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Abstract. We present a method to obtain infinitely many examples of pairs (W, D) consis-
ting of a matrix weight W in one variable and a symmetric second-order differential opera-
tor D. The method is based on a uniform construction of matrix valued polynomials starting
from compact Gelfand pairs (G, K) of rank one and a suitable irreducible K-representation.
The heart of the construction is the existence of a suitable base change Wy. We analyze
the base change and derive several properties. The most important one is that ¥ satisfies
a first-order differential equation which enables us to compute the radial part of the Casimir
operator of the group G as soon as we have an explicit expression for ¥y. The weight W
is also determined by W,. We provide an algorithm to calculate W, explicitly. For the
pair (USp(2n), USp(2n — 2) x USp(2)) we have implemented the algorithm in GAP so that
individual pairs (W, D) can be calculated explicitly. Finally we classify the Gelfand pairs
(G, K) and the K-representations that yield pairs (W, D) of size 2 x 2 and we provide explicit
expressions for most of these cases.
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1 Introduction

Matrix valued orthogonal polynomials (MVOPs) in one variable are generalizations of scalar
valued orthogonal polynomials and they already show up in the 1940s [24, 25]. Since then,
MVOPs have been studied in their own right and they have been applied and studied in different
fields such as scattering theory, spectral analysis and representation theory [2, 6, 13, 14, 15]. In
this paper we are concerned with obtaining families of MVOPs whose members are simultaneous
eigenfunctions of a symmetric second-order differential operator.

Fix N > 1 and an interval I ¢ R. We write M = End(C") and the Hermitian adjoint of
A € M is denoted by A*. The space M[z] is an M-bimodule. A matrix weight is a function W :
I — M with finite moments and W (x) = W (z)* and W (z) > 0 almost everywhere. The pairing

Ma] x Mlz] > M: (P,Q) > (P,Q)w = /P(m)*W(m)Q(w)dw
I
is an M-valued inner product that makes M|x] into a right pre-Hilbert M-module. A family
of MVOPs (with respect to this pairing) is a family (P, : n € N) with P, € M][z| satis-
fying (1) deg(P,) = n, (2) the leading coefficient of P, is invertible, for all n € N and


mailto:vanpruijssen@math.upb.de
http://www.mvanpruijssen.nl
mailto:roman@famaf.unc.edu.ar
http://www.famaf.unc.edu.ar/~roman
http://dx.doi.org/10.3842/SIGMA.2014.113

2 M. van Pruijssen and P. Romén

(3) (P, Pm)w = Mybmy for all n,m € N. Existence of such a family is guaranteed by ap-
plication of the Gram-Schmidt process on (1,z,22,...). Moreover, up to right multiplication
by GL(CY), a family of MVOPs is uniquely determined by the weight W.

In [9] the question was raised if there exists a matrix weight together with a differential
operator of degree two that has the corresponding family of orthogonal polynomials as a family
of simultaneous eigenfunctions. If N = 1 then the answer is well known, we get the classical
orthogonal polynomials [3]. In fact, the algebra of differential operators that have the classical
polynomials as simultaneous eigenfunctions is a polynomial algebra generated by a second-order
differential operator, see e.g. [28].

In general, the algebra of differential operators that act on the M-valued polynomials is
End(M)[z, 0;]. We identify End(M) = M ® M such that a simple tensor A ® B acts on an
element C € M via (A ® B)C = ACB*. A polynomial P € M]|z] is an eigenfunction of
a differential operator D € End(M)[z, d;] if there exists an element A € M such that DP = PA.
This is justified by the fact that we consider M[z] as right pre-Hilbert M-module.

A pair (W, D) consisting of a matrix weight and an element D € End(M)[z, d;] of order two
that is symmetric with respect to (-, )y is called a matrix valued classical pair (MVCP). Any
family of MVOPs is automatically a family of simultaneous eigenfunctions.

Consider the two subalgebras (M ® C)[z, 0] and (C ® M)[x, 05] of End(M)[z, 0,]. If (W, D)
is a classical pair with D € (C ® M)[z, 0, then the weight can be diagonalized by a constant
matrix [9]. After publication of [9] examples of MVCPs (W, D) with D € (M ® C)[z, d;] came
about, arising from analysis on compact homogeneous spaces in a series of papers starting in [16]
and ending in [30].

A uniform construction of MVCPs arising from the representation theory of compact Lie
groups is presented in [19, 33] and was inspired by [21, 22, 23, 38]. The input datum is a compact
Gelfand pair (G, K) of rank one and a certain face F' of the Weyl chamber of K. For each i € F,
the output is an orthogonal family of M#* = End(C™+) valued functions (¥ : d € N) on the
circle S* and a commutative algebra of differential operators D(p) for which the functions \Ilg
are simultaneous eigenfunctions. Here, N, is a natural number that depends on the weight
u € F. Moreover the functions \I/g are determined by this property and a normalization. We
call \1/5 the full spherical function of type p and degree d. The datum (G, K, F') for which this
construction applies is called a multiplicity free system and they are classified in [19].

We obtain families of MVOPs by multiplying the functions \llg from the left with the inverse
of Uf. The matrix weight W* is expressed in terms of U/, some data from the irreducible K-
representation and a scalar Jacobi weight that is associated to the symmetric space G/K. Con-
jugating the elements of D(p) with U/ yields a commutative algebra D* of differential operators
for which the MVOPs are simultaneous eigenfunctions. In fact, the MVOPs are determined by
this property and a normalization. The commutative algebra D* is contained in (M ® C)[xz, 0.

The exact relation between WH# and D* is not yet understood on the level of the polynomials,
i.e. it is not clear what exactly characterizes D¥. From this point of view it is not clear what
the right notion of a matrix valued classical pair should be. In the spirit of classical orthogonal
polynomials the MVOPs should be determined as eigenfunctions of a commutative algebra of
differential operators. The algebras D(u) and D* are isomorphic by definition and the first
algebra is studied in [7, Chapter 9] and [27]. It would be interesting to determine its generators
in our situation, where the branching is multiplicity free and the rank is one.

Since we do not have a precise description of the algebra D(u), we content to stick to the
original definition of a MVCP and we provide a method to find infinitely many examples of
them. To this end we exploit the existence of a special differential operator € D(u), the (image
of the) second-order Casimir operator 2 on G. After conjugation with ¥} we find a second-order
differential operator D* € D* that is symmetric with respect to the pairing and thus has the
MVOPs as simultaneous eigenfunctions.
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We show that our method is effective by applying it to low dimensional examples. First we
classify the data for which we obtain MVCPs of size 2 x 2 from [19]. The short list that we
obtain contains old and new items. Among the new ones are the symplectic (symmetric) pairs
(USp(2n), USp(2n — 2) x USp(2)) and the spherical (but non-symmetric) pair (Gg,SU(3)). For
almost all these examples we provide the corresponding MVCPs below.

This paper is organized as follows: In Section 2 we review the construction of families of
MVOPs based on the representation theory of compact Gelfand pairs (G, K). We restrict the
functions W to the Cartan circle A C G and we identify A = S 1. The coordinate on S! is the
fundamental zonal spherical function ¢, normalized by two constants ¢, d so that © = c¢ +d €
[0,1]. With this change of variables we denote W' (z) = U#(¢(a)), which is a function on [0, 1].

The MVOPs are basically a reflection on the three term recurrence relations of the func-
tions ¥ and \IJ’C“Z . introduced in this section. More precisely let Qg be defined by

Q(x) = (Vh(2)) " Th(x).

Then it follows from the three term recurrence relation for \T/Z that @g is a polynomial of degree d
with non singular leading coefficient.

Section 3 is the heart of this paper. Here we discuss how the algebra of differential opera-
tors D¥ comes about. By means of the bispectral property, we prove that there exist constant
matrices R and S such that \Ilg satisfies the first-order differential equation

2(1 — )9,V (z) = Uh(z) (S + zR). (1.1)

Remark 1.1. If we let d, act on both sides (1.1), we obtain an instance of Tirao’s matrix valued
differential equation [36]. However, the techniques in [36] do not apply directly because S might
have eigenvalues in —Nj. This is indeed the case for all the examples considered in this paper.

Remark 1.2. Observe that (1.1), can be seen as a differential operator acting on the right on \Tlg .

On the other hand \Tlg is also an eigenfunction of the radial part of the Casimir operator €2 of G
acting on the left.

In Corollary 3.6, we exploit again the bispectral property of the functions ‘ig to deduce
that the image (radial part) D* € D of the Casimir operator of G' can be expressed in terms

of R, S and an additional constant matrix coming from (G, K). More precisely we show that
the polynomials QY satisfy D*QY = Q) Aq/(rp?), where

~ Am ~ A ~ A
where M, m are the maximum and minimum of ¢|g1, p the period of ¢ and r a scaling factor.
This data is provided in Table 2 for the various cases. The diagonal matrix Ag is the eigenvalue
of ‘I/g as an eigenfunction of the Casimir operator €2 and it can be calculated for each pair
(G, K). It follows that the explicit knowledge of the function \Tlg implies explicit knowledge of
the corresponding pair (WH, DH).

In Section 4 we discuss an algorithm to obtain an explicit expression for \Tlg . This algorithm
can be implemented in GAP [12, 34] for each specific pair (G, K). Once we have a formula for
Ul we can calculate the corresponding MVCP by differentiation and matrix multiplication. We
also propose a method of finding families of MVCPs.

(1) Take a family (Gy,, Ky, tin)nen for which the construction applies. For instance, take a con-
stant family of Gelfand pairs and consider (G, K,nu), where u € F, or take a canonical
element of a face F', for instance the first fundamental weight w, and consider the family
(G, Knyw)nen, where we let the Gelfand pairs (G, K, )nen vary with n.
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(2) Calculate the first so many functions \Tlg of the family until a pattern shows up. This
provides an ansatz for a family of MVCPs.

(3) Show that every pair is indeed a MVCP. This is not difficult, one needs to check three
equations [10, Theorem 3.1]. It turns out that in many cases the group parameter, which
is a priori discrete, may vary continuously within a certain range.

In Section 5 we discuss the implementation in GAP [12] for the Gelfand pair (USp(2n),
USp(2n—2) xUSp(2)) and the appropriate faces F'. We discuss a branching rule that is necessary
to implement the algorithm. The branching laws for the symplectic groups are more difficult
than those for the special unitary and orthogonal groups. Indeed, the multiplicities are not only
determined by interlacing condition, but also by an alternating sum of partition functions. At
this point it is important to select the right irreducible K-types. Selecting an irreducible K-
representation of highest weight u € F', where (G, K, F') is a multiplicity free system, guarantees
that the branching rules simplify and that the involved algebras are commutative. In fact, the
whole construction of MVOPs would not work for more general irreducible K-representations.

There are two families of MVCPs of size 2 x 2 related to (USp(2n), USp(2n — 2) x USp(2)).
We calculate the first family by hand. For the other family we calculated the corresponding
family of MVCPs using our method. We apply the machinery once more to give an example of
size 3 x 3 that is associated to this Gelfand pair.

In Section 6 we classify all possible triples (G, K, i) that give rise to 2 x 2 MVCPs according
to the uniform construction described in [19]. Subsequently we determine the corresponding
functions (IVIS .

To indicate that our method is effective we display most of the MVCPs of size 2 x 2 below.
Some of these MVCPs were already known (Cases al, b, d, see [30, 32, 37]) but they were
obtained by different means. The other MVOPs (Cases a2, cl, ¢2, gl, g2, f) are new as far as
we know. The matrix weights are of the form

WH(z) = (1 — )P UH (2)* TFIL (z).

We provide the expressions for \Ilg (x) and T* instead of working out this multiplication, because
the expressions become rather lengthy. The parameters n, 7, m are a priori all integers for which
we give the bounds in each case, see Remark 1.3.

Case a. The pair (G,K) = (SU(n+1),U(n)). Wehavea =n—1,=0,n>2,1<i<n-1
and m € Z. We have two families of MVCPs associated to this example, depending on the sign
of m, but in either case

Ao

DV = z(z —1)82 + [-1 —2§+1‘(n+1—2}~2)]8x+?.

Case al. For m > 0:

o (V7 Ve o T”:(i 0>’

Uy(r) == 1 (m+1)—z(m+n—i+1 0 n—i
t1—n
m+1 1
_ (Y 0 s_ | 2 2
Bo (0 2(m+n—i+1)>’ = 0 m+2 ]
2
(m+1)(i—m-n)—m—-1—i+n m+1
- 2(m+n+1—1) 2(m+n+1—1)
a i—n (m+1)(i—m—n)
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Case a2. For m < 0:

m+ (i —m)x

~ _(m+1) . 1 1 0
\Ilg(x) =T 2 7/1 1 ) T“ = <0 n — Z> bl
xr2 T2
m—1 0 (i—m—1) i
B 2 3 2(i —m) 2(i —m)
1 m |’ m mi+1i—m
2 2 2(i —m) 2(i —m)

Case b. The pair (G,K) =
corresponding MVCP is given by

DV =x(x — 1)82 + (— 2 — 25 + 2z(n — R))d, + Ao,
wo= (0 ) ()

A°:<8 2(n0—i)>’ §:<_01 —01>’ S =

N RN~
N —LN|

Case c. The pair (G,K) =

0 0
AO_(O m—z’>’

(SO(2n+1),50(2n)). Let a = =n—1,1<1i<n-—2. The

(USp(2n), USp(2n — 2) x USp(2)). We have a =2n —3, f =1

with n > 3. We have two families of MVCPs associated to this example but in either case

D = z(x — 1)82 + (—n — 25 + 22(2n — R))d; + Ao.

Case cl:

_ v
V() =

Vv 0
[

n—2

)
v=(0 saln) R 2a) s (25:21))

1
2(n—1)
0 -1 (n—2)
2(n—1) 2(n—-1)
Case c2
x+1 (n+1)z—2 2 0
B = | f((n+n3)_x1+n—)’ T#(THl 2 |
v 2(n—1) R )
(n+1) 4 2n —10
0 0 ~ n—1 s | n+3 (n—-1)(n+3)
A°<0 2n+6>’ = . (_3) I n—>5
2 n+3 2(n+3)

For Case c2, we do not provide a formal proof that the family of MVCPs that are produced
in this way, are the ones associated to the Lie theoretical datum. For this we have to study the

various representations, which is quite involved.
Case g. The pair (G, K)
pair. We have « = 8 = 2 and

Ao

DV = x(z —1)82 + (=3 — 25 + 2(6 — R)) 9, + -

= (G2,SU(3)). There is a single 2 x 2 MVCP associated to this
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where

T x 1 0
yH = T =
= (5 30t aym) (0 2):
1 1
_ (00 =_ | 2 I _
A0_<0 6)7 R = 3 ) S =

We omit Case d, (SO(2n),SO(2n — 1)), as it is similar to Case b. We make a few remarks
concerning these examples.

S| RO Ot
WINW| —

Remark 1.3. The parameters n, m, ¢ in the various examples may vary in R rather than
in N, within certain bounds. The bounds are determined by the question whether the matrix
weight is positive. To see that the pairs (W, D) remain MVCPs, one has to check the symmetry
relations (4.2). These expressions are meromorphic in the parameters, so they remain valid.

Remark 1.4. In each case the determinant of the weight is a product of powers of x and (1 —x)
times a constant. On the one hand this is quite remarkable, for the weight matrices do not seem
to have much structure. However, it turns out that all the weights that we construct have this
property. This follows from Corollary 3.4, which also settles an earlier Conjecture 1.5.3 of [33].

Remark 1.5. The matrix weights W may have symmetries, i.e. they may be conjugated by
a constant matrix into a diagonal matrix weight. We check whether this occurs by looking at the
commutant of W#. It turns out that we only have non trivial commutant in Cases bl and b2
for specific parameters.

2 Lie theoretical background

Let (G, K) be a pair of compact connected Lie groups from Table 1 and let g, ¢ denote their
Lie algebras. The quotient G/K is a two-point-homogeneous space (cf. [39]) which implies
that K acts transitively on the unit sphere in T,xG/K. We denote T, xG/K = p and fix a one
dimensional abelian subspace a C p. The one dimensional subspace a C g is the Lie algebra of
a subtorus A C G and it follows that we have a decomposition G = K AK.

Let M = Zk(A) denote the centralizer of A in K with Lie algebra m C ¢. Let Tpy C M be
a maximal torus and let T C K be a maximal torus that extends Th;. Then M NTx = Ty
and ATy, is a maximal torus of G. The Lie algebras of T and Tj; are denoted by tx and t;;.
The complexifications of the Lie algebras are denoted by g, .. ..

The (restricted) roots of the pairs (g, ac ® tarc), (ge, ac), (Me, tare) and (€, tx ) are denoted
by Ra, R(g,4), Rum and Rk respectively. We fix systems of positive roots RE, R(JFG A) Rj\“/[
and R} such that the natural projections R — R(g 4) and Rg — R respect positivity.

The lattices of integral weights of G, K and M are denoted by Pg, Px and Py, the cones of
positive integral weights by Pér , P;g and Pj\fl. The theorem of the highest weight implies that the
equivalence classes of the irreducible representations are parametrized by the cones of positive
integral weights. Given A € PJ we denote by 7§ : G — GL(V\¥) an irreducible representation
of highest weight A\. The restriction Wf\ x decomposes into a finite sum of irreducible K-

representations and for 1 € Pif we denote the multiplicity by me(u) = [n{|Kk : W,If .
Definition 2.1.
o Let € PE. A triple (G, K, ) is called a multiplicity free triple if mf’K(u) < 1 for all
A€ P
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e Let F' C P bea face, i.e. the N-span of some fundamental weights of K. A triple (G, K, F)
is called a multiplicity free system if (G, K, p) is a multiplicity free triple for all u € F.

The notion of a multiplicity free system can be considered for any compact Lie group G with
closed subgroup K. In [19, 33] it is shown that for (G, K, F') to be a multiplicity free triple, the
pair (G, K) is necessarily a Gelfand pair. Furthermore, the multiplicity free systems (G, K, F')
with (G, K) a Gelfand pair of rank one are classified by the rows of Table 1. The multiplicity
free systems with (G, K) a compact symmetric pair have been classified in [18].

Table 1. Compact multiplicity free systems of rank one. In the third column we have given the highest
weight Agph € Pg of the fundamental zonal spherical representation in the notation for root systems of
Knapp [20, Appendix C], except for the case (G, K) = (SO4(C),SO3(C)), where G is not simple and
Asph = @1 + s € P = Nowy + Ny, The groups M are isogenous to U(n —2), SO(2n —2), SO(2n — 1),
USp(2n — 4) x USp(2), Spin(7), SU(3) and SU(2) respectively.

G K Asph faces F
SUn+1) n>1 U(n) w1 + wn any
SO(2n) n>2 SO(2n —1) w1 any
SO(2n+1) n>2 SO(2n) w1 any
USp(2n) n >3 | USp(2n —2) x USp(2) wo dim F < 2
Fu Spin(9) w1 dimF <1 or
F = Nwi + Nwo
Spin(?) G2 w3 dim F' <1
Go SU(3) w1 dimF <1

Let (G, K, F) be a multiplicity free system from Table 1, let u € F and define PJ (1) = {\ €
PL mf\;K(u) = 1}. Let Py, (pn) = {v € P}, : mffM(l/) = 1}. The structure of the set P (u) is
important for the construction of the families of matrix valued orthogonal polynomials that we
associate to (G, K,p). In the special case p = 0 we have P (0) = NAgn, where Agpp is called
the fundamental spherical weight. We have indicated the weights Agpp, in Table 1.

The complexified Lie algebra g. has a decomposition g. = €. ® a. ® n", where n™ is the sum
of the root spaces of the positive restricted roots R(+G7 Ay If (G, K) is symmetric this is just the
Iwasawa decomposition. For the two non-symmetric cases see, e.g., [33].

For A € P} (u) the action of M on (V'/\G)"Jr = {v € V¥ : ntv = 0} is irreducible of highest
weight Aly,,. Moreover, A, € Pj;(1), see e.g. [19]. It follows that the natural projection
q : Po — Py induces a map PJ(u) — Py (1) which turns out to be surjective, see [19]. On
the other hand, if A € P} () then A + Agpn € P2 (1), which follows from an application of the
Borel-Weil theorem. Define the degree d : P/ (1) — N by

d(A + Aspn) = d(A) + 1, min{d(PF (u) N (A + ZAsph))} = 0.

Let B(u) = {\ € PA(u) : d(\) = 0}. The set PZ (u) is called the p-well and B(y) the bottom
of the p-well.

Theorem 2.2. We have PZ (1) = NAgn + B(u). There is an isomorphism

At Nx Pi(p) = PL(w)
such that N(d,v)|y,, = v and d(\(d,v)) = d. If \,\N € P (n) and [7§ ®7T)C\’;ph : 7] > 1 then
dN) —1 < d(N) < d()) + 1.

The proof of Theorem 2.2 is based on a case by case inspection, see [19, 33]. Let =<, be
the partial ordering on PJ (1) induced from the partial ordering on NAg,, + B(u) given by the
lexicographic ordering (<, <), where < comes first.
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Corollary 2.3. If \, X € Py () and [n§ @ n§ 7] = 1, then A — Apn = X = A+ Agpn
(whenever A — Apn € PJ).

Indeed, the highest weights of the irreducible representations that occur in the tensor prod-
uct decompositions are of the form X = X+ X”, where A" is a weight of Agn (see, e.g., [20,
Proposition 9.72]). The lowest weight of the fundamental spherical representation is wg(Aspn),
which equals —Agp by inspection. Here, wg denotes the longest Weyl group element.

Fix a multiplicity free system (G, K, F') from Table 1 and fix u € F. Let 7r{f K — GL(VMK)

be an irreducible representation of highest weight p. Let R(G) denote the (convolution) algebra
of matrix coefficients of G and define the (K x K)-action on R(G) ® End(VMK) by

(k1 k2)(m © V) (g) = m(ky  ghs) © 7 (k)Y (ko) ™.

The space E* := (R(G) ® End(VMK ))E*K s called the space of y-spherical functions. Note that
® € BV satisfies

O(kighs) = 7t (k1)®(g)m (ka)  Vki,ka € K,g€G.

Furthermore, note that EY is a polynomial algebra and that E* is a free, finitely generated
E%-module. In fact, F* = E° @ CIBWI as EO-modules.

Let A € Pj(u) and let 7§ : G — GL(V,®) denote the corresponding representation. Then
V)\G = V#K @ (VHK )+ and we denote by b : VuK — V)\G a unitary K-equivariant embedding and by
b*: V¥ — VK its Hermitian adjoint.

Definition 2.4. The elementary spherical function of type p associated to A € P&r (1) is
defined by
. G — End (V) :g— b om(g)ob.

It is clear that the elementary spherical functions have the desired transformation behaviour.
We equip the space E* with a sesqui-linear form that is linear in the second variable,

(@102} = [ r(@2(9)" alg) dy
G
with dg the normalized Haar measure. As a consequence of Schur orthogonality and the Peter—
Weyl theorem we have the following result.
Theorem 2.5.

o The pairing (-, ")y : E* x EF — C is a Hermitian inner product and (®X, V), o =
C)\é)\’)\/.
o {®: X e P} (n)} is an orthogonal basis of EV.

Denote ¢ = @gsph, the fundamental zonal spherical function and write

¢a = Dgy_,- (2.1)

Then E° = C[¢)], i.e. E° is a polynomial ring generated by ¢. Note that ¢(kigks) = ¢(g) for all
ki,ke € K and all g € G. This implies that ¢®) can be expressed as a linear combination of
elementary spherical functions. It follows from Corollary 2.3 that

6Py = > APy (2:2)

Af}‘sph ju)‘/ju)‘+)‘sp}1

The Borel-Weil theorem implies that cﬁ M Agn = 0 and we can express the elementary spherical

function ®, as a E°-linear combination of the functions ® A(O,v), With v € Py ().
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Definition 2.6.

e For A\ € P} (u) define Qx(¢) = (¢5,(¢) : v € B(p)) in CIBWI[¢] by

(I))\: Z qst7y<¢)q)u-

vEB(1)

e For d € N define Qq(¢) € End(CBWN)[¢] as the matrix valued polynomial having the
Qx(d,v) (@) as columns (v € B(u)).

Theorem 2.7. The matriz valued polynomial Qq is of degree d and has invertible leading coef-
ficient.

Indeed, from (2.2) we deduce that for each d € N there are Ay, By, Cy in End(CB®WI) such
that

?Qa(P) = Qar1(0)Aq + Qa(d)Bg + Qa—1(¢)Ca. (2.3)

Corollary 2.3 implies that the matrices A4 are upper triangular and the non vanishing of c’/(’ M Aupn
that the diagonals are non-zero.

Define V# : G — End(CIBWI) by VHi(g),, = tr(®y0.)(9)* ®r0w(9)). We see that VF
is K-biinvariant, hence it is of the form V# = W#(¢) € End(C/BWI)[¢].

The pairing (Q, Q') = fGQ(qb(g))*W“(gi))Q’(gf)(g))dg is a matrix valued inner product, see
e.g. [19]. Note that all the functions in the integrand are polynomials in ¢, and ¢ is K-biinvariant.
In view of G = KAK and the integral formulas for this decomposition, we have

1 —_—~
Q.Q') = /0 Q@) WH(2)Q' () (1 - 2)*2Pdz, (2.4)

where x = c¢+d (with constants ¢, d depending on the pair (G, K)) is a normalization such that x
attains all values in [0, 1]. The factor (1—z)%z? is the ordinary Jacobi weight that is associated to
the Riemann symmetric space G/K on the interval [0, 1]. We denote W (x) = (1 —x)axﬂwﬂ(x)

Now we come to a different discription of the family (Qg : d € N), one that allows us to
transfer differentiability properties of the elementary spherical functions to similar properties of
the matrix valued polynomials.

The spherical functions ® € E* are determined by their restriction to A and ®(a) €
Endps(V,) because A and M commute. Since mff’M(y) < 1, Endps(V,) consists of diagonal
matrices. More precisely, with respect to a basis of the M-subrepresentations of V},, the ma-
trix ®(a) is block diagonal, and every block is a constant times the identity matrix of size

dimv. Sending such a matrix to a vector containing these constant provides an isomorphism

w : Endy(V,) = CIBWI,

Definition 2.8. The function ¥4 : A — CIBW is defined by ¥4 (a) = u(®4(a)). The function
v A End(C/B®I) is the matrix valued function whose columns are the vector valued
functions \Il‘/\‘(d’y), with v € Py, (1), and where X : Nx Py (u) — PZ (1) is defined in Theorem 2.2.

It follows that ¥/ (a) = ¥{(a)Qq(é(a)) and W“(gb(a)) = Uf(a)*T*¥k (a), with T* the di-
agonal matrix whose entries are dim v. Moreover, we know precisely which matrix coefficients
occur in the entries of the functions W%,

Theorem 2.9. The entries of U] are indexed by the set Py;(n). Hence, the entry (¥4),, , is
equal to the matrix coefficient mf]"v, where A = A(d,v3) and v € VV]Y[ C VMK C V)\G 18 any vector
of length one.
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The proof is immediate from the definition of \Ilg . Note that the construction of the func-
tions \I/’j can also be performed for the complexified pair (G¢, Kc). We obtain a function on
Ac =2 C* that takes values in End(CZ®!) and we denote it with the same symbol, v C* —
End(CY). For later reference, we state the following result concerning the entries of \I/g , of
which the proof is straightforward.

Proposition 2.10. The entries of the function \If’; . Ac — CIBWI gre Laurent polynomials
in Clz]. The maximal degree is less than or equal to |AN(Ha)|, where Hy is defined by A =
a/2miHAZ. In fact, the maximal degree occurs precisely in the entry labeled with \lg,, .

The functions \Ilg are analytic, as the entries are matrix coefficients. Moreover, they satisfy
the three term recurrence relation

P(2)Wh(2) = Wl (2) AL + Wh(2) By + Wi (2)Cf  forall z e Ag, (2.5)

where the matrices Ag, Bg, Cy4 are the same as in (2.3). Define A*(WY) = W/ Ay + By +
\Ilg_lCd. The operator A* is a second-order difference operator acting on the variable d that
has U# as eigenfunction and with eigenvalue ¢.

3 Differential properties

In this section we discuss the second-order differential operator that we obtain from the quadratic
Casimir operator  of the group G. Moreover, using the fact that Ul is an eigenfunction of
whose eigenvalue is a diagonal matrix and that the functions \I/g satisfy a three term recurrence
relation, we deduce that U/ satisfies a first-order differential equation. From the singularities
of this equation we deduce that Uf(a) is invertible whenever a € A is a regular point for ¢|4.
In this section we work with spherical functions on the complexified Lie groups G¢ and Ac.

Let U(g.) be the universal enveloping algebra of g. and let U(g.)® denote the algebra of
Ad(K)-invariant elements. Let I(u) C U(%:) be the kernel of the representation U(¢.) —
End(V,,) and define

]D)(M) = U(gc)K/ (U(gc)K N U(QC)I(M)) .

The irreducible representations of D(u) correspond to irreducible representations of g. whose
restriction to €. has a subrepresentation of highest weight yu, see e.g. [7, Théoreme 9.1.12].

The differential operators D € D(u) leave the space of u-spherical functions invariant. As
the p-spherical functions are determined by their values on A, in view of G = KAK and the
transformation behavior of the p-spherical functions, every D € D(u) defines a differential
operator R(u,D) satisfying R(u, D)(®#|4) = (D®H)|4 for all & € E*. Since the spherical
functions are analytic, we obtain, after identifying Ac = C*, a map R(u) : D(u) — C(2) ®
End(Endy/(V,))[0.], and the map R(u) is an algebra homomorphism [5]. The differential
operator R(u, D) is called the radial part of D. We denote the image of R(u) by Dgr(u).

Theorem 3.1. For every element D € Dr(p) and every d € N there is an element Ay(D) €
End(CY) such that

DUH = WH A4 (D).

Moreover, the map Ay : D — Ayg(D) is a representation. The family of representations {Ag}qen
separates the points of the algebra D(u).

Proof. The first part is proved in [19, 33]. The matrix Ay4(D) is diagonal and its entries are
Ag(D)yy = 775;( i) (D). For the second statement, suppose the converse. Then there are two
differential operators D, D’ that have the same eigenvalues and it follows that D — D’ acts as

zero on the elementary spherical functions. This implies that D — D’ = 0. |
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It follows that for any D € Dg(p) and A* (defined in (2.5)), the triple (A*, D, {¥ : d € N})
has a bispectral property, i.e. the operators A* and D have the members of the family {\Ilg :
d € N} as simultaneous eigenfunctions (albeit in different variables). For more on the bispectral
property, see e.g. [8, 17]. In the case p = 0 we have |B(u)| = 1 and we denote the eigenvalues
by lower case letters, D¢ = A(D)¢.

The Casimir operator on G is given as follows. Let {X; : i =1,...,dimg.} be a basis of g,
and let {)Z'Z :i=1,...,dimg.} be a dual basis with respect to the Killing form x on g.. Then

0 => k(X Xj))?in. On the g.-representation V) the Casimir operator {2 acts with the scalar
i?j
K(A,A) +2k(A, pg), where pg is half the sum of the positive roots of G. The image of 2 in D(u)

is denoted by Q or by Q(u) if we want to indicate on which function space we let it act. Then
R(u, Q) = r((z@Z)Q + ¢(2)20; + F,u(2)), (3.1)

where ¢(z) is a meromorphic function on Ac, F,(z) is a meromorphic function with matrix
coefficients and r is a constant that depends on the pair (G, K). For the particular case = 0 we
have Fy(z) = 0. For the symmetric pairs these statements follow from [40, Proposition 9.1.2.11].
For the two non-symmetric pairs see [19] or [33, Paragraph 3.4.28].

Lemma 3.2. The function ¢ satisfies (20,¢)* = p*(¢p — M)(¢ — m), where M and m are the
mazimum and the minimum of ¢ restricted to the circle S* C Ac and p = #(K N A).

Proof. The fundamental spherical functions are of the form ¢(z) = a(zP + 27P)/2 + b (see
e.g. [33, Table 3.3]). On the other hand, ¢ is an eigenfunction of ©(0) and the statement follows
from a calculation. [

In what follows we only consider the operator R(u,(2), the radial part of the image of the
second-order Casimir operator in D(u). The eigenvalues are denoted by A, for general u € F
and Ay for p =0, i.e. we have

Q(0)¢a = AgPa, (3.2)
Qu) Ty = VA,

where ¢4 is given by (2.1).

Theorem 3.3. The function W satisfies the first-order differential equation
2220.0(2) (0. W4) (=) = Wh(2)(Re(2) + 9), (3.4)

on C*, where R = Ay*A1Ag — Ag — A1 and S = AgBy — BoAy A1 Ag.

Proof. We need the identities (2.5), (3.2) and (3.3) for d = 1,2 to prove this result. Let the
operator 7(z0,)? act on both sides of the equality

¢(2) ¥ (2) = W (2) Ao + ¥ (2) By

and work out the differentiation. The derivatives of order >1 can be written in terms of ¢, ¥/
and ¥/ and their first-order derivatives. We get

r(20:)%(¢(2) W5 (2)) = 2r2%¢ (2)(V5)'(2)
+6(2) [ W (2) Ao — Fu(2)¥f(2) — c(2)2(2) (2)] + [Mi6(2) — e(2)2¢/ (2)] TG (),

and

r(20:)(9(2) ¥ (2)) = r(20:)* (¥ (2) Ao + V5 (2) Bo)
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= (W (2)A1 — Fu(2)Wh(2) — ef2)=(W4) (2)) Ao
+ (Wh(2)Ao — Fu(2)Wh(2) — c(2)=(¥4)'(2)) Bo.

Equating and using the three term relation and its derivative, we find
2r22¢/ (2) (W) (2) = WY (2) A1 Ao + WG (2) Ao Bo — ¢(2) UG (2) (Ao + A1)
Using the three term recurrence relation once more we get

2r22¢/(2)(95)'(2)
= Wh(2)[(Ag ' A1 Ao — Ao — M) é(2) + AgBo — BoAg ' A1 Ag].

Plugging in R and S yields the desired equation. |

Note that the matrix R measures the fact whether the matrices A,, of the recurrence relations
are diagonal or not. In the symplectic case these recurrence matrices are not diagonal in general,
see Sections 5.2 and 5.3. For the orthogonal groups (SO(m + 1),SO(m)) the recurrence matri-
ces A, are diagonal. In this case the matrix R is diagonal (even scalar in many examples). For
m = 3 this follows from [22, Theorem 3.1] or [31, Theorem 9.4]. In general this follows from
the description of Pér (1) and the decomposition of the tensor product of a general irreducible
representation and the fundamental spherical representation, see [33, Chapter 2.4].

Let ¢, denote the restriction of ¢ to Ac. Let Acreg be the set of points where ¢4, is an
immersion, i.e., where d¢ 4. is injective. Denote A;eg = AN A reg. Finally let Ac ;g denote
the set of points, where det Uf(z) # 0. Since the weight function W* is polynomial in ¢ and
moreover, the highest degree polynomial occurs precisely once in each column and once in each
row, the determinant of W* is a polynomial in ¢ of positive degree. It follows that Ac ,—reg C Ac
is a dense open subset. See also [33].

Corollary 3.4. If z € A reg then Ui(2) is an invertible matriz.

Proof. The linear system (3.4) has singularities precisely in Ac\Ac reg- Hence, locally in Ac g,
there exists a fundamental solution matrix which is holomorphic and invertible. By Theorem 3.3
the function Uf has the same properties on the set Ac ji—reg, Whose intersection with Ac reg is
dense in Ac. The claim follows. [ |

Corollary 3.4 settles a conjecture on the determinant of the weight matrices, see [33, 1.5.3]
and [22, Theorem 2.3]. Namely, the determinant of V#(¢) is a polynomial in ¢ that is non-
zero outside the critical points of ¢4.. In view of Lemma 3.2 det(V#(¢)) is a multiple times
(¢ — M)™M(¢p —m)™m, for some npr, Ny, € N.

We can now conjugate the image Q(u) € D(u) of the quadratic Casimir operator {2 with
the function W/ to obtain a differential operator of order two for the family of matrix valued
orthogonal polynomials. Since (u) has real eigenvalues the resulting operator is symmetric
with respect to the pairing (2.4). Indeed, the matrices (Q4, Qq) are diagonal matrices.

Theorem 3.5. The polynomials Qg, d € N, satisfy D*Qq = QqMg4, where
DH = (\I/g)_lQ\Ilg =r(20,)® + [rc(z) + (Ro(z) + S)/(zaﬁ'(z))] (20,) + Ao.
Proof. It is a straightforward computation that

Q) (V5 (2)Q(2)) = 14 (2)(20:)°Q(2) + r[220: W (2) + ¢(2) ¥4 (2)] (20:Q(2))

+7[(0:05)? + ¢(2)(20:) V) (2) + Fu(2)¥h(2)] Q(= (3.5)
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It follows from (3.1) and Lemma 3.2 that the coefficient of Q(z) in (3.5) is exactly Ag. On
the other hand, the coefficient of (20,Q(z)) in (3.5) is obtained from Theorem 3.3. Now the
theorem follows by multiplying with (¥})~! from the left on both sides of (3.5). [

Corollary 3.6. Let \T/’g be the function on the interval [0, 1], defined by \T/’g((qﬁ(z) —m)/(M —
m)) = WH(z), where z € {e" : 0 <t < w/p}. Then U} satisfies the (right)-first-order differential
equation

. . . S +mR -~ R
_ H — pH - - " -
z(1 — 2)0, ¥} (z) = ¥} (z) (S + zR), S 3 p (M — 1)’ R 2 (3.6)

Let Qg = Qqo ((¢ —m)/(M —m)). Then D*Qq = Qq(Ag/(rp?)), where D" is the differential
operator
A

> A1 > 0

)\1m

DF =az(z — 1) + | —5
x(x—1)07 + (M —m)

Here M, m are the mazimum and minimum of ¢|g1, see Lemma 3.2.

Proof. The proof is a straightforward consequence of Lemma 3.2, Theorem 3.5 and (3.2). N

Remark 3.7. We observe that the function (¢ —m)/(M —m) is a bijection from {e" : 0 <t <
7/p} onto the interval [0, 1] (see Table 2), so that ¥l in Corollary 3.6 is well defined.

In Section 4.3 we provide all the data r, p. The scaling r is determined by comparing the radial
part of ©(0) to the hypergeometric differential operator for the Jacobi polynomials on G/K.
Basically we only need to know (a, 3).

Remark 3.8. The operator DM in (3.7) is a matrix valued hypergeometric equation [36]. In the
scalar case, the polynomial eigenfunctions of (3.7) can be written in terms of hypergeometric
series. In the matrix valued setting, in order to give a simple expression of de as matrix valued
hypergeometric series it is necessary to perform a deeper analysis. See Corollary 5.6 for the case
of the symplectic group.

Remark 3.9. Theorem 3.5 allows us to calculate the conjugation of the Casimir operator with
the function W/ for individual cases, without calculating the radial part of the Casimir operator.
The latter is in general very technical so Theorem 3.5 makes it much easier to generate explicit
examples of differential operators. For an explicit expression of the differential operator D*
we only need to know the eigenvalue A\; and an explicit expression of the function Uf. Indeed,
using Lemma 3.3 we find expressions for R and S, using computer algebra, and these, together
with A1 gives an expression for D* by (3.7).

We conclude that a numerical expression of the functions Wf allows us, using computer
algebra, to generate examples of a matrix valued classical pairs (WH#, D*).

Remark 3.10. The operator DM in Corollary 3.6 is given explicitly by the following expressions
(use Table 4.3).

e For SU(n +1): D = z(x — 1)02 + [-1- 28 +z(n+1— 2&)}81 + %

e For SO(2n): D = z(z — 1)0% + [—22-L — 25 +x(2n — 1 — 2&)}&0 + Ap.
e For SO(2n +1): D" = z(x — 1)92 + [—n — 25 + x(2n — 2]%)]82 + Ao.

e For USp(2n): DF = a(x — 1)02 + [~2 — 25 + x(2n — 2R)] 0, + A2

e For Fy: D* = z(x —1)92 4 [~6 — 25 4 2(12 — 2R)] 0, + Ao.

o For Spin(7): D' = z(x — 1)92 + [ — 25 + x(7 — 2R)] 0, + §Ao.

e For Go: D' = z(x — 1)02 + [-3 — 25 4 2(6 — 2R)] 9, + &2,
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4 A method to calculate MVCPs

In this section we describe an algorithm to calculate the functions W# from Definition 2.8.
We have implemented this algorithm in the computer package GAP for the symmetric pair
(USp(2n), USp(2n — 2) x USp(2)) (see Section 5 for this pair and [34] for the GAP-files). From
the description of the algorithm it is clear how to implement it for other multiplicity free triples
in Table 1. In the Section 4.1 we discuss the general algorithm to calculate ¥4. In Section 4.2
discuss the implementation of the algorithm in GAP. Finally we provide the necessary data from
the compact Gelfand pairs to calculate the MVCPs.

4.1 The algorithm

The algorithm to calculate the functions W has the following input: (1) a multiplicity free
system (G, K, F) of rank one from Table 1, (2) an element p € F and (3) an integer d. The
output is an expression for the function ¥/ : S' — End(CM+), where N, is the number of
elements in the bottom B(u) of the p-well.

The Algorithm

1. Determine Py, (p) = {v1,...,vn,}-
2. Determine the bottom B(u) = {b(u,v1),...,b(p,vn,)} of the p-well.
3. Determine B4 () := {\; = b(p,v;) + ddpn: 7=1,...,N,}.
4. for all \; € BY(u) do
5. Determine a K-equivariant embedding v : V, = V).
6. for all v; € Py,(1) do
7. Determine a vector vy, .., € 7(V,,) of highest weight v;
of length one.
8. Determine the matrix coefficient e® — <atv>\j,#,w, v,\j7u7yi>.
9. Put all the entries in the j-th column

10. Build ¥ with all the columns j =1,...,N,.

Step 1. Determine Py, (). The set Py, (1) parametrizes the elementary spherical functions
of a fixed degree d (Theorem 2.2) and also the entries of the elementary spherical functions
restricted to A (Theorem 2.9). Thus, the number of elements N in P;;(u) determines the size
of the matrices ¥ (a), a € A.

Steps 2 and 3. Determine B?(y). This set determines the spectrum Pg (x) and in turn
parametrizes the elementary spherical functions.

Step 5. Determine a K-equivariant embedding ~ : VNK — V/\Cj. To this end we calculate the
weight spaces Vg(u’), where 1/ is a weight in Pg that projects onto p € Pit, i.e. with q(u') = p.
If rankG = rankK then p/ = pu. The highest weight vector vy € VuK is annihilated by all the
simple root vectors of K and the image v(vg) is the unique vector with this property. Hence we
calculate

N vew)n ) ker(Es), (4.1)

wig(p)=p Bellx

which is a one-dimensional subspace of V), because miK(,u) = 1. Fix a non-zero element v,
n (4.1). Put y(vg) = v{, and define v : VMK — V/\C]T' by stipulating that v is K-equivariant. Letting
the root vectors in €c of the negative simple roots act on v}, gives a basis of ’y(VMK ) C V/\?.

Step 7. Determine a vector vy; ., in 'y(VMK ) of highest M-weight v;. This is similar to the
first part of Step 5.
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Step 8. Determine the matrix coefficient e? — (a1, pvis UA; ) - By Proposition 2.10 we
know that any matrix coefficient of W)C\’; restricted to A is a Laurent polynomial whose terms
are of degree k with |k| < |[A(Ha)|. On the other hand we have a; = exp(iH gt), which implies

(it)P
p!

o0
<atv>\jaltwwv/\j7u7w>v}\ = E :

P
<HAU>\j i UNj v > V&
j
p=0

It suffices to calculate <H,]ZU>\j,u,ViaUAj,u,ui>Vf for k < 2|\(H,4)|. Indeed, the Laurent polyno-

mial m;) | 4 is determined by the the first 2|]A(H4)| terms of its power series. To get an invariant
inner product on the representation spaces we have implemented the Shapovalov form, see
e.g. [35].

Steps 9 and 10. The matrix coefficients we obtain in Step 8 are put in a column vector of
length N, and these N, column vectors are in turn put as columns in an (N, x N,)-matrix.

4.2 Implementation in GAP

In Step 1 we need to determine the Py (u). Descriptions of Py (1) are given by classical branch-
ing rules for the lines 1, 2 and 3, see [33]. For line 4 see Section 5, for line 5 see [1] and for
the two remaining lines see [19]. Upon choosing suitable tori, the branching rules amount to
interlacing conditions of strings of integers which are easily implemented in GAP.

To implement the bottom B(u) for Steps 2 and 3 we need a precise description. For the first
three lines of Table 1 see [4, 33] and for the other lines see [19]. Once B%(y) is known for d = 0,
it is known for all d. The bottom depends (piecewise) affine linearly on P; (1) and is thus easily
implemented in GAP.

Having the highest weights of the involved irreducible G, K and M-representations we can
do all the Lie algebra calculations in the appropriate G-representation space V/\G using GAP. This
settles Steps 5 and 7.

The linear system that we need to solve in Step 8 to determine the coefficients of the Laurent

polynomials mg)\yv’vu‘ |4 is easily implemented. The actual output of the algorithm is a number
A

of N? strings of real numbers, each string representing a Laurent polynomial A T

A simple loop provides the implementation of Steps 9 and 10.

Remark 4.1. The representation spaces that are used soon become very large, which makes
the implementation only suitable for relatively small K-types p. In this case, small means
that the calculation is performed in a reasonable time. It depends on, among other things, the
dimensions of the representations spaces V)\G, A € B(u). It would be interesting to make these
things more precise, once the algorithm is improved. For instance, of the spaces VAG, A € B(p),
we only need a few vectors, whereas in our implementation we first need the whole space V/\G
to calculate these few vectors. Unfortunately, we do not see how we can realize these kind of
improvements now.

4.3 Obtaining the MVCPs

Once we have constructed the function W5 whose entries are polynomials in cos(t) we follow the
next steps

(a) We make the change of variables x = (cos(pt) + 1)/2 so that {Ivig(x) = Wy (1).

(b) We calculate z(1—x) (\ng(x)) 7182(175(@ which gives the matrices R, S according to Corol-
lary 3.6.
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Table 2. Data needed to calculate MVCPs.

G K A ¢(ar) (@, ) r

SU(n + 1) U(n) on 42 | e O-1 [, g ) | 2p2
SO(2n) SO(2n —1) 2n —1 cos(t) (n—3n-3)| p2
SO(2n + 1) SO(2n) 2n cos(t) (n—1,n—1) | p2
USp(2n) | USp(2n —2) x USp(2) 4n neos®(f)-1 (2n—3,1) | 2p~2

F4 Spin(9) 12 cos(2t) (7,3) p2

(
Spin(7) Ga 21/4 cos(3t) (3,2) Sp~2
Go SU(3) 12 cos(2t) (2,2) 2p~2

()

5

The differential operator DF is now given by Remark 3.10. The missing data m, M, p is
contained in the fundamental spherical function ¢ (see the proof of Lemma 3.2), which, as
well as A1, we provide in Table 2. The eigenvalue Ay has to be calculated in the individual
cases using for example Weyl’s dimension formula. We do this in the Sections 5 and 6 for
the (2 x 2)-examples.

To obtain an expression for the weight WH(z) = WN/“(m)w(:ﬂ) we need the scalar weight
w(z) = (1 — 2)%2® and the matrix T* that has the dimensions of the irreducible M-
representations v € P;;(u) on the diagonal, see (2.4) and the discussion following Defini-
tion 2.8. The parameters («, 3) of the scalar weights are provided in Table 2. The weight
is given by

WH(z) = (1 - )% U (a) THUf(z), o= (¢—m)/(M —m),
Hence, knowledge of (¥, ¢, TH, A1, Ag) allows us to find explicit expressions of the pair
(WH, DH).
A formal proof that (W“,ﬁ“) is a MVCP can be done showing that D* is symmetric

with respect to W*#. This boils down to prove that the following symmetry equations, [10,
Theorem 3.1], hold true

ATW = —WA; + 2(x(x — I)W)’, AW =W Ay — (WAI)’ + (z(x — nHw)”, (4.2)
where

Al (Jj) - >\1m

~ A1 ~ _Ao

rp rp2

We observe that the boundary conditions in [10, Theorem 3.1] are always satisfied in our
case.

The symplectic case

Let n > 3 and G = USp(2n), K = USp(2n — 2) x USp(2). The branching rules for G to K
are due to Lepowsky [26]. Let K1 = USp(2) x USp(2n —4) x USp(2) C K and M = USp(2) x
USp(2n — 4) C K, where the embedding Ky C K is the canonical one and where M C K;
is given by (x,y) — (z,y,2). The branching rules for K to M are due to Baldoni-Silva [1].
If we choose the K-type in a 2-dimensional face then the branching rules become considerably
simple. We employ the standard choices for roots and weights of the symplectic group [20,
Appendix C]. We have rankG = rankK = rankK; = n and rankM = n — 1. The weight lattices
of G, K, K; are equal to P =Z". Let {¢; : i = 1,...,n} denote the standard basis of P. The
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i
fundamental weights of G are w; = ) ¢; for i = 1,...,n. The fundamental weights of K are
j=1
i
wi = y. € fori =1,...,n—1 and w, = €,. The fundamental weights of K; are & = e,
j=1

K3
&= e fori=2,...,n—1and ¢, = ¢, The fundamental weights of M are identified with
j=2

m= %(61 +€,) and n; = ¢j for i =2,...,n — 1. The fundamental weights generate the semi

7j=2
group of integral dominant weights P;g, P;(rl and P]\fl which in turn parametrize the equivalence
classes of irreducible representations of K, K7 and M.

%

5.1 Branching rule from K to M

The branching rule from K to M can be calculated in two steps: first from K to K1, then from K3
to M. A crucial ingredient of the branching rule is the partition function p= : Z"~! — N, where
E={egte:i=2,...,n—1} and

p=(z) =#14 (n)e eNFI - Y nee =2 5. (5.1)

£e=

n
Proposition 5.1. Let 1 = aw; + yw; with ¢ < j and x,y € N. Write p = ) brey and let
k=1

v =) creg € sz- Define C; = by — max(ba,c2), Cx = min(bg,cx) — max(bgi1,crr1) for
k=1

k=2,...,n—2 and Cy—1 = min(by,_1,cn—1) and C,, = 0. We have m,lf’Kl(l/) =1 if and only if

1

2

3
4

cn = by,
Ci +Cj — c1 is even,
Ci—i-Cj >c > ‘Ci —Cj’,

(
(
(
(4) Cx, >0 fork=1,...,n—2,

)
)
)
)

Proof. The statement is Lepowsky’s branching rule for USp(2n — 2) to USp(2) x USp(2n —4)
with the additional information that we have control over the multiplicity. The support of the

function m{f’Kl : P;l — N is contained in the set that is determined by condition (1) and (4) and
n—1

the additional condition that Y Cj is even, see [26, Theorem 2]. In this case the multiplicity
k=1

is given by

m/F (V) = p=((Cr — c1)er + Coea + -+ + Cr_16n-1)
—p=((C1 + a1 +2)e1 + Coea + -+ + Cporen-1), (5.2)

where pz is the partition function (5.1). See [20, Theorem 9.50] for a proof of an equivalent
statement (the roots are permuted because the embedding is different). If mff’Kl (v) =1 then v
K1 which implies that Cy > 0 for k = 1,...,n — 2. The condition on p
implies that Cp = 0 unless kK = i or k = j, hence (2) is satisfied. Condition (1) is trivially
satisfied. It remains to check (3), which we do below. Conversely, if (1)—(4) are satisfied, then v
is in the support of mfl’K, because C, = 0 unless k =i or k = j. It remains to show that (3)

is in the support of mff

implies mff’Kl (1) = 1, which we check by calculating (5.2). We distinguish two cases: i = 1 and
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1 > 1. Suppose that ¢ = 1. Then C;, = 0 unless k = 1 or k£ = 5. Without loss of generality we
may assume that j = 2 (if j = n then we take Cy = 0) and = = {e2 £ €1}. Then

my " (v) = p=((Cr — er)er + Caea) — p=((C1 + ¢1 + 2)er + Caer).

Both terms are zero or one, because |Z| = 2. The first term is one if and only if C1 — Cy < ¢; <
C14Cs and Cy + Cy — ¢ even. The second term is minus one if and only if ¢y < Cy — Cy —2. As
¢1 > 0 in the first place, we see that mff’Kl(V) = 1 if and only if (1)—(4) are satisfied. Suppose
that ¢ > 1. Without loss of generality we assume that i = 2 and j = 3 and = = {e; - €9, €1 €3}

Then

mp K1 (v) = p=(—cier + Caea + Caes) — p=((e1 + 2)er + Caea + Caey).
We have —cie1 + Coeg + C3eg = 32(62 — 61) + (CQ — BQ)(GQ —1—61) —|—B3(63 — 61) + (Cg — Bg)(Eg + 61)
from which it follows that

p=(—c1e1 + Caeg + Cses)

1
=# {(BQ,Bg) S N2 : By < (Cy,B3<(C3,By+ By = 5(02 + Cs +01)} . (5.3)

A similar calculation shows
p=((c1 + 2)e1 + Caea + Ciez)

1
= #{(BQ,Bg) €N2 : By <(Cy,B3<(C3,By+ By = 5(024—63 —C —2)} (54)

The quantities (5.3), (5.4) can only be nonzero if Cy + C5 — ¢ is even. In this case (5.3) is the
number of integral points of the intersection of the line £ = {(Bg, Bs) : Bo+Bs = %(02—1—03—}-61)}
with the rectangle {(Ba, B3) : 0 < By < (3,0 < Bg < C3}. The quantity (5.4) is equal to the
number of points of the intersection of the same rectangle with the line £+ (1,0). It follows that
mff’Kl(u) = 1 if and only if 2max(Cs, C3) < %(02 + C5 4 ¢1) < Cy + C5 which is equivalent to
‘02—03|§61§02+03. [ |

The branching from K7 to M is equivalent to the branching USp(2) x USp(2) to the diagonal
USp(2). Given a K type (cje1 + caea + -+ + cn_1€n—1 + ¢ €,), the M-types that occur upon
restricting are of the form
_ld-dl ld-dl,,  d+d

5 5 TR
Corollary 5.2. The matriz valued orthogonal polynomials of size 2x 2 are obtained from p = w
or [l = Wp—1-

(cr€1 4 €2 + -+ + Cp_1€p—1 + C161), c1

Proof. We have to do a case by case investigation. Let y = xw; + yw; with x, y non-negative
integers, y positive and ¢ < j. Consider the cases

1) i=j,
2) 1<i<n,j=n,

3) 1<i<j<n.

Case 1. If ¢ = n we have only one M-type. Indeed, this situation boiles down to restricting

holomorphic or anti-holomorphic representation of SLo(C) to SU(2). If ¢ = 1 then we have
u=(x+y)w and

P;gl(,u):{561+(x+y_s)62:s:O,...,y—i-a:},
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where P;l (1) is the support of m,lf’Kl. If i =n—1 then p = (z + y)wy—1 and
Pjg(u) ={se1 +(x+y)(ea+ -+ €n2)+s6p_1:5=0,....,y +x}.

If1 <i<n—1then pu= (z+y)w then (¢, ciy1) € {(0,0), (z +v,0), (zx +y,z + y)} lead to
different representations of K.

Case 2. We have p = zw; + yw, with zy # 0. If 1 <i <n — 1 then we find three K; types
that occur upon restriction. If ¢ = 1 then we can choose ¢ = x and ¢ = 0. The first choice
implies ¢; = 0, the second ¢; = x. We find two Kj-types, one of them decomposes in at least
two M-types upon restriction.

Case 3. If z, y are both non zero, then we have at least three Ki-types. Indeed, if either x
or y is zero, then we are in Case 1. Assume zy # 0. Then p,pt — €1 — €;, 1 — €1 — €; are three
K, types by Proposition 5.1.

We conclude that 4 = w; and 4 = wy,—1 are the only K-types that give matrix valued
orthogonal polynomials of size 2 x 2. [ |

5.2 The algorithm for a (2 X 2)-case
We consider (G, K) = (USp(2n), USp(2n—2) x USp(2)) and the irreducible USp(2n—2) x USp(2)-

representations with highest weight i in a two dimensional face. The complexified Lie algebra of
USp(2n) is denoted by sp,,, (C). We calculate the spherical function ¢ and ¥{. The realizations
of the fundamental representations that are involved in this calculation are described in [11].
We employ the same notation as in [11]. In particular, the root vectors of €; — €; and 2¢j, are
denoted by X; ; and Uj, respectively.

The spherical representation Aspn, = w2 = €1 + €2 is realized in the kernel of /\2 V - C:
v Aw +— Q(v,w). The kernel is of dimension (22") —1=mn(2n—1) — 1. The weight zero space
N>V (0) is spanned by {ex A enir : k =1,...,n}. The weight zero space VS (0) is spanned by
the vectors {ex A enik — €xs1 Aenipir 1 k=1,...,n—1}. The vector in V.G, that is fixed under
USp(2n — 2) x USp(2) is of weight zero because the groups G and K are both of semisimple
rank n. We look for a vector that is killed by sp,,_o(C) & sp,(C) and it is easily seen that
e1Nent1+ ...+ en_1Aeam_1— (n—1)e, A e, is killed by this subalgebra.

The torus A has as its Lie algebra a =R - (X7, — X;,1). Put
cost 0 sint 0 0 0
0 I, O 0 0 0
| —sint 0 cost 0 0 0
a = 0 0 0 cost 0 sint
0 0 0 0 I, O
0 0 0 —sint 0  cost

Then A = {a;|t € [0,27)} and (vo, atve) = n? cos?(t) —n and it follows that ¢(a;) = (n cos?(t) —
1)/(n—1).

Now we calculate the function W' by means of the algorithm. Upon identifying Vgl >~ C2n
we have v, = e; and v_¢, = epy;.

Step 1. We have V| = C? @ C?>" 4 with C? = Cv., ® Cv_,, and C?"~* the standard
representation of USp(2n — 4). Hence Py (w1) = {n1,m2}-

Step 2. The degree is zero, so we consider B(wy) = {w1, w3}

Steps 4-10. We calculate U%! (a;). The weight vectors of V& are {vi.,,1 <i < n}. The
vector space waf is spanned by the weight vectors v, ¢ = 1,...,n — 1 and the embedding
VE - VE is clear. We choose v, wm = €1 and vz, w4 = €o. It follows that U (q;) =

(cos(t), 1)T.
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Steps 4-10: we calculate WL (a;). Let V = VC as above. We realize V.S, in the kernel of
the map ¢3 : /\3 V — V given by

~

Vg N Vky N\ Vg > ZQ(?)i,Uj)(—l)iJrjfl e ANTFA ANUjN---
1<J
In /\3 V, the weight vectors of weight +e¢; & €¢; £ € are v4, A Ute; N Ve - There are 8(3) of
them. The weight vectors of weight +e; are Ve; NV—g; N Ve, There are 2n(n — 1) of them. The
kernel of this map is of dimension (Zg) —2n = 8(2) + 2(n — 2)n, the multiplicities of the short

roots are n— 2 and there are 2n of them. It follows that the restricted map A V(%e;) — V has
an (n — 2)-dimensional kernel. Since

803(1}@ A V—¢; A U:I:ei) = (_1)n_1Q(Uej7Ufej)'U:l:eia
we have

zzzaj::O

J#i

ker (903‘/\3 V(ei)) = Zajvej AV_¢; N Vg,
J#i

In order to calculate the embedding Vuff into VWG3 we need to calculate
ﬂ+ ker (ea ‘ker(g03|/\3 V(el))> .
acR

It is sufficient to calculate the kernels of the root vectors for the simple roots. Note that X o
already acts as zero. For the others we have

n
X k1 Z AjVe; NV_e; NVey | = (g — Qpy1) Ve AV A Ve
i=2

fork=2,...,n—2 and

n
Uy, Zajvgj ANV_e; NVg | =0
Jj=2

for Kk =n —1,n. Hence ap = agy1 for k=2,...,n —2 and

n—1
ﬂ ker (e“‘ker(wﬂ/\g V(El))> =C Z; Ve; AN V—e; A Ve — (10— 2)(Ve,, A V=g, A Vey)
o

+
aER,

It follows that ij — VwG3 is determined by

n—1
Ve, = W 1= Zvej ANV—e; NVey — (1= 2)(Ve,, A V—g,, A Vgy).
j=2

The highest weight vector of the M-type 1 in Vuff is X9 1v¢, which maps to

n—1
Xoqw = Xo1 Z Ve; ANV—e; A Ve — (10— 2)(Ve,, A Ve, A Vey)
=2
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n—1
= Ve; N V_g; NV, + Z Ve; ANV—e; A Vey — (11— 2)(Ve,, A V—e,, A V) € Vigg.
7=3
Hence (a;w, w) = (n—2) cos(t) + (n—2)2 cos(t) and (a; X2 1w, Xo1w) = (n—1)? cos?(t) — (n—1),
so that W4 (a;) = (cos(t), ((n — 1) cos?(t) — 1)/(n — 2))T. We find

wi(g) = cos(t) cos(t)
Wit (ar) < 1 ((n—1)cos?(t) —1)/(n — 2>> '

We resume this discussion in the following statements.

Proposition 5.3. In the variable x = cos®(t), we have
N Nz N
= -y
n—2
Theorem 5.4. The multiplicity free triple (USp(2n), USp(2n — 2) x USp(2),w1) gives rise to
the MVCPs (W2, DY) given by

2¢ +2n — 4 2an — 2
W (1) — 2] — 2203 12,2 ,
S =a-a | ()22 —na )
n—2
D¥t =z(x —1)82 + (— 2 — 25 + 2z(n — R))d; + Ao/2,
with
11 1 1 1 0 0
iz 2] ety win) 20 w’)

Proof. We follow the steps in Section 4.3. From the explicit expression of \Tl%’l (x) in Proposi-
tion 5.3, we compute z(1 — ) (V4 (x)) 10, Uk (x) which gives the matrices R, S. We determine
the expression for the eigenvalue Ag by calculating how the Casimir operator acts on the rep-
resentation spaces at hand. Remark 3.10 and Table 2 give the expression of the differential
operator D*1. Observe that Ag is normalized so that the (1,1)-entry is zero by adding a multi-
ple of the identity matrix. |

Remark 5.5. Let us consider a differential operator of the form
2(1—2)F"(2) + (C — 2U)F'(2) = VF(z) = 0, z€C, (5.5)

where C, U and V are N x N matrices and F: C — C¥ is a (column-)vector-valued function
which is twice differentiable. It is shown by Tirao [36] that if the eigenvalues of C' are not in —N,
then the matrix-valued hypergeometric function 9 H; defined as the power series

Uv S
2H1 < C 7Z> = ;“[Cv Ua V]Za
[C,UV]p=1, [C.UV]y1=(C+i) '(i*+i(U-1)+V)[C,U, V]
converges for |z| < 1 in My(C). Moreover, for Fy € CV the (column-)vector-valued function
Uuv
F(Z) = 2H1< ’C ;Z> F[) (56)

is a solution to (5.5) which is analytic for |z| < 1, and any analytic (on |z| < 1) solution to (5.5)
is of this form.
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In the following Corollary we write the monic MVOPs with respect to W*! in terms of the
matrix-valued hypergeometric functions 2 Hj.

Corollary 5.6. The unique sequence of monic MVOP {P;}q>0 with respect to W= is given by

D d
T 2(n = R),Ao/2 — (i) ‘ (1
(Pd(x)M )i,j = <2H1 ( 2§+ 9 ,.Z') Fd(2>>j, M = 0 d+ 2171 2 s

where Ag(1) = d(d+2n), \g(2) =d(d+2n+1)+2n — 2 and
Fy(i) = d![25 +2,2(n — R), Ao/2 — Ma(9)] 'es.
Here e; is the standard basis vector.

Proof. Since the eigenvalues of 2 + 25 are not in —N , we can apply Remark 5.5. By looking at
the leading coefficient, it is easy to see that the eigenvalue of D“* for Py is given by the upper

triangular matrix Aq = d(d — 1) + d2(n — R) + Ag/2. It is readily seen that the polynomial
Py(z)M~1, d € Ny, is an eigenfunction of D*! with eigenvalue

< < o (M) 0 d(d + 2n) 0
Ay_MAdM1_<do )\d(2)>_< 0 d(d+2n+1)+2n—2>‘

Therefore the i-th column of P;M~1, i = 1,2, is a polynomial solution of the equation
2(1— )92 4+ (2425 — 22(n — R))d, — (Ao/2 — M\a(i)) = 0. (5.7)

It can be easily verified that A\y(i) = Ay (i) if and only if d = d’ and i = i, see for instance [29,
Lemma 2.2]. This implies that there is a unique (up to a scalar multiple) polynomial solution
of (5.7), see also [22, Theorem 4.5] and the discussion above. The explicit expression for the
columns of Py(x)M~! follows from (5.6). [

5.3 The second family of 2 x 2 MVOP

In this subsection we use our implementation in GAP [34] to obtain a one-parameter sequence of
MVOPs. We conjecture that it is the one associated to the spherical functions of type p, = wn_1
for the pair (G, K) = (USp(2n),USp(2n — 2) x USp(2)). As we were not able to calculate W/
by hand, we computed \ig" for small values of n in GAP and made an ansatz for its general
expression.

Conjecture 5.7. For all n > 3, we have

z+1 (n+1)z—2
=i 2 n—1
o" (x) = Vz((n+3)x +n—05)

x
Ve 2(n—1)

The matrix (Iv'g‘” is the building block of the weight matrix W#». If this function is indeed
the desired function Uf that comes from the representation theory, then the construction to
make a MVCP out of it should work. To collect the matrices that appear as coefficients in the
differential operator, we compute explicitly the first-order differential equation.

Lemma 5.8. The matrix \Ilg" satisfies (3.6) with

3 n+3 (n—1)(n+3) ’ A (n—1)
n—1 n—>95 3
n+3 2(n+3) 0 9



Matrix Valued Classical Pairs Related to Compact Gelfand Pairs of Rank One 23

Proof. The lemma follows by computing explicitly

~ i d ~
(1 =) (T () G (a).
dx
Then S is minus the coefficient of degree 0 in  and R is the coefficient of degree 1 in zx. |

Theorem 5.9. Let WH» and DH» be defined by

2

n+1 0

(2n —2)
(n—1)(n—2)

W () = (1 — )" P2 (@) T UG (x), T =

N _ - 0 0
Din = g(1—2)07 + [2425 — 2z(n — R)]9: — Ao/2,  Ag= <o 2n+6>’

with R and S given in Lemma 5.8. Then (WHn, 15“”) is a MVCP.

Proof. The proof is analogous to that of Theorem (5.4). The matrix T#, or rather a multiple
of it, is computed by means of Weyl’s dimension formula. Finally we use the explicit expressions
of (WHn_ DHn) to verify the symmetry equations (4.2). [

Remark 5.10. The MVCP that we obtained in Theorem 5.9 is only by conjecture the MVCP as-
sociated to the indicated multiplicity free triple. The statement is somewhat misleading because
we persisted in using the same notation for the weight and the differential operator. However,
the fact that the construction works for the conjectured expression of Ul convinces us that it is
the right one. Indeed, computer experiments show that it is unlikely that the wrong expression
of \Ilg, yield a MVCP after all.

Remark 5.11. Observe that, as in the previous example, the eigenvalues of S are 0 and 1 /2.
This implies that the eigenvalues of 2+ 25 are 2 and 3 so that the polynomial eigenfunctions of
the differential operator in Theorem 5.9 can be written in terms of matrix valued hypergeometric
functions [36].

5.4 A family of 3 x 3 MVOP

In this subsection we fix the Gelfand pair (G, K) = (USp(6), USp(4) x USp(2)) and we study
the one-parameter family of K-types p; = @y + jows. For small values of j € N we can use our
implementation in GAP to compute \I!gj . We use this information to make the following ansatz
of U7 for all j: For all j € N, we have

. (j+ Dz —1) G=1) 5 (1+4x)
- r T
J )
. o N (1 x
T = L7 T a4+ 1) R +x5(y+ )
i o o4 (=(2) +5) +22(j +5))

5
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As in the previous example, we obtain the matrices R and S in the differential equation (3.7)
for \Ilgj

CGPHTRHTI=5) G+ (3 +10)
20+ 1) +5) G+DGE+5 5+ +5)
J_ 3 (27 +1) (2 —5)
2(5 +2) 47+ 1) 20(5 + 1) ’
5 5 (252 4105 + 5)
2(25 + 10) T 2(25+10)  4(j +5)
Gy 2j
2 5+ 1)
- 0 G+y U + 5)
2 10(j + 1)
0 0 _(j;r?)

Now we proceed as in Section 4.3 to construct the MVCP associated to p;.

Theorem 5.12. Let WH» and D* be defined by

Whn = (1 - 2)3aW (2)" T b (x),

~ ~ ~ A
D = z(1 - 2)82 + [2+ 25 — 22(n — R)] 8, — ?0 (5.8)
where
i 0 0 0 0 0
T =[0 i+2 0 |, Ag=]0 i+1 0
0 0 242 0 0 i+5

Then (W+n, DFnY is a MVCP.

Remark 5.13. The eigenvalues of S are (i+1)/2, i/2, (i—1)/2 so that 2+ has always positive
eigenvalues. This ensures that the hypergeometric operator (5.8) fits into the theory developed
in [36]. However, further analysis is required to find an expression of the orthogonal polynomial
with respect to W#n as matrix hypergeometric functions.

6 Classification of all (2 X 2)-cases

In this section we give the other MVCPs of size 2 x 2 from Table 1. First we classify all the
possible 2 x 2 cases, then we indicate the general approach of how we calculate the matrix
coefficients and then we give explicit expressions for the MVCPs. The fundamental weights
of G are denoted by w;, those of K by w; and those of M by 7n;. We employ the standard
definitions and conventions for weights according to [20]. The embeddings K — G are those as
in [19].

Theorem 6.1. Let (G, K, F) be a multiplicity free system of Table 1 and let p € F. Then
(WH, DH) is of size 2 x 2 if and only if (G, K, i) is one of the following:

a) (G,K)=(SU(n+1),U(n)) and p = w; + mwy, withi € {1,...,n—1} and m € Z;

b) (G,K)=(S0(2n+1),S0(2n)) and p = w; withi € {1,...,n—2};

d) (G,K)=(50(2n),50(2n —1)) and p = w; withi € {1,...,n—1};
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¢) (G,K) = (USp(2n),USp(2n —2) x USp(2)) and p € {w1,wn—1};
9) (G,K) = (G2,SU(3)) and p = w1 or p = wo;
f) (G,K) = (Fy,Spin(9)) and p = wy.

Proof. We have to prove that the indicated irreducible K-representations decompose into two
irreducible M -representations upon restriction to M. In all cases apart from Case f this follows
from the branching rules K | M described in [4] (Cases a, b and d), Section 5 (Case ¢) and [19]
(Case g). To exclude all the other cases for the pairs (G, K) in Cases a, b and d we refer to
the same branching rules. These are all given by interlacing conditions and the statement is
easily checked. Roughly speaking, the K-weight is given by a string of ordered integers and
as soon as we make more than one jump, or a jump larger than one, we will find more than
two M-weights that interlace. Case c is dealt with in Section 5. For Case g we have to check
the branching SU(3) | SU(2) which can also be done in stages, SU(3) | U(2) | SU(2). On the
first step, branching Case a applies.
For Case f we use the branching rules Spin(9) | Spin(7) as described in [1, 19] to see that
a b d a b a—b
[Py (awr +bwse)| = Y 3" S0 1, [Py (aws)| = >0 3" 3 1 and |Py(aws)| = 2a+ 2 if a > 0 (and
c=0d=0e=0 b=0c¢=0d=0
one if @ = 0). It follows that p = w; yields the only (2 x 2)-case for the pair (Fy4, Spin(9)).

To exclude the pair (Spin(7), G2), we use the branching rule for Go | SU(3). The SU(3)-types
that occur are parametrized by the integral points of a triangle with integral vertices, i.e. there
are no 2 x 2 cases. |

In order to calculate the MVCPs we have to determine the function \Ilg and the fundamental
spherical function ¢. The latter is already used in the proof of Lemma 3.2. To calculate \Tlg we
introduce the following notation. Let B(u) = {\, X'} and let Py, (1) = {v,v'}, where A = A(0, v)
and ) = X\(0,7') in the notation of Theorem 2.2. Let VM, VMK , V/\G denote the representations
spaces and consider the following commutative diagram

Ve

VG

The maps f, f' are M-equivariant, i is an M-isomorphism and ~, 7/ are the embeddings
of the K-representation spaces and are thus K-equivariant. Let w,, w, denote the highest
weight vectors of the M-representations. We need to calculate the four vectors 11 = f(wy),
z21 = f(wy), x12 = f'(w,) and x99 = f'(w,/) and subsequently the inner products (z; ;j, arz; ;).
Together with information from Table 2 we calculate the data (\flg , 0, TH A1, Ag). Then we follow
the steps in Section 4.3 to obtain explicit expressions for the corresponding pair (W*, 15“)

In the remainder of this section we provide expressions for almost all the functions \f/’o‘ of size
2 x 2 that can be obtained from Table 1 using our method (note that Case c¢ is dealt with in
Section 5). See Remark 1.3 for further comments on the parameters.

Case a. (G, K) = (SU(n+1),U(n)). In this case we need to distinguish between two cases.
The first case has been already investigated in a series of papers ending with [30].

Case al. We have a two-parameter family of of classical pairs corresponding to the K-types
W = w; + mwy, where i € {1,...,n — 1} and m € Z>. In this case the bottom of the p-well
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is given by B(p) = {p, 1t + €i+1 — €n41}. The function \Tlg can be obtained by applying our
algorithm or from [30, Section 5.2]

v v
(m+1)—z(m+n—i+1)

1—n

1

Case a2. This case was not considered in the literature before as far as we know. We take
the K-types p = w; + mw, but now we let m € Z.g. Note that although all ingredients needed
for this case are already given in [30], the weight matrix constructed there does not have finite
moments for negative values of m, thus it is excluded [30, Section 6]. Our case is essentially
a conjugation of the case considered in [30] and does not have any problem of integrability. The
function Uf is given by

~ iy (G M)
Uh(z) =2 2 i
x

N[
N|=

X

Cases b and d. We only treat (G, K) = (SO(2n+1),SO(2n)) and p = w; with i € {1,...,n—2}.
This case is essentially the same as the one in Section 5 but simpler. We use the notation
of [11, Chapter 19]. The K representation is of highest weight w; for indicated i is realized in
/\i C?" and this space decomposes as /\ii1 Clg /\l C?n~! as M-representation, where M =
SO(2n — 1). It follows that Py, (w;) = {mi—1,m:;}. On the other hand, B(w;) = {w;, @41} and
A(0,7;) = w;t1. Everything is now explicit and the maps f, f’ of the commutative diagram (6.1)
are easily calculated on highest weight vectors. We have A = {a; = exp(tH4) : t € R}, where
HA = X17n — An,l- We find

o' (ar) = (Coi(t) cosl(t)> :

Case gl. (G, K) = (G2,SU(3)) and p = wy. Let p = wy. We have M = SU(2). Following [19]
we find Py, (p) = {0,m} and B(u) = {w1, w2}, with A(0,0) = w; and A(0,71) = w. Fol-
lowing [33, Paragraph 2.2.7] we see that the Lie algebra of A is generated by E,, — E_,. It
follows, as in all cases, that the calculations of the restricted matrix coefficients in X, and X,
are really SU(2)-calculations. From the weight diagrams (see, e.g., [11, Chapter 22]) we read:

T (a) my 1 (bat) my 1 (bat) cos?(t) cos?(t)
! at) = = . )
0 m%;’l/2(b2t> m?g,1/2(b%) cos(t) cos3(t) — 2cos(t) sin?(t)
where the mfnm denote the matrix coefficients of SU(2) and where by is the rotation over an
angle t, see [23].

The Cases g2 and f are left: Case g2 is similar to Case g1, and Case f is too complicated to
do by hand. The involved Fj representations are of dimension 52 and 1274. We will handle it
as soon as our GAP implementation is improved to deal with general cases.
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