of L()) of eigenvalue , if and only
if {a | }f.:() satisfies the following three-term recursion relation

JUl=j+ D —j+Dr+j+1D JjU+D . j
; X aj—1— aj—t ““”ﬁ*’”) aj+1 = Haj,
22/ - D2j+ 1) 2
(38)
for j =0,...,¢— 1 (where we interpret a_; = 0), and
Am—L+Dn+£4+1) L +1)
i ag—1 — ag = [ag. 39
220 — 1)(2¢+ 1) 2
From these equations, we see that the vector a is determined by ag, which proves that the
geometric multiplicity of the eigenvalue w of L()\) is one. O

Remark 5.6 The values of p for which the Egs. (38) and (39) have a solution {a j}§'=o are
exactly the eigenvalues of the matrix L()\).

The Egs. (38),for j =0, ...,¢—1, areused todefineay, ..., ag starting with any ag € C.
The Eq. (39) is an extra condition (a “closing equation”) that the coefficients a; should satisfy
in order for a = (ay, ..., a¢) to be an eigenvector of L()) of eigenvalue .

Finally, we get the main result of this section which is the characterization of the simulta-
neous eigenfunctions H of the differential operators D and E in (0, 1), which are continuous
in (0, 1]. Recall that the irreducible spherical functions of the pair (G, K) give raise to such
functions H.

Corollary 5.7 Let H(u) be a simultaneous eigenfunction of D and E in (0, 1), continuous
in (0, 1], with respective eigenvalues A = —n(n + 2), n € C, and . Thus, H is of the form

Hu)=UTu)Pu)

¢
with U the matrix given in (31), T (u) = Z(l — MZ)j/zEJ.j, and P = (py, ..., pe)' is the
j=0
vector-valued function given by

—n4jn+j+2
Py ) =aj2F1( J J+2. u)

Jj+3/2 C 2
where {aj}f-zo satisfies the recursion relations (38) and (39). We also have that H(1) =

ap(1, 1, ..., D! In particular, if H (u) is associated with an irreducible spherical function
we have that ag = 1.

Remark 5.8 The condition H (1) = (1, ..., 1) implies that P (1) is a vector whose first entry
is equal to 1.

In S3, the set
[r = (V1-62,0,0,0):0 € (-1, 1]}

parameterizes all the K -orbits. Notice that for 6 > 0, we have that xy € (S 3+, and p(xp) =

(¥ 1;92 ,0,0). Therefore, in terms of the variable r € [0, c0), we have that r = 1592,
1 . .

Nirri 6 Hence, given an

and then, in terms of the variable u € (0, 1], we get u =
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irreducible spherical function ® of type m € K, if we consider the associated function
H : 5> — End(Vy) defined by

H(g(0,0,0, 1)) = ®(g)®;'(g), g€,
we have that
HK1- u2, 0,0, u) = diag{H (1)} = diag{UT (u) P (u)}, (40)

where H (u), u € (0, 1], is the vector-valued function given in Corollary 5.7 and diag{ H (1)}
means the diagonal matrix-valued function whose kk-entry is equal to the kth entry of the
vector-valued function H (u).

6 Eigenvalues of the spherical functions

The aim of this section is to use the representation theory of G to compute the eigenvalues of
an irreducible spherical function ® corresponding to the differential operators Aj and Aj.
From these eigenvalues, we shall obtain the eigenvalues of the function H as eigenfunctions
of D and E.

As we described in Sect. 2, there exists a one to one correspondence between irreducible
spherical functions of (G, K) of type § € K and finite dimensional irreducible representations
of G that contain the K -type . In fact, every irreducible spherical function ® of type § € K
is of the form

P(g)v=P@)t(ghv, g€ G, ve POV, (41)

where (7, V;) is a finite dimensional irreducible representation of G, which contains the
K-type §, and P () is the projection of V; onto the K -isotypic component of type 5.

The irreducible finite dimensional representations v of G = SO(4) are parameterized by
a pair of integers (m1, m>) such that

my > |ma|,

while the irreducible finite dimensional representations r; of K = SO(3) are parameterized
by ¢ € 2Np.

The representations 7, m,) restricted to SO(3) contain the representation g if and only
if my > £/2 > |m»|. Therefore, the equivalence classes of irreducible spherical functions
of (G, K) of type 7, are parameterized by the set of all pairs (m, m») € Z> such that

my = 5 > |myl.
We denote by

q)(ml,mz)

: £
p , with my > 5 > |ma],

the spherical function of type 7, associated with the representation 7(,;, ,) of G.
Theorem 6.1 The spherical function d>2m1’m2) satisfies
mimy _ 1o B (m1.m2)
A9, = 4(m1 ma)(my —my +2)®, ,

1
AZCDE'"I’"’Z) = Z(ml +mo)(my +my + 2)d>(gm"m2).
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Proof We start by observing that the eigenvalue of any irreducible spherical function ®
corresponding to a differential operator A € D(G), given by [A®](e), is a scalar multiple
of the identity. Since A1 and A, are in D(G)®, we have that

MA@ N(€) = Hmy oy (A1) and  [A2 D" ](€) = Tiny my) (D2).

These scalars can be computed by looking at the action of Aj and A; on a highest weight
vector v of the representation T, m,), whose highest weight is of the form m &1 + m2é;.
Recall that

At = (iZ6)* +iZe — (Zs +iZs)(Zs — i Zs),
Ay = (iZ3)* +iZs — (Zo +iZ\)(Zo — i Zy).

Since (Z5s — iZ4) and (Z, — i Zy) are positive root vectors and Zg, Z3 € hc, we get

. . . . . 1

Fom ) (MDY = Tnma) (2670 + Fomy oy ([ Z6)v = 2 (my = ma)(my = ma +2)v,

. . . . . 1

o) (A2DV = Ty ) (0 23)70 + Fony ) (1 Z3)0 = Z(m1 +ma)(my + my + 2)v.
This completes the proof of the theorem. O

Now we give the eigenvalues of the function H associated with an irreducible spherical
function, corresponding to the differential operators D and E.

Corollary 6.2 The function H associated with the spherical function Qéml’m) satisfies
DH =) H and EH = uH with

h=—(mi —mo)(my —my+2), p=—"LS24 i+ ms.
Proof Let ® = @éml’"m. From Proposition 3.1, we have that A|® = Ad and A»® = Id

ifand only if DH = AH and EH = tH, where the relation between the eigenvalues of H
and @ is

~ 1 o~
A= —4A, M=—Z€(E+2)+M—A.
Now the statement follows easily from Theorem 6.1. O

Corollary 6.3 The function P associated with the spherical function QDEml’mz), defined by
H(u) = UT (u) P(u) [see (25)], satisfies DP = % P and EP = juP with

h=—(m —m)(my —my+2), p=—"S214 m+ Dm,.
Remark 6.4 Notice that we have just proved that the eigenvalue )\ can be written in the form
r=-—-nn+2), with neNp.

Proposition 6.5 If ® is an irreducible spherical function of (SO(4), SO(3)), then ®(—e) =
+1. Moreover, if ® = d)éml’m) and g € SO(4), then

®(g)  if m+my=0 mod (2)

pre= ‘—ob(g) if my+m =1 mod (2)
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Proof As we mentioned in Sect. 2, every irreducible spherical function of the pair
(SO(4), SO(3)) of type m is of the form ®(g) = P,t(g), where t € Sb(4) contains
the K-type 7 and P is the projection onto the 7 -isotypic component of V7.

Let n be the highest weight of T = (m,m>) € Sb(4), ie. n = mie; + moey (see
Sect. 2.4). We have that

07 00
“70 0 0

=P 90 0 x|
0 0-70

therefore, if v is a highest weight vector in V; of weight 1, we have
T(—e)v = ¢ TOMFMIL, — 4y

Since 7(—e) commutes with t(g) for all g € SO(4), by Schur’s Lemma 7 (—e) is a multiple
of the identity . Thus,

I, ifm;y+my=0 mod (2)

D= S itmy 4 ma=1 mod )
Therefore,
P(=g) = Prt(=g) = Pr(=e)1(g) = 1(=0)P(g).
Hence, the proposition is proved. O

7 The function P associated with a spherical function

In the previous sections, we were interested in studying the irreducible spherical functions ®
of a K-type = = y. This is accomplished by associating each function ® to a C**!-valued
function H, which is a simultaneous eigenfunction of the differential operators D and E in
(0, 1), given in (18) and (18), continuous in (0, 1] and such that H(1) = (1, ..., 1). This
function H is of the form

Hu) =UT (u)P(u),

where U is the constant matrix given in (31) and T (1) = Zﬁ-zo(l —u?)I2Ej;.

In this way, we have associated each irreducible spherical function ® to a function P (u),
analytic in (0, 1], which is a simultaneous eigenfunction of the differential operators D and
E, explicitly given in Theorem 5.2 by

DP=(1-u*)P" —uCP - VP,
EP=15((1-u*)Qo+ Q1) P — suMP — JVoP.

From Corollary 4.3, we have that a vector-valued eigenfunction P = (py, ..., pe)’ of D
with eigenvalue ). = —n(n + 2) and such that lim,,_, - P (u) exists is given by

—n+jn+j+2 |_ .
Pj(u)=aj2F1( it32 ; 2“), 0<j<¢

where a; are arbitrary complex numbers for j = 1,2,..., £
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Let us introduce the following vector space of functions into Ct*!, defined for n € Ny
and u € C,

Vi = {P = P(u) analyticin (0,1] : DP = —n(n +2)P, EP = uP}. (42)

We observe that V, , # 0 if and only if  is an eigenvalue of the matrix L()) given in
(37), with \ = —n(n + 2). We are interested in considering only the cases V, ,, # 0.

From Corollary 5.7, we have that a function P € V), , is of the form P = (po, ..., po)',
where

—n+jn+j+2 1—u
j+3/2 2

Pj(u):aszl( ) , 0=j=¢, (43)
and the coefficients {a j}§'=0 satisfy the recursion relations (38).

We observe that the Eq. (39) is automatically satisfied because u is an eigenvalue of the
matrix L(\) given in (37).

If the function P is associated with an irreducible spherical function, then we have ag = 1,

because the condition H(1) = (1, ..., 1) implies that P (1) is a vector whose first entry is 1,
see (24).

Proposition 7.1 If P € V, ;, then P is a polynomial function.

Proof Let P(u) = (po(u), ..., pe(u)) € C*T1. From Corollary 5.7, we have that the entries
of the function P are given by

—n+jn+j+2 -
S 17) (44)

Pj(u)=aj2F1( it3n

where the coefficients {a j}ﬁzo satisfy the recursion relation (38), for some eigenvalue p of
L.

For 0 < j < n, the function p;(u) is a polynomial function, while forn < j < ¢, the
series defining the hypergeometric function is not finite. Hence, in this case, we have that p;
is a polynomial if and only if the coefficient a; is zero.

From the expression of E in Theorem 5.2, for 0 < j < ¢, we have

mrj =5 2j+3 j+1 21 Pj-1

i
UG DE+ T +2Dpjr1 — 3iG+Dpj. (45)

i((l_uz)(j+1><z+./+2>p/ NI RV )

where we interpret p_; = p¢4+1 = 0.
By induction on j, suppose that p; and p;_ are polynomial functions and let p;11(u) =
2 k>0 bru*. Then,

P) = 53t (1= u?) plyy ) — up 1 )

1 . L
= > (ke + Dby — (k+2j + b1 )u

2j+3 =0
is also a polynomial function in u, (where as usual we denote b_; = 0). Let m = deg(p).
Thus, for kK > m we have
k+2j+1)
by = ——— b1,
k+1 ) k—1
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then |bgy1| > |bxk—1] for k > m. Since lim,_, - p;y1(u) exists, we have that by = 0 for
k > m. Thus, pjy is a polynomial. Also, we conclude that if n < £ the jth entry of P is
pj=0forn < j <4{. O

Corollary 7.2 The function P(u) associated with an irreducible spherical function ® of
type ¢ is a CtH -valued polynomial function.

Proof We only have to recall that the function P associated with the irreducible spherical
function <I>Em1’m2) of type 7, belongs to V, ,, withn = mj —my € Ng and u = —5“47”) +

(m1 + 1)my (see Corollary 6.3). ]

8 From P to ®
8.1 Correspondence between polynomials and spherical functions

In this subsection, we will prove that, given 7, € K , there is a one to one correspondence
between the vector-valued polynomial eigenfunctions P(u) of D and E such that the first
entry of the vector P (1) is equal to 1, and the irreducible spherical functions ® of type ;.

Theorem 8.1 There is a one to one correspondence between the irreducible spherical
functions ® of type my € K, £ € 2Ny, and the functions P in V, , # 0 such that
P()=(,ar,...,ap.

Proof Given an irreducible spherical function of type my, we have already proved that the
function P associated with it belongs to the space V, ,, and P (1) has its first entry equal to
one.

The equivalence classes of irreducible spherical functions of (G, K) of type 7, are para-
meterized by the set of all pairs (m1, m,) € Z* such that

L
my > 5 > |ma].

(m1,my)
q)Z

Every irreducible spherical function corresponds to a vector-valued eigenfunc-

(my,mz)
PZ

tion of the operators D and E whose eigenvalues, according to Corollary 6.2, are,

respectively,

A = —(my = ma)(my —may +2),

Ll +2
’uzmlymz) — _% + (my + Dmo.
Easily one can see that for different pairs (m1, my), the pairs of eigenvalues ()\Enu,mz)’

;L,Em"mZ)) are different. Thus, each eigenfunction Pe(ml’mZ)

(my,mz)
D, .

is associated with a unique irre-

ducible spherical function
On the other hand, from (43), we know that P € V,, if and only if P(u) =
(po(w), ..., pe(u))' is of the form

—n+jn+j+2 _ .
pj(u):aszl( ]+3/2 ; 2“), for all OS]SE,
where {a; }5}:0 satisfies (38). Thus, a = (ap, ..., a¢)" is an eigenvector of the matrix L()\)

with eigenvalue p. In particular, there are no more than £+ 1 linear independent eigenvectors.
If P €V, ., then P is a polynomial function; hence, when n < £ we have that
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Fig. 2 Pairs (mq, my) that

contain the K-type ¢
£/24

aj=0, for n<j=</{

Thus, the eigenvectors of L () live in a subspace of dimension n + 1 and, hence, there are at
most n+ 1 linear independent eigenvectors. From Corollary 5.5, we get that every eigenspace
of L(7) is one dimensional. Therefore, we conclude that, up to scalars, there are no more
than min{€ + 1, n + 1} eigenvectors of L()\).

Hence, it is enough to prove that for each \ = —n(n + 2), with n € Ny, there are exactly
min{¢ + 1, n 4 1} irreducible spherical functions of type 7y € K.

Itis easy to verify (see Fig. 2) that there are exactly min{¢+1, n+1} pairs (m1, ms) € ZXZ,
satisfying

mlzgzlmzl and m; —mp =n. (46)

This concludes the proof of the theorem. O

If we take n = m; — my and k = £/2 — my in Corollary 6.2, we have that for an
eigenfunction P (1) of D and E, associated with an irreducible spherical function of type
mp € K, the respective eigenvalues are of the form

r=—n(n+2), u=—-5E+0)+m—k+5+1)(5-4),
withO <nand 0 < k < min(n, £).

Now we can state the main theorem of this paper.

Theorem 8.2 There exists a one to one correspondence between the irreducible spher-
ical functions of type m¢y € K and the vector valued polynomial functions P(u) =
(po(u), ..., pe(u))" with

—n+jn+j+2, l—u)

pj(”)=aj2Fl( i+32 T2

where n € Ny, ap = 1, and {a j}§=0 satisfies the recursion relation

j A=+ D o= j+ Dt j+1)
22j-12j+1)

for0 < j <€ —1, and u of the form
p=f () k=S (- 6.
fork € Z,0 < k < min{n, £}.

G+D) S GEDED
aj1— £S5 ap —iEEEEES a = paj,
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8.2 Reconstruction of an irreducible spherical function

Fixed ¢ € 2Ny we know that a function P = P(u) as in Theorem 8.2 is associated with a
unique irreducible spherical function ® of type 7, € K. Now we show how to explicitly
construct the function ¢ from such a P. Recall that P is a polynomial function.

Letus define the vector function H(u«) = UT (1) P(u) = (ho(u), ..., he(u)),u € [—1, 1],
with U and T (u) as in Corollary 5.7 and let diag{ H ()} denote the diagonal matrix-valued
function whose kk-entry is equal to the k-th entry of the vector-valued function H (u).

On the other hand, if we consider the function H : §3 —> End(V,) associated with the
irreducible spherical function @, from Corollary 5.7 and (40), we know that for u € (0, 1)

HK1—-u20,0,u) = H®u).

Therefore, since both functions in the equality above are analytic in (—1, 1) and continuous
in [—1, 1], we have that

H&1—=u2%0,0,u) = H(u),

forallu € [—1, 1].

Since H(kx) = mg(k)H(x)n[l(k) for every x € S3 and k € K, we have found the
explicit values of the function H on the sphere S3. Then, we can define the function H :
G — End(Vg,) by

H(g) = H(gK), ge€G.
Finally, we have that the irreducible spherical function & is of the form
O(g) = H(g)Pr(8), g€G,

where @, is the auxiliary spherical function introduced in Sect. 2.6.

9 Hypergeometrization

In this section, for a fixed £ € 2Ny, we shall construct a sequence of matrix-valued polyno-
mials Py, closely related to irreducible spherical functions of type my € K.

Given a nonnegative integer w and k = 0, 1,2, ..., ¢, the integers m; = w + £/2 and
my = —k + £/2 satisfy

| s

v

|~

Then, we can consider

@Ew“/z‘_kH/z),

the spherical function of type 7, € K associated with the G-representation T(my,ma)-
Also let us consider the matrix-valued function P, = P, (1), whose kth column (k =
0,1,2,...,¢) is given by the Ct*!-valued polynomial P associated with @éwﬁ/ 2ok+t2)
From Corollary 6.3, we have that the kth column of P, is an eigenfunction of the operators
D and E with eigenvalues A,k = —(w +k)(w +k+2) and py (k) = w(5 —k) —k(5 + 1),
respectively.
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Explicitly, we have that the jk-entry of the matrix P, is given by

—-w—k+j, k+j+2
[Pu@)]je = a)™* zFl( A ;(1—u>/2), 7)

where a(l)”’k =1 for all k and {a}”’k}ﬁ.zo satisfies

g+ Dwrk—j+Dwtk+j+D wx  JO+D sk
22/ — DERj+ 1) il 2 Y

—i PO v = (w(§ — k) — k(5 + 1))}, (48)

From Proposition 7.2, with n = w + k, we have that [Py, (u)]x is polynomial on u.
Therefore, we have the following results.

Proposition 9.1 The matrix-valued polynomials Py, defined above satisfy
DP, = PyAy, and EP, = P,M,,
where Ay, = Zi:o i) Exk, My = Z£=0 (k) Exi, and
Aoty = —(W+K (W +k+2) and (k) =w —k) =k + D).

For the particular case w = 0, we have the following explicit formulas for a?’k.

Proposition 9.2 We have

0k _ (=2i) k! j!
J (k — PHI2j)H!

aY* =0 foro<k<j<t (49)

forO<j<k<¢,

Proof Clearly ag’k = 1; then, we only need to check that these a?’k satisfy the following
three-term recursive relation:

Cjl—jA D k= j D4+ 0k jG+D 0k GHDE+j42) 0k k(e4+2) 0.k
l 22—-D@2j+D j—1 7 T3 4; —1 2 ajyy =—=5—a; . (50)

Notice that if the coefficients a?’k are given by (49), for 0 < j <k < ¢, we have

. 0, _2j-1 0k .
ia;” oy L and ia

Ok _ k=j 0k
JHL T 25+17)

Hence, for 0 < j < k < £ (50) is equivalent to

_JE—j+Dk+j+D [0k jG+D 0k G+DEH+DG=)) 0.k _  k(t+2) 0.k
22j+1) J 2 J 22j+1) Jj 2 Jj

which can be easily checked.
If j =k + 1 we have

§ SEDE=GA D+ D k—k+D+Dk+*k+D+D 0.k _
22j-D2j+D (R

which is true. And if j > k + 2 we just have 0 = 0. Therefore, the coefficients given by (49)
satisfy (48) and the proof is finished. O
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9.1 The hypergeometric operators

Now we introduce the matrix-valued function W defined by the first “package” of spherical
functions P, with w > 0, i.e.,

V() = Po(u).

From (47) and (49), we observe that W (u) is an upper triangular matrix. Moreover, W (1) =
(k) jk is the polynomial function given by

(2 + D(=2i)) k! !
k+j+ 1)

W= j+1(u) for0<j<k<¢, 51

where C,{jjl (u) is the Gegenbauer polynomial

k i+ 1
it w )—( o ) F ( ISR <1—u)/2)

Since the kth column of W is an eigenfunction of D and E with eigenvalues Aok =
—k(k +2) and uo(k) = —k( % + 1), respectively, the function W satisfies

DV =WAy and EV = WM, (52)
where Ay = Zﬁ:o Aok Exk and Mo = Z£:O wno(k) Exk.

Remark 9.3 The entries of the diagonal of W («) are nonzero constant polynomials; thus, we
have that W (u) is invertible.

Moreover, the inverse W(x)~! is also an upper triangular matrix polynomial. This can
be easily checked, for instance, using Cramer’s rule, because the determinant of W (u) is a
nonzero constant.

Theorem 9.4 Let D and E be the differential operators defined in Theorem 5.2, and let W the
matrix-valued function whose entries are given by (51). Let D = W' DW and E = W~ EW,
then

DF = (1 —u*)F" + (—uC + S))F' + AoF,
F = (uRy+ R)F' + MyF,

for any C®-function F on (0, 1) with values in C**!, where

4 -1
C=2 Qj+3Ej. Si=22(+DEj .
j=0 j=0
—1 — 4
Ri=2 YIPE; Z DEjnj Re=2 (5 - DEjj,
j=0 j=0 j=
4 £
Ao=> —j(i+DEjj. Mo=> —js+DEj;.
j=0 j=0
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Proof By definition, we have
DF = (1 —u?)F"+ v '2(1 —u®)W' — uCW]F
+U (1= u?)¥" —uC¥ - VY] F,
EF = 5w '[(1 —u?) Qo+ Q11¥F'
+U (1= u?) Qo+ 01) ¥ — LuMw — LVow] F.
By using (52), we observe that
(1 —u?)¥" —uCW — VW = DV = WA,,
L(1=u?) Qo+ Q)W — LuMW¥ — 1Vow = EW = WM.
To complete the proof of this theorem, we use the following properties of the Gegenbauer

polynomials [for the first three see [19] page 40, and for the last one see [33], page 83,
equation (4.7.27)]

N
dc, ) =22 CH (), (53)
du
2+ MuCp) = (n+ DCr () + (n + 20 —1DCr_ (w), (54)
5 dCy B e D@A+n =1 L
(1—u”) 3@+ (1= 20uCp(u) = 206-1) Crii(w), (55
+2n-1) , _
%q}g W) = Cr () — uCl(u). (56)
We need to establish the following identities
2(1 — )V — uC¥] = W(—uC + Sy), (57)
(1 —u?) Qo+ Q11¥ = W(uR, + Ry). (58)

Since (57) is a matrix identity, by looking at the jk-place, we have
2(1 — uz)\ll}k —uCjjVjr = —VjruCrr + WV —1(S)k—1,k-

Multiplying both sides by o (ke j+ D! and using (51) we have

FD(=20) k!
d . . .
2(1 - uz)ac,gf} —u@j+3)C = —u@k+3)C 2k + j+ DCT
and by setting \ = j + 1l andn =k — j, we get
A

dc
2(1 —u?) du” —u@r+DC) = —un +21) + DCr +2(n +20-1)C)_,.

N
To see that this identity holds, we use (55) to write ddcu” in terms of C} and C;‘;ll, (54) to

21‘ 1 and then we recognize the identity (56). Thus, we

express CZL‘_I in terms of C} and C
have proved (57).

Now we need to verify the matrix identity (58). The jk-entry is given by (see Theorem
5.2 for the definition of the matrices Qg and Q1)

%(1 - Mz)(QO)j,j+l"I"j+1,k + %(Q1)j,j—1‘lfj—1,k =
uWie(R)kk + Wi k1 (RDk+1.k + V-1 (RDk—1,k-
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(k+j+1)!

Again, multiplying both sides by EERYRE and setting \ = j + 1 and n = k — j, we obtain

(1 2),\2(1z+x+1)cHl D420 D)
u I’l+2)\, n—1 4 n+1

—=n—-A+DCr-Dn+nN

— L N N
=u(5—@m+r-1)2r-DC} - 2 Criy
Cr—=Dn+2x1-1
+ 2 n—1-
Now we firstly use (55) combined with (53) to write C)‘ +1 in terms of C} and C,L_ll , and

then we use (54) to express C* »_1 in terms of Cj » and C il Then we get

22— =30 —tn—2n)(2 % —1 n+2n-1) ,
[ i )(“CQ(H)JFWCQH()—C,?H(M) =0

which is true by (56). ]

For each w € Ny let us introduce the matrix-valued function
f’w - \Ijilpwa (59)

where P, is the matrix-valued polynomials introduced in (47) and W the upper triangular
matrix function given in (51). We recall that the function W~ s a polynomial function, as we
observed in Remark 9.3. Therefore, P, is also a polynomial function. The following result
is a direct consequence of Proposition 9.1 and Theorem 9.4.

Corollary 9.5 The matrix-valued polynomials P,=v"'p, satisfy
DP, = P,A, and EP, = P,M,,
where Ny = 3o i Exkr Muy = X kg ttw (k) Ex, and

Aoty = —(W+W +k+2) and (k) = w — k) — k(5 + D).

9.2 The explicit expression of the coefficients a}y’k

In this subsection, we give the expression of the coefficients al;j'k, defined by the relation
(48), in terms of the Racah polynomials. We recall that the Racah polynomials are defined
(see for example (1.2.1) in [19]) by

—kk+ta+B+1,—x,x+y+5+1

Rk()\(x)§a,ﬂs)/,5):4F3( a+1,B+5+1y+1

; 1) (60)

forn =0,1,... N, where \(x) = x(x +y 4+ + 1) and one of the numbers @ + 1, 8+ + 1
or y + 1 are equal —N, with N a nonnegative integer.
If we take

a=—{+1), ﬁ:_(w+k+1), ]/:0, §=0, N=¢, x = J,
then the Racah polynomials
Ri(OM()) = Rek(W(j): =€ =1, —w —k —1,0,0)

B ko€ —w—1,—j,j+1
_4F3( 0, —k —w,1 1)
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satisfy the difference equation [see [19, equation (1.2.5)]]

SOGB4 4 1)+ AHEERUERD B ) — 1)

+ 2k + L +1) = j(j +1) = w + k) Re (1)) = 0. (61)

Proposition 9.6 For w € Ngand0 < j, k < € let

(@) (Y R~ — 1, —w — k — 1,0, 0).

—( 2i) (—w — k); J

(2 )‘

Then ag) * =1 and the sequence {a j’w} satisfies the recursion relation (48).

Proof Itis easy to check that a) % = 1. Thus, we start by observing that

C+j+1 " (cw—k+ ) =) .
i = (207w =R, ()5 G ROG D),

. i+ Qji—DE+j+1) .
Pa} = (=20 (~w = 0, () ()T G RO = D).

J
The left-hand side of (48) becomes

{—j+1 k 1 k 1
j LD LD 08— 4+ 1) al =i+ D@+ j +2) al

—1 )
= (=2i) (—w — k) (21)'( )(l+§+l) (w Re(L(j — 1))

—J G+ DREOG) + LLEREHED R, + 1))

By using the difference equation (61), we have that the expression above is equal to

(=2i) (—w — k)”zj),()(”f“) (Ew 4+ k) — 2k(w 4 €+ 1)) Re(L(j + 1)

J
= (w(t — 2k) — k(¢ +2))a’*
This turns out to be the right-hand side of (48) and the proof is complete. O

Corollary 9.7 For w = 0 we obtain
k N i1
= (2i)/ (—k)j—(zjj)!.

Proof We start by observing that for w = 0 the Racah polynomial involved in the expression
of a;)’k can be written as a 3F> function

i —k,—0—1,—j,j+1
Rk(un;—e—l,—k—l,o,()):4F3( g ;1)

. —jj+1,—t-1
—3F2( 1. —¢ ;1)

By Pfaff—Saalschiitz identity (see for example [1], Theorem 2.2.6), we get

_.lvj+1’_£_1 ( ./)j(g"f'z)j O+ i+1\ /L
. = — 1)/ J
3F2( Lt ) gy -V e

Now the corollary follows directly from Proposition 9.6. O

Remark 9.8 The expression of a?‘k in Corollary 9.6 coincides with the result obtained in
(49).
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Corollary 9.9 For0 < j, k < € the jk-entry of the polynomial P, is given by

_ . Y ey perjeny -l —k,—l—w—1,—j,j+1,
[Pw(u)]jk—(_21)/(_w_k)j(2j)!(j)( ; ) 4F3( t—k—w. 1 ,1)
—w—k4jwtk+ 42
><2F1( it32 ,(l—u)/2).

10 Orthogonal polynomials

The aim of this section is to build classical sequences of matrix valued orthogonal polynomials
from our previous work. This means to exhibit a weight matrix W supported on the real line, a
sequence (ﬁw)wzo of matrix polynomials such that deg(ﬁw) = w with the leading coefficient
of P, nonsingular, orthogonal with respect to W, and a second-order (symmetric) differential
operator D such that D ﬁw = ﬁw Ay where Ay, is areal diagonal matrix. Moreover, we point
out that we also have a first-order (symmetric) differential operator E such that EP, =
ij M,,, where M,, is a real diagonal matrix.

From D (see Theorem 9.4), we obtain a new differential operator D by making the change
of variables s = (1 — u)/2. Thus,

S —-C

DF:s(l—s)F”—( —|—sC) F' + AoF.
10.1 Polynomial solutions of DF = \ F

We are interested in studying the vector-valued polynomial solutions of the equation DF =
. F; in particular, we want to know when polynomial solutions exist. We start with

s(0—$)F"+(B—sC)F + (Ag—2) F =0, (62)
where
14 —1
C-5 . .
B==——=2(+Ejj= 2 (+DEjj.
j=0 j=0
4 -1 4
C=DQj+NEj. Si=D (G +DEjjs. ho=— D j(j+2Ej.
j=0 j=0 j=0

This equation is an instance of a matrix hypergeometric differential equation studied in
[35]. Since the eigenvalues of B are not in —Np, the function F is determined by Fp = F(0).
For |s| < 1, it is given by

o
C,—A s/
F(s) =M ( 0 +X;S) Fo= ) —[B:C;—Ao+2jFo, FyeC'™,
B jl
j=0
where the symbol [B; C; —Ag + A]; is inductively defined by
[B; C; —=Aog + 2o =1,
[B:C; —=Ag+\]j4+1 = (B + )7 GECE+j—1)=Ag+WIB; C; —Ao + M,

for all j > 0.
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Therefore, there exists a polynomial solution of (62) if and only if the coefficient
[B; C; —Ag + \]j is a singular matrix for some j € Ny. Moreover, we have that there
is a polynomial solution of degree w of (62) if and only if there exists Fy € C**! such that
[B; C; —Ao + M]wFo # 0 and

(wC+w—-1)—Ag+NFy, =0, where F, =[B;C;—Ag~+ \uwFo.

The matrix

¢
Mw:w(C+w—1)—Ao+)\ZZ((j+w)(j+w+2)+)\)Ejj (63)
=0

is diagonal. Then, it is a singular matrix if and only if )\ is of the form
Aoy = —(k +w)(k +w +2),

for 0 < k < £. We get the following result.

Proposition 10.1 Given )\ € C, the equation DF = \ F has a polynomial solution if and
only if \ is of the form —n(n + 2) for n € Ny.

Remark 10.2 Let w € Ng, 0 < k < £. The eigenvalue A, satisfies A,x) = —n(n + 2)
with n € Ny if and only if » = w + k. In particular,

Awy = 2y (k') if and onlyif w+k=w +k.

Now we want to study in more detail the polynomial solutions of DF = ) F. Let us
assume that ). = —n(n + 2) with n € Ny. Let

w
F(s) = Z Fisi
i=0
be a polynomial solution of degree w of the equation D F = ) F. We have that the coefficients
F; are recursively defined by
Fip1 = (B+i)"'MF; = [B: C: —=Ao + Wi Fo,

where M; is the matrix defined in (63).
The function F is a polynomial of degree w if and only if there exists Fy € C**! such
that

Fy=[B;C; —Ao+2lwFo #0 and MyF, =0. (64)

As we said, the matrix M, is singular if and only if \. = A, (k) for some k such that0 < k < ¢,
and therefore, we have

w=n—k. (65)

Also, we observe that My, F,, = 0 if and only if F,, is in the subspace generated by ¢, (the
kth vector of the canonical basis of C¢t1).

Now we want to prove that it is always possible to choose a vector Fy € C**! such that
[B; C; —Ao + NwFo = er. Recall that

[B;C; —Ao+MwFo=B+w—1)""My_i... MiB~'MyFy,
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and that, for 0 <i < w, the matrices M,,_; are defined by

4

My =" Gy = w—iG)Ejj.
j=0

In particular, the kernel of the matrix My,_; is Ceg4; for 0 < i < min{w, ¢ — k}, because
Aw(k) — Xy—i(j) = 0if and only if j —i = k (see Remark 10.2).

Let Wj be the subspace in ct+l generated by {ep, e, ..., ex}. We observe that for every
J € Nop, we have that Wy is invariant by (B + j)_l because it is an upper triangular matrix.
For j < w, M; is a diagonal matrix whose first k + 1 entries are not zero, thus the restriction
of M; to Wy is invertible. Therefore, there exists Fo such that [B; C; —Ag + \wFo = ex.
Then

C,—Ao+
F(u)zzHl( 5 ;u)Fo

is a vector polynomial of degree w. We observe that Fy is unique in Wy, but not in C*+1.
Anyhow, the kth entry of F is a polynomial of degree w, and all the other entries are of lower
degrees because the leading coefficient Fy, is always a multiple of ey .

In this way, we have obtained the following results. In the first one, we fix the eigenvalue
A = —n(n+2) withn € Np, while in the second one, we fix the degree w of the polynomial
F.

Proposition 10.3 Letn € Noand ) = —n(n+2). If P is a polynomial solution of DF = \ F
of degree w, thenn — ¢ < w < n.

Conversely, for every w € Ng such thatn — £ < w < n, the equation DF = \ F has a
polynomial solution of degree w. Moreover, if w =n —k, 0 < k < ¢, the leading coefficient
of any polynomial solution of DF =\ F is a multiple of e.

Proof From (65), we have that there exists a polynomial solution of degree w if and only if
w =n—k,with0 < k < £.In such a case, we have proved that there exists Fp € Cct! such
that (64) holds and we have that F,, is a multiple of . ]

Proposition 10.4 Given w € Ny there exist exactly £ + 1 values of \. such that DF = \ F
has a polynomial solution of degree w, more precisely

A=tpk)=—(k+w)k+w+2), 0<k={l

For each k, the leading coefficient of any polynomial solution of DF = \y,) F is a multiple
of ex, the kth vector in the canonical basis of C*+1.

10.2 Our sequence of matrix orthogonal polynomials

The matrix polynomials
Pyu) = W)™ Py ()

were introduced in (59).

.....

deg (ﬁf))k =w and deg (f’u’j)j < w, forj #k.
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Proof The kth column of the matrix P, = W' P,, is the vector f"ff] = v~ Pk where PX
is the kth column of P,,. From Corollary 9.5, we have that Plf is a polynomial function that
satisfies

DPY = ryuPX, EPF = i, (k)P

w

for Ay = —(w + k) (w + k +2) and 1, (k) = w(§ — k) — k(5 + 1.
If w’ denotes the degree of PI/;, then we have that w+k — € < w’ < w+k (see Proposition
10.3). Hence, we write

w/
Pl =>"Aju/ withA; e
j=0

Moreover, from Proposition 10.4, we have that the corresponding eigenvalue of D should
be equal to A,y (k') = —(w’ + k") (w' + k" +2), with 0 < k' < £, and the leading coefficient
A, has all its entries equal to zero, except for the k’th one. From Remark 10.2 we obtain
that

w—w =k —k.
On the other hand, E’j) satisfies E 131]1‘) = Uy (k)ﬁzfj, where
EF = uRy + R\)F' + MoF

is the differential operator given in Theorem 9.4. Then, the coefficients of the polynomials
Pk satisfy

(jR2 + Mo — () Aj + (j + DR1Aj41 =0, for0<j <uw,
denoting A4 = 0. In particular, for j = w’ we have
(w'Ra + Mo — (k) Ayy = 0. (66)

From Theorem 9.4, we have

12
w'Ry + Mo — ()T = " (w'(§ = j) = j(5+1) = pu®)Ejj
j=0

4
=2 (WG ===k + k=D +1)E.
j=0

From Eq. (66), we have that the k’th entry of the matrix w’Ry + My — 144, (k) I must be zero,
then

0=w({—K)—wl—k)+*k-—k)(E+1).

Since w — w’ = k' — k, we have 0 = (w — w’)(1 + k + w), which implies that w’ = w and
k' =k.
Therefore, Eﬁ is a polynomial of degree w and the only nonzero entry of the leading

coefficient of PX is the kth one. O
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10.3 The inner product

Given a finite dimensional irreducible representation 7 = m, of K in the vector space V., let
(C(G) ® End(Vy))X*K be the space of all continuous functions ® : G — End(V};) such
that ® (k1 gky) = (k1) P (g)m(ky) forall g € G, k1, ky € K. Let us equip V; with an inner
product such that (k) becomes unitary for all k € K. Then, we introduce an inner product
in the vector space (C(G) ® End(Vy))X*X by defining

(©1,02) = [ w(@1@®ae)) de (©7)
G
where dg denotes the Haar measure of G normalized by fG dg = 1, and ®,(g)* denotes the
adjoint of ®;(g) with respect to the inner product in V.
By using Schur’s orthogonality relations for the unitary irreducible representations of G,

it follows that if &; and ®; are nonequivalent irreducible spherical functions, then they are
orthogonal with respect to the inner product (-, -), i.e.

(@1, ®2) =0.

In particular, if ®; and ®; are two irreducible spherical functions of type 7 = 7, we write
as above (see (6)) ¥ = H;®, and &, = H, P, and put

Hy(u) = (ho(), ..., hew))',  Ha(u) = (fo), ..., fe@)',

as we did in Sect. 8.2.

Proposition 10.6 If &, &, € (C(G) @ End(V,)X*X then
)/ ¢ S )
(P, Dy) = ;/ V1-— uzzhj(u)fj(u)du = ;/\/1 — u?H¥ () Hy (1) du.
—1 Jj=0 -1

Proof Let us consider the element £y = Ej4 — E41 € g. Then, as so(4)c >~ sl(2,C) &
5[(2,C), ad Eq has 0 and =i as eigenvalues with multiplicity 2.
Let A = expRE] be the Lie subgroup of G of all elements of the form

cost 0O O sint
0 1 0 0
0 0 1 0
—sint 0 O cost

a(t) =exptE| =

Now Theorem 5.10, page 190 in [15] establishes that forevery f € C(G/K) and a suitable
Cx

T

/ f(gK)dgk = cs / (/s*(a(t))f(ka(t)K)dr) dkyy,

G/K K/M -—m

where the function §, : A —> R is defined by

Sula) = [ Isinitv(ED],

vext
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and dgg and dky are, respectively, the left invariant measures on G/K and K /M normalized
by [ Jx 48k = Jx sm dkyr = 1. Recall that M was introduced in (12) and coincides with

the centralizer of A in K. In our case, we have 8, (a(7)) = sin® 1.
Since the function g > tr(®;(g)P2(g)*) is invariant under left and right multiplication
by elements in K, we have

b2

(D), Da) =c*/sin2ttr (®1(a()Pa(a(t))*) dt. (68)

-7

Also, foreacht € [—m, 0], we have that (1 —2(E |1+ E22))a(t)(I —2(E11+ E»)) = a(—t),
with I — 2(E11 + E») in K. Then we have

b/

(B, D) =26*/sin2ttr (©1(a()Da(a(r)*) dr.
0

By the definition of the auxiliary function ®,(g) (see Sect. 2.6), we have that
D1(a(t)Pr(a@)* = Hi(a(t))Hy(a(t))*. Therefore, making the change of variables
cos(t) = u, we have

1 ¢
(D), D) = 2c*/\/1 —u? > hj(u) fi(u)du.
A Jj=0

To find the value of c,, we consider the trivial case ®; = &, = [ in (67) and (68).
Therefore, we obtain

b/

€+1=c*/sin2t(€+1)dt.

—TT
Then, we get ¢, = 7! and the proposition follows. O

In Theorems 5.2 and 9.4, we conjugate the differential operators D and E to hypergeo-
metric operators D and E given by

D=UTWYW) 'DUT@WY®@w) and E = UTwWV @) 'EWUT W)V ).
Therefore, in terms of the functions
P = UTwYw) "'Hyand P, = (UT (w)V (1))~ Ha,

we have
1

(1, Pyyw = / Bou)* W (w) Py () du,
—1

where the weight matrix W () is given by

W) = ;\/ 1 —u2W* @) T*(w)U*UT () ¥ (). (69)
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From (27), we notice that U*U is a diagonal matrix by the orthogonality of the Hahn poly-
nomials, precisely

14 . .
U*U:z(;+z+1)!(z—1)z )
< Ci+ned e

Since T'(u) = 35_o(1 — u?)//2, we have

14

T*w)U*UT (u) = Z

j=0

G+HL+ DI =)
Qj+1nete

(1=’ Ejj.

Remark 10.7 Since W (u) is an upper triangular matrix, see (51), we observe that the decom-
position (69) easily leads to the LDU decomposition of the weight matrix W (u).

We recall that W(u) is polynomial in u, that U is a constant matrix, and that 7(u) =
Zf-zo(l —u?)J2E jj- Then it follows that W (u) is a continuous function on the closed
interval [—1, 1]. Thus, W is a weight matrix on [—1, 1] with finite moments of all orders.

One may be interested in the reducibility of the weight:

Definition 10.8 A n x n matrix weight function W supported on the interval (a, b)) C R
reduces to a smaller size if there exists a n x n matrix R such that

W 0

— *
W(u)_R(O WQ)R’ forallu € (a, b),

with Wi and W, weight matrices of lower size.

Proposition 10.9 A n x n matrix weight function W supported on the interval (a,b) C R
reduces to a smaller size if the commutant

{A € Mysp : AW(u) = W(u)A, forallu € (a,b)}

is not trivial.

Proof If A is in the commutant also is A*, assume that A is not a scalar multiple of the
identity 1. Then if A + A* = cI, for any ¢ € R, we take B = i A + ic/2 I; otherwise,
we take B = A + A*, having then that B is not a scalar multiple of the identity in the
commutant with B = B*. Hence, by the spectral theorem, we have a projection P # [
which is a polynomial of B and then P and Q = I — P are in the commutant. Therefore,
Ww) =P +OO)Wu)(P+Q)=PWw)P+ QOWw)Q, forallu € (a, b).

Let us define the matrix R as the matrix whose first columns are the vectors of an orthog-
onal basis of P(C") and the last columns are the vectors of an orthogonal basis of Q(C").
Therefore, for all u € (a, b), we have

R*W@)R = R*PWu)PR + R*QWu)QR

10 10 00 00
= (00) v (00) = (57) v (§7)
Hence W reduces to a smaller size. ]

In [21] it is proved that the commutant of our weight is a two-dimensional vector space
(see Proposition 5.5); therefore, W reduces to a smaller size. See Theorem 6.5 in [21].
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Consider now the sequence of matrix polynomials (Pw (#))w>0 introduced in (59). The
kth column of P (u) is given by a vector Pk (u) associated with the irreducible spherical
function of type

sz-%/z’ —k+£/2) )

Therefore ﬁ,ﬁ and 131’;/, are orthogonal with respect to W, i.e.

(Pk, PEyw =0 if (w, k) # (', k). (70)

In other words, this sequence of matrix-valued polynomials squarely fits within Krein’s
theory, and we obtain the following theorem.

Theorem 10.10 The matrix polynomial functions Py, w > 0, form a sequence of orthog-
onal polynomials with respect to W, which are eigenfunctions of the symmetric differential
operators D and E appearing in Theorem 9.4. Moreover,

DP, = PyAy and EP, = P,M,,
where A, = Zi:o (k) Ekk, and My, = Z£=0 o (k) Eie, with

Aoty = —(W W +k+2) and i, (k) = w( —k) — k(5 + 1.

Proof From Proposition 10.5, we obtain that each column of P,isa polynomial function of
degree w. Moreover, P,, is a polynomial whose leading coefficient is a nonsingular diagonal
matrix.

Given w and w’, nonnegative integers, by using (70), we have

1

(Py, Pydw = / Py (u)* W (u) Py (1) du
—1

¢ 1
- > /(ﬁi(u)*W(u)Islﬁ/,(u)du) Exx
k=0

1

4
= > Swwrdin / PE o W) P ) du) Eg o
k/

kk'=0 1
¢ 1

= 8w Z/ (Pf)(u)*W(u)Plﬁ,(u)du,) Eii,
k=0,

which proves the orthogonality. Even more, it also shows us that (Py, Py)w is a diagonal
matrix. Now, thanks to Corollary 9.5, it only remains to prove that the operators D and E
are symmetric with respect to W.

Making a few simple computations, we have that

(DPy, Puy) = 8uuy (Pu, Pu) A = 8y uy Al (P, Puy) = (Pyy, DPy),

for every w, w’ € Ny, because A, is real and diagonal. This concludes the proof of the
theorem. O
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Remark 10.11 Following the suggestion of the referee, we include here some comparisons
between the results in the last sections of this paper and those in [20].

Our differential operators D and E introduced in Theorem 9.4 are related to the operators
D and E introduced in Theorem 3.1 of [20]. Unfortunately, the expression of E in Theorem
3.1 of [20] is wrong. By starting from the differential operators D and E in Theorem 4.1 of
[20] and changing the variables, we obtain the following relations

D—2E = (D), —2E=¢(E) +ete+2]I.

On the other hand, the operators D and_é‘ R deﬁ_ned, respectively, in Proposition 6.1 and
(6.13) of [20], are related to our operators D and E defined in (25) by

D= (D) —e+2)1, —2E=C(te+ee+2)1)c,

where C = ZJ O%Eu
Our weight W (u) introduced in (69) is equal to the weight W (x) in Theorem 2.1 of [20].

The function L(x) given there is related to our function W () [see (51)] by
W) = CLu)'.

Finally, the matrix polynomial function P, («) given in (47) is related to the polynomial R,
in [20] by

Py(u) = CR!, (154).

Acknowledgments We would like to thank the referee for many useful comments and suggestions that
helped us to improve a first version of this paper. In particular she or he pointed out that Eq. (69) gives an
LDU decomposition of the matrix weight W; provided the more elegant proof of Lemma 3.3; asked for an
explicit expression of the sequence defined in Eq. (48) in terms of known discrete orthogonal polynomials, see
Proposition 9.6; and pointed out that our essential function W defined in Eq. (51) is, up to a diagonal matrix,
equal to the transposed of the function L in Section 2 of [20].

11 Appendix

The purpose of this section is to give the proofs of Propositions 3.4 and 3.5.
Proposition 3.4 Forany H € C (R?) @ End(Vy) we have
D)) = (1+ 1312) (0 + 1) Hyu + 03 + DHyy + 0F + DHy,
+2(y1)’2Hy1y2 + y2y3Hy,y; + }’IySHym) + Z(YIHM + y2Hy, + y3Hy3))'

Proof From (7) wehave D(H) = Y4 (H)+ Y2 (H)+ Y6 (H). We need to give the expressions
of this operators in the coordinate system p : (S Ht S5 R?

X1 X2 X3
px) = (f, -, 7) = (1, y2, ¥3).

X4 X4 X4
We have

Y@ = EH(,;(g(exp(s o))

ds dt ls=r1=0

where j : G — R?, j(g) = p(gK).
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From Sect. 2.3 wehave Y4 = E1 4 — E4,1,Ys = Ex 4 — E4p2 and Yo = E3 4 — E4 3 then

p(glexp(s +1)Y4) = (ui(s +1), vi(s +1), wi(s + 1)),
p(glexp(s +1)Ys5)) = (ua(s + 1), vals + 1), wals + 1)),
p(gexp(s +1)Ye)) = (uz(s +1), v3(s +1), wa(s +1)).

where
isin(s + 1) + cos(s + ¢t isin(s + 1) + cos(s + ¢t
uj(s_H):gu . (s +1) + g4 cos(s )’vj(s+t):gzj ! (s +1) + g4 cos(s ),
84j Sin(s + 1) + ga4 cOS(s + 1) 84j Sin(s + 1) + ga4 cOS(s + 1)
isin(s +t) + cos(s + ¢t
wj(s+t):g3j .( ) + &34 cos( )’
84j Sin(s + 1) + ga4 cOS(s + 1)
for j =1,2,3.

By using the chain rule, we have

D(H)(g) = Yf(H)(g) + Y2(H)(g) + Y2 (H)(g)

Bu, 8u, dvj dv; Bw, Bw,
_Z VIV Tae ot + yzyzg?"' Y3 e ot

ou;j 8v] ou;j ij) (8u] 8w] ouj Bwj)
+ ””’2(as 57 T ar as /) T\ ar T ar as

dvj dw; v awj) 3%u; 3%v; 3w,
H )
ds ot ar  ds +HHy, asor T gyar T o

+Hy (52

‘We observe that

Buj _ duj  gijgas —gage;  0%uj  2g4;(g1484) — g1844)

as ot g2 ©o0sor g

dv;  dvj  gojga —goagej 0%V 2g4j(g2484) — §2j844)
as at git T st g?m ’
Jwj  Odw;  g3jg44 —83484j  0°w;  2g4;(g3484] — 83/844)
as at git ds 0t gZ4 '

Now we observe that y = (y1, y2, y3) = (%, %, %) and recall that g = (g ) is a matrix

in SO(4), therefore its rows are orthonormal vectors. In particular, we have

1
T=1+)’12+)’22+Y§:1+||y||2-
844

Now the proposition follows after some straightforward computations. O
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Proposition 3.5 For any H € C*®°(R3) ® End(Vy) we have

0 —Y2 = Y1y3 —Yy3+yiy2
E(H)(y) = Hy7t | y2+y1y3 0 —1—y12
y3—yiy2 14yt 0
0 -3ty 143
+Hy, 7t | y2y3 = )1 0 -3 — Y12
—1-y3 yi+y»m 0
0 —1=y;  yi+yy3
+Hy7 1+y3 0 Y2 = y1)3
—y1—2y3 —y2+y1y3 0

Proof From (8) we obtain

E(H) = (= Ya(H)Ys(®x) + Ys(H)Y2(@x) = Yo(H)Y1 (@) O

3
=D (1) Y3y (H) Ya j (D7)
j=1

For j = 1,2, 3 we have

ou duj v; ow;
YI Js +H) Js +HV3 ds ’
where uj, vj, and w; are the functions introduced in the proof of Proposition 3.4.

In the other hand, we have that

d
Vi) = - H(P(g(exps Vae ) =

d
V@)@ (6) = 57 x(gexptY)®r'(9) = 71 Ox(glexptYo)s™)

= mzo”("(g‘e"p”k)g_l)) = 7 (a(gYrg"),

where a is the function introduced in (1). It is easy to check that
0 —X12— X34 —Xi13+ X4
aX)=|{ Xio+ X34 0 —Xo3— X4 |, forall X € s0(4).
X3 —Xoa X3+ Xua 0
Therefore, at s =t = 0, we get
3
EH) ) = 3 (Hy 5L+ Hy !
j=1
. ou; L. 9
= Hyln(a@é:](—w%g Yaejg) + Hot (a(Z)_ (-1 e Vasy g'))
+Hy 7 (a(Z)o -1 5 g Va6 )
= Hy, 7w (a(B1)) + Hy,7(a(B2)) + Hy, 1t (a(B3)).

ow
Lt Hy, =~ L) (ag3g")

Now we recall that Y1 = E13 — E»1, Y2 = E13— E31, Y3 = Ep3 — E3p. Itis easy to verify
that

g(Eij — Ej)g' = Z gki&rj Ekr.
I<k,r<4
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duj 3y

) awj . . .. .
=, = and —> given in the proof of Proposition 3.4, we obtain

By using the expressions of
that

3

Sou
B = 1oy, ol = L ( _ _
1 jz—l( ) 9s SY4-i8 = &= 1<k§r<4 (—&11844 + 814841)(8k28r3 — 8k38r2)

+(g12844 — £14842)(8k18r3 — 8k38r1) + (—&13844 + £14843) (k1812 — nggrl)) Ey,.

It is not difficult to verify that the krth entry of Bj is equal to

| g11 812 &13 grl &2 &r3
(BDkr = | 844 det | gr1 82 &3 | —giadet | gk1 8k2 83
84 8k1 8k2 &k3 841 842 843

Now we use the following fact: If g is a matrix in SO(n) and g(i|j) denotes the matrix
obtained from g deleting the ith row and the jth column, then

gij = (=1 det (g (il ). (71)
Therefore

0 814834 —814824 0
1 giagn 0 844 + 814 —8a4g34
g3, | —814824 gute, 0 844824
—844834 —844824 0

B =

We proceed in a similar way with By = 23:1 (=1)/ aa%g Y,_; ¢' and obtain

0 824834 —834 — 834 844834
By = 1 824834 0 824814 0
5’54 8iy T 854 —824814 0 —844814
—844834 0 844814 0

For By = 33_1(—1)/ g vy_j g' we get

0 g3, + 83, —834824 — 844824
B 1 =g — g 0 834814 844814

g2, | 834824 —gugu O 0
844824  —E&44814 0 0
Therefore
0 —824844 — 814834 —834844 + 814824\
E(H) = Hy 7 | 824844 + 814834 0 —834 — 814 —
834844 — 824814 g +8h 0 844
0 —gugi +giagu 81t & 1
+Hy, 7w | 824834 — 814844 0 —834844 — 814824 | —~
—84%4 - g§4 834844 + 814824 0 a4
0 —g3,— 82, 81484 + g8 1
+Hy gf4 + g§4 0 824844 — 814834 | — -
—g14844 — 824834 —&24844 + 14834 0 844
The proposition follows by observing that y; = %z, for j =1,2,3. O
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