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Abstract. In this paper, we describe the irreducible spherical functions of fundamental
K-types associated with the pair (G, K) = (SO(n+1),SO(n)) in terms of matrix hypergeo-
metric functions. The output of this description is that the irreducible spherical functions
of the same K-fundamental type are encoded in new examples of classical sequences of
matrix-valued orthogonal polynomials, of size 2 and 3, with respect to a matrix-weight W
supported on [0, 1]. Moreover, we show that W has a second order symmetric hypergeometric
operator D.
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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 S™ = SO(n 4 1)/SO(n). The first general results in this direction
were obtained in 1950 by Gel’fand, who considered zonal spherical functions of a Riemannian
symmetric space G/K. In this case we have a decomposition G = KAK. When the Abelian
subgroup A is one dimensional, the restrictions of zonal spherical functions to A can be iden-
tified 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 irreducible 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) =
SU(3)/U(2) in [5]. This seminal work gave rise to a series of papers including [6, 7, 8, 10,
14, 15, 16, 17, 18, 19], where one considers matrix valued spherical functions associated to
a compact symmetric pair (G, K) of rank one, 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 very explicit results contained in this paper are obtained for certain K-types, namely
the fundamental K-types. Also, the detailed construction of sequences of matrix orthogonal
polynomials out of these irreducible spherical functions, following the general pattern established
in [5], gives new examples of classical sequences of matrix-valued orthogonal polynomials of
size 2 and 3. For the general notions concerning matrix-valued orthogonal polynomials see [9].
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Interesting generalizations of these sequences are given in [20], where the coefficients of the three
term recursion relation satisfied by them is exhibited.

The present paper is an outgrowth of the results of [25, Chapter 5] and we are currently
working on the extension of these results for the spherical functions of any K-type associated
with the n-dimensional sphere. Using [23], one can obtain the corresponding results for the
spherical functions of any K-type associated with n-dimensional real projective space. The
starting point is to describe the irreducible spherical functions associated with the pair (G, K) =
(SO(n+1),50(n)) in terms of eigenfunctions of a matrix linear differential operator of order two.
The output of this description is that the irreducible spherical functions of the same fundamental
K-type are encoded in a sequence of matrix valued orthogonal polynomials.

Briefly the main results of this paper are the following. After some preliminaries, in Section 3
we study the eigenfunctions of an operator A on G, which is closely related to the Casimir
operator. Every spherical function ® has to be eigenfunction of this operator A; considering the
K AK-decomposition

SO(n + 1) = SO(n)SO(2)SO(n)

and choosing an appropriate coordinate y on an open subset of A, we translate the condition
Ad = AP, X € C, into a matrix valued differential equation DH = AH on the open interval
(0,1), where H is the restriction of ® to SO(2). The property of the spherical functions

O(zgy) = n(x)@(g)n(y), 9g€G,  myeK,

tell us that ® is determined by its K-type and the function H.

In Section 4 we first explicitly describe all the irreducible spherical functions of the symmetric
pair (G,K) = (SO(n + 1),S0O(n)) with M-irreducible K-types, with M = SO(n — 1), the
centralizer of the subgroup A in K; we give these expressions in terms of the hypergeometric
function o F7. B

In Section 5 the operator D is studied in detail when the K-types correspond to fundamental
representations. Certain K-fundamental types are M irreducible, and therefore they were al-
ready considered en Section 4; besides, when n is odd there is a particular fundamental K-type
which has three M-submodules, this case is studied in the last section of this work. For the rest
of the cases we considered separately when n is even and when n is odd. Although, in both
cases we worked with the concrete realizations of the fundamental representations considering
the exterior powers of the standard representation of SO(n):

At(C™), A2(C™), ..., ATH(C),

with n =20 or n =20+ 1. B
In Section 6 we conjugate the operator D, by using the polynomial function

\Il(y)z(le_l 2y1_1>7

whose columns correspond to irreducible spherical functions, in order to obtain a matrix-valued
hypergeometric operator D = U~ DW:

DP =y(1 —y)P"+(C —yU)P' - VP,

with

C = ((n/21+ 1) (n/21+1)>7 U=(n+2)1, V= (g nﬂp).
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Then, we study all the possible eigenvalues corresponding to irreducible spherical functions
and all the polynomial eigenfunctions of D.

In Section 7, for any fundamental K-type (A*(C")) with 1 < p < £ — 1, we find a matrix-
weight W, which is a scalar multiple of

_ wor (p(2y =1 41— w2y~ 1)
W—(y(l—y)) /2-1 (p yn(2y—1) P (n—p)(2yy—1)2 +p>7

such that D is a symmetric operator with respect to the inner product defined among continuous
vector-valued functions on [0, 1] by

1
(1, P = /0 B3 (5)W (4) Py (v)dy.

Also we prove that every spherical function gives a vector polynomial eigenfunction P of D.
Therefore we obtain the following explicit expression of P in terms of the matrix hypergeometric
function for any irreducible spherical function

P(y) = iyff[C;U;V+A]jP(0),
=0

<

see Theorem 7.6.

In Section 8 for each pair (n,p) we construct a sequence of matrix orthogonal polynomials
{Py}w>0 of size 2 with respect to the weight function W, which are eigenfunctions of the
symmetric differential operator D. Namely,

DP, — P, <>\(w,0) 0 )

0 AMw, 1)
where
- 1) — if §=0
A, 6) = ww+n+1)—p 1 ;
—ww+n+1)—n+p if 6=1.

Finally, in Section 9 we develop the same techniques in order to obtain analogous results for
irreducible spherical functions of the particular K-fundamental type A‘(C") for which we have
three M-submodules instead of only two. This only occurs when n is of the form 2¢ + 1.

It is worth to notice that, unlike the other cases, the 3 x 3 matrix-weight built here does
reduce to a smaller size.

2 Preliminaries

2.1 Spherical functions

Let G be a locally compact unimodular group and let K be a compact subgroup of GG. Let K
denote the set of all equivalence classes of complex finite dimensional irreducible representations
of K; for each 6 € K, let &5 denote the character of §, d(J) the degree of §, i.e. the dimension
of any representation in the class d, and x5 = d(0)&s. We shall choose once and for all the Haar
measure dk on K normalized by [ dk = 1.

We shall denote by V' a finite dimensional vector space over the field C of complex numbers
and by 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.



4 J.A. Tirao and I.N. Zurridan

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

i) ®(e) = I (I is the identity transformation);
i) ®(2)®(y) = [ xs(k™1)®(zky)dk for all 2,y € G.

The reader can find a number of general results in [21] and [4]. For our purpose it is appro-
priate to recall the following facts.

Proposition 2.2 ([21, Proposition 1.2]). If & : G — End(V) is a spherical function of type 0
then:

Z) (I)(k‘lgk‘g) = @(k;l)@(g)@(kz), fO’f’ all k1, ko € K, g c 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) for all 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)* 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,7) 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;
1) ®(k1gka) = w(k1)®(g)m(k2), for all ki, ke € K, g € G, and ®(e) = I;
iii) [D®](g) = ®(g)[D®](e), for all D € D(G)X, g € G.

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 (|21, Remark 4.7]). 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) = (D¥)(e)
for all D € D(G)%.

Let us observe that if ® : G — End(V) is a spherical function, then ® : D — [D®](e)
maps D(G)¥ 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)X — Endg (V) is irreducible. We quote the following result from [19].

Proposition 2.5 ([19, Proposition 2.5]). Let G be a connected reductive linear Lie group. Then
the following properties are equivalent:

i) D(G)K is commutative;

i1) every irreducible spherical function of (G, K) is of height one.
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In this paper the pair (G,K) is (SO(n + 1),S0(n)). Then, it is known that D(G)¥ is
an Abelian algebra; moreover, D(G)¥X is isomorphic to D(G)Y @ D(K)X (see in [13, Theo-
rem 10.1] or [1]), where D(G)% (resp. D(K)®) denotes the subalgebra of all operators in D(G)
(resp. D(K)) which are invariant under all right translations by elements in G (resp. K).

An immediate consequence of this is that all irreducible spherical functions of our pair (G, K)
are of height one.

Spherical functions of type ¢ (see in [21, Section 3]) arise in a natural way upon considering
representations of G. If g — U(g) is a continuous representation of G, say on a finite dimensional
vector space F, then

Py = [ (kU
K
is a projection of E onto PsE = E(¢). If Ps # 0 the function ® : G — End(E(J)) defined by

®(g)a = PsU(g)a, g €@, a € E(6), (2.1)

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

B(2)B(y)a = PyU () Py (y)a = /K xo (K1) B5U (2)U (k)U (y)adk

- (/K X5(k1)<1>(a:ky)dk> a.

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 Root space structure of so(n, C)

Let E;; denote the square matrix with a 1 in the ik-entry and zeros elsewhere; and let us consider
the matrices

Iy = Eix — By, 1<ik<n.

Then, the set {Ix;}i<k is a basis of the Lie algebra so(n). These matrices satisfy the following
commutation relations

Ukis Irs] = Okslri + Orilsk + disIpr + OpicLis.
If we assume that & > ¢, r > s then we have
Ukis Lis) = Lsk, ki, Irk] = Iri, Ukis Ini] = Tkr,s ki Irs] = Lis,
and all the other brackets are zero. From this it easily follows that the set
{Ipp-1:2<p<n}
generates the Lie algebra so(n).

Proposition 2.6. Given n € N, we have that the operator

Qu= D, I} € D(SO(n))

1<i,k<n
is right invariant under SO(n), i.e.

Qn € D(SO(n))%°™,  V¥neN,.
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Proof. To prove that @), is right invariant under SO(n) it is enough to prove that I'p7p_1(Qn) =0
for all 2 < p < n. We have

Ipp1(Qn) = Z (pp—1s Toil Ini + Tii[Ip p—1. Tii]) -

1<ik<n
Then
Lyp—1(Qn) = Z (Liplp—1i + Ip—1,:1ip) + Z Tk p—11ep + Tiplip—1)
1<i<n 1<k<n
+ > Tklkpr + Tepidpr) + D p-vilpi + Ipilp-14) = 0.
1<k<n 1<i<n
This proves the proposition. |

2.3 The operator Q2

Let us assume that n = 2¢. We look at a root space decomposition of so(n) in terms of the basis
elements Ip;, 1 <1 < k < n.
The linear span

b= (l21, 143, .-, T202¢-1)¢

is a Cartan subalgebra of so(n,C). To find the root vectors it is convenient to visualize the
elements of so(n,C) as ¢ x ¢ matrices of 2 x 2 blocks. Thus b is the subspace of all diagonal
matrices of 2 x 2 skew-symmetric blocks. The subspaces of all matrices A with a block Aj;, of
size two, 1 < j < k < £, in the place (j, k) and —A;k in the place (k,j) with zeros in all other
places, are ad(h)-stable. Let

H =i(x1lo1 + -+ x¢lop20-1) €D,
for z1,...,2¢ € R. Then [H,A] = A(H)A, VH € b, if and only if for every A;;, we have
l’j(H)Z’IQij_lAjk — xk(H)iAjkIQk’Qk_l = )\(H)Ajk, VH e b

Up to a scalar, the nontrivial solutions of these linear equations are the following:

1 £ ) )
Aj = (:l:z' _i) with corresponding A = F(x; + ),

Ajp = (jiz ¢12> with corresponding A = F(z; — xx).
Let €; € h* be defined by €;(H) = z; for 1 < j < . Then for 1 < j < k </, the following
matrices are root vectors of s0(2¢,C):

Xejver = Iok—125-1 — Tog2j — i(Lop—1,2j + Tok2j-1),

X ejme, = lop—12j-1 — Doroj +i(lok—125 + Iop25-1),

Xej—ep = Iok—125-1 + Tog2j — i(Lop—1,2 — T2k 2j-1),

X ejte, = lok—12j-1 + Doroj +i(l2k—125 — Iog25-1)- (2.2)

Thus, if we choose the following set of positive roots

A+:{ej+ek,ej—ek:1§j<k§€},
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then the Dynkin diagram of so(2¢,C) is Dy:

o
€0—1 — €
o O PEEEEY O
€] —€3 €2 — €3 €0—2 — €7D
o
€r—1t €

By looking at the 2 x 2 blocks A;j of the different roots, namely

1 — 1
X€j+€k = <—’L _1> ) X—Gj—Gk = <Z _1> )

1 i 1 —i
Feima = <—i 1> o Xegte = (z 1 ) ’

it is easy to obtain the following inverse relations

IQk—l,Qj—l = %(XEJ'-"-E)C + X—Ej—ek + X€j—€k + X—€j+€k)7
IQk,Qj == %( - X€j+€k - X—ej—ek + XEj—Ek + X—6j+6k)7

IQk’,Qj—l = %(X6j+6k - X*Ejfek - XEj*Ek + X*€j+6k)7

IQk‘*l,Qj - %(Xej—i-ek - X—Ej—ek + Xe]'—ek - X—Ej-‘rek)'

From this it follows that
2 2 2 2
Iy v 051+ Lo o + Lo oj—1 + Iop_1,25
- i(XGj-i-ch—Ej—Ek + X—Ej—EkX€j+€k + X€j—€kX—€j+€k + X—Ej-‘rﬁkXej—Ek)'

Therefore

2 1
Qu= Y Lo 1+3 Y (XgraX-a+X_-aXtq
1<5<e 1<j<k<t

+ XEj—EkX—ej-‘rek + X—ej—l—ekXej—ek) .
Now using the expressions in (2.2) we get

[(Xejten, X—ej—ep) = —4i(L2525-1 + Top26-1),
[Xe;—ers Xejren) = —4i(I2525-1 — Tok2k-1)-

Thus @9, becomes

Qu= > I35 1—2 Y (£—j)ilza; 1

1<y<e 1<j<t
+ Z %(X—Ej—EkXEj-‘rek + X—Ej—‘rekXEj—Ek)‘ (23)
1<j<k<t

2.4 The operator Q2¢y1

Now we look at a root space decomposition of s0(n) in terms of the basis elements Ij;, 1 <i <
k<n whenn=2¢+1.
The linear span

b= (o1, lu3,. .-, Tap20-1) ¢

is a Cartan subalgebra of so(n,C). To find the root vectors it is convenient to visualize the
elements of so(n,C) as ¢ x ¢ matrices of 2 x 2 blocks occupying the left upper corner of the
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square matrices of size 2¢ + 1, with the last column (respectively row) made up of ¢ columns
(respectively rows) of size two and a zero in the place (2¢ + 1,2¢ + 1). The subspaces of all
matrices A with a block Aj;, 1 < j < k < /£, in the place (4, k), with the block —A;k in the place
(k,j) and with zeros in all other places, are ad(fh)-stable. Also the subspaces of all matrices B
with a column B; of size two, 1 < j < ¢, in the place (j,¢+ 1), with the row —B; in the place
(¢ +1,7) and with zeros in all other places, are ad(h)-stable.
On the other hand [H, B] = AB if and only if
.ij'L.IQj’Qj_lBj = )\Bj.
Up to a scalar this linear equation has two linearly independent solutions:

1
B; = <iz> with corresponding A = Fuz;,

Let € € b* be defined by e(H) =z for 1 <j < /. Thenfor 1 <j <k <land 1l <r </, the

following matrices are root vectors of so(2¢ + 1, C):

Xeivew = Ior—125-1 — Tog2j — i(Top—1,2j + Tor2j-1),

X ;e = lop—12j-1 — Doroj +i(lor—125 + Iop25-1),

Xe;—ep = Ior—125-1 + log 25 — i(Lop—1,2j — Tok2j—1),

X eire, = lok—12j-1 + Doroj +i(lok—125 — Iop2i-1),

Xe, = Inor—1 — tp 2,

X e, = Inor—1 + tlpn 2
Thus, if we choose the following set of positive roots

AT ={erej+ep, 65— 1<r<l1<j<k<{}

then the Dynkin diagram of so(2¢ + 1,C) is By:

(¢] (e] (¢] >0

€1 —€2 €2 —€3 €01 — € €r

By looking at the 2 x 1 columns of the different roots, namely

1 1
e () ()
it is easy to obtain the following inverse relations
In,27‘—1 = %(Xer + X—67>>7 In,QT = %(Xer - X—er)-

From this it follows that
1—2727"—1 + 1727,,27’ = %(XerX*ET + Xfe'rXEr) = _iI2T>2T71 + XferXETW

n
since [Xe,, X_¢,] = —2il3, 2,—1. Therefore we have that
Quir= > I;+Qu= > (—ilyg1+X X))+ Qu.
1<5<2¢ 1<r<2¢
Then
Qup1= Y Bjoj1— > (00— j)+1)ily 1
1<j<e 1<j<e
+ Z %(XfejfekXej+ek + Xfej+ekXejfek) + Z X*ETXE',-' (24)

1<j<k<t 1<r<20
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2.5 Gel’fand-Tsetlin basis

For any n we identify the group SO(n) with a subgroup of SO(n+ 1) in the following way: given
k € SO(n) we have

k0
k ~ <0 1) € SO(n +1).

Let Ty be an irreducible unitary representation of SO(n) with highest weight m and let Vi,
be the space of this representation. Highest weights m of these representations are given by
the ¢-tuples of integers m = m,, = (m1y, ..., my,) for which

Mip = Moy = -+ > my—1n > |m€n| it n= 2&

Mip > Moy > -+ 2 me, >0 if n=20+1,

and mj, are all integers.

The restriction of the representation Ty, of the group SO(2¢ 4 1) to the subgroup SO(2/)
decomposes into the direct sum of all representations Ty, m’ = m,,_; = (myp_1,... Mg p—1)
for which the betweenness conditions

M12041 = M120 = Mooyl = Moop = - = My oer1 = My 20 = —My ool
are satisfied. For the restriction of the representations Ty, of SO(2¢) to the subgroup SO(2¢—1)
the corresponding betweenness conditions are

M0 > M1 20—1 > M0 > Mog—1 > -+ > My_1.2¢ > My—120—1 > |y 20|

All multiplicities in the decompositions are equal to one (see [24, p. 362]).
If we continue this procedure of restriction of irreducible representations successively to the
subgroups

SO(n —2) > SO(n—3) > --- > SO(2),

then we finally get one dimensional representations of the group SO(2). If we take a unit
vector in each one of these one dimensional representations we get an orthonormal basis of
the representation space Vi,. Such a basis is called a Gel'fand—Tsetlin basis. The elements of
a Gel'fand-Tsetlin basis {v(u)} of the representation Ty, of SO(n) are labelled by the Gel’fand—

Tsetlin patterns p = (m,,m,_1,...,ms, my), where the betweenness conditions are depicted
in the following diagrams.
Ifn=20+1
M1n Moy vevenn myn —Myn
MIn—1 it men—1
= mis mas —M2s5
miq Mayq
mis3 —mi3
mi2
If n=2¢
Min Mon v myn
ML n—1  ceueennnnn my—1,n-1 —My—1,n-1
w= mis mas —Mm2s5
miq May
mi3 —mi3
mi2
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The chain of subgroups SO(n —1) > SO(n —2) > --- > SO(2) defines the orthonormal basis
{v(p)} uniquely up to multiplication of the basis elements by complex numbers of absolute value
one.

2.6 An explicit expression for 7(Q,,)

Since Q, € D(SO(n))S°™ | given 7 € SO(n) it follows that 7 (Q,) commutes with 7(k) for all
k € SO(n). Hence, by Schur’s Lemma 7(Q,) = AI. From expressions (2.3) and (2.4) we can
give the explicit value of A in terms of the highest weight of 7, by computing 7(Q,,) on a highest
weight vector.

Proposition 2.7. Let (m,Vy) be an irreducible representation of SO(2¢) of highest weight m =
(mi,ma,...,myg). Then, 7(Qa) = A, with

A= " (=mi—2(0 - j)my). (2.5)

1<j<t

Proposition 2.8. Let (7, Vy) be an irreducible representation of SO(2¢ + 1) of highest weight

m = (my, ma,...,myg). Then, ©(Qaps1) = A, with
A= )" (=mi— (20— )+ my). (2.6)
1<5<e

3 The differential operator A

We shall look closely at the left invariant differential operator A of SO(n + 1) defined by

n
_ 2
A=) I
j=1

in order to study its eigenfunctions and eigenvalues. Later we will use all this to understand
the irreducible spherical functions of fundamental K-types associated with the pair (G, K) =
(SO(n+1),S0(n)).

Proposition 3.1. Let G = SO(n + 1) and K = SO(n). Let us consider the following left
invariant differential operator of G

n
_E : 2
A — In+17].
Jj=1

Then A is also right invariant under K.

Proof. This is a direct consequence of the identity

Qn—i—l = Qn +A
and Proposition 2.6. [ |
Let us define the one-parameter subgroup A of G as the set of all elements of the form

In—1 0 0
a(s)=1 O coss sins |, —r<s<m, (3.1)
0 —sins coss
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where I,,_1 denotes the identity matrix of size n — 1, and let M = SO(n — 1) be the centralizer
of Ain K.

Now we want to get the expression of [A®](a(s)) for any smooth function ® on G with values
in End(V;) such that ®(kgk') = 7(k)®(g)w (k') for all g € G and all k, k" € K.

We have

2 0
[In“’j@] (a(s)) = @q)(a(s) exptlpi1,j)
t=0

Hence, we will use the decomposition G = KAK to write a(s)exptl,41,; = k(s,t)a(s,t)h(s,t),
with k(s,t), h(s,t) € K and a(s,t) € A.

Let us take on A\ {a(m)} the coordinate function z(a(s)) = s, with —7 < s < 7, and let

From now on we will assume that —7m < s,t, s+t < 7.
If j = n we have a(s) exptly41,, = a(s)a(t) = a(s +t). Thus we may take

a(s,t) =a(s+1), k(s,t) = h(s,t) = e.

Since z(a(s +t)) = s + t, we obtain

82 2
[I’VQL—I—LTLQ)] (G(S)) = ﬁ@(a(s) exp tIn+1’n) o = ﬁ@(a(s + t)) .
82
= @F(S"‘t) :F//(S).
t=0
For 1 < j <mn—1, when s ¢ Zm, we may take
I, 0 0 0 0
sin scost sint
0 v 1—cos? scos? t 0 v/1—cos? scos? t 0
k(s,t) = 0 0 In,j,1 0 0 s
—sint sinscost
0 v1—cos? scos? t 0 V1—cos? scos? t 0
0 0 0 0 1
]j—l 0 0 0 0
sin s —cosssint
0 v 1—cos? scos? t 0 V1—cos? scos? t 0
h(S,t) = 0 0 In—j—l 0 0 s
cosssint sin s
0 v 1—cos? scos? t 0 v1—cos? scos? t 0
0 0 0 0 1
1,1 0 0
a(s,t)=1 0 cos s cost V1 — cos? scos? t
0 —+v1—cos2scos?t cos scost

Then, for 0 < s < 7, we have z(a(s,t)) = arccos(cos s cost) and

cosssint

0
Srolals. ) =

V1 — cos? scos? t

From here we get

0
ax(a(s,t)) i =0 and @33(@(3:75)) =
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Thus
0 ;.0 0? coss _,
5P 0)| = Flo)galsn) =0 ad  gplalsn)| = T
We observe that k(s,0) = h(s,0) = e and that a(s,0) = a(s). Then
2 9? 0 0
[12,9)(a(s)) = 57 (k(s,1))| _ (a(s) + 25 (k(s, )| _ S-@la(s.)|
2 nlh(s.)| _ 0(a(e) Drnlh(s.)| _ + Lratatst))]
122 aa(s 1) 0 (s, ) +<I>(a(s))8—27r(h(s 1)
ot "m0 ot t=0 ot? T =0

We also have

aatﬂ (k(s,t)) ‘tzo = (8875 (s, t)‘to) = sirlls#(ln’j)’

and
CoS §

=0 (gt (s, t)’t0> = i Uni)-

We will need the following proposition, whose proof appears in the Appendix and its idea is
taken from [5].

0
(ks 1)

Proposition 3.2. If A(s,t) = k(s,t) or A(s,t) = h(s,t), then in either case for 0 < s < m, we
have

0%(mo A) ‘ _ %) 2
ot?2 =0 ot lt=0/)

Moreover in each case, for 1 <j<n—1and0 < s <m, we have
52 1 92 cos? s
(s, 0)| = i)t s )| = )

t=0  sin®s t=0  sin®s

Now we obtain the following corollaries.
Corollary 3.3. Let ® be any smooth function on G with values in End(Vy) such that ®(kgk') =
w(k)®(g)m (k') for all g € G and all k, k' € K. Then, if F(s) = ®(a(s)), for 0 < s < m we have

COS s 1 =t .
[A®](a(s)) = F"(s) + (n — 1) =—F'(s) + — (I j)?F(s)
sin s sin® s <
o COS S nl cos? s ol
— >l w(Ing) + ——5—F(5) ) 7(In;)*.
sm s = sin? s =

Corollary 3.4. Let ® be an irreducible spherical function on G of type m € K. Then, if
F(s) = ®(a(s)), we have

n—1
CcoS S 1 .
F(s) + 532 > (1) *F(s)
j=1

F"(s)+ (n—1)

sin s sin

n—1

Ccos s . . cos” s .

—2—— E 7 (In ) F(s)7(Inj) + ——5_F(s) W(Imj)Q = AF(s),
J=1

si- s s s

for some A€ C and 0 < s < .
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Notice that the expression in Corollary 3.4 generalizes the very well known situation when the
K-type is the trivial one, as we state in the following corollary (cf. [11, p. 403, equation (10)]).

Corollary 3.5. Let ® be an irreducible spherical function on G of the trivial K -type. Then, for
F(s) = ®(a(s)) we have

F"(s)+ (n— l)COSS

for some A€ C and 0 < s < 7.

F'(s) = AF(s),

Let us make the change of variables y = (1 + cos s)/2, with 0 < s < 7; then 0 <y < 1. We
also have coss = 2y — 1, sin? s = 4y(1 — y) and d% = —35 Tf we let H(y) = F(s), i.e.

H(y) = ®(a(s)), with coss =2y —1,

sin? s
4
In terms of this new variable Corollary 3.4 becomes

Fl(s)=———H'(s), F'(s)=——H"(y) -

Corollary 3.6. Let ® be an irreducible spherical function on G of type m € K. Then, if
H(y) = ®(a(s)) with y = (1 + cos s)/2, we have

n—1
VL= D" (0) + 501 = 2)H 5) + s S+l PH)
j=1
(1—2y) n-l ) ) (1 - 2y)>2 n—1 '
+ m 2 W(In,j)H(y)ﬂ'(In,j) + m ( ) ; W(In,j)Q _ )\H(y),

for some A€ C and 0 <y < 1.

Remark 3.7. Let us notice that, for any y € (0,1), H(y) is a scalar linear transformation
when restricted to any M-submodule, see Proposition 2.2. Therefore, if m is the number of M-
submodules contained in (V,7), we consider the vector valued function H : (0,1) — C™ whose
entries are given by those scalar values that H(y) takes on every M-submodule.

If the End(V')-valued function H satisfies the differential equation given in Corollary 3.6,
then the vector valued function H satisfies

1
y(1 —y)H"(y) + =n(1 —2y)H'(y) + —— N1 H(y
(L= H" ) + goll = 2)H' W) + 1M H()
(1—2y) (1—2y)?
+ o S EH(y) + ———~NoH(y) = AH(y),
2y(1 - ) 4y(1-y)
where E, N1 and Ng are matrices of size m x m.
Even more, since Z = Qn — Qn—1, Proposition 2.6 implies Z ;€ D(SO(n))SOM=1),
Jj=1 Jj=1
n—1
therefore Y 7 (I, ;)? is scalar valued when restricted to any M-submodule. Hence, N; = N,
j=1
and the equation above is equivalent to
n (1-2y) 1+ (1—2y)?
y(1 —y)H" (y)+=(1 —2y)H'(y) + ———25FEH(y —|——NH AH(y), (3.2
(1= H(5)+ 5 (1~ 2H' W) + N BH ) + =5 - V) =M (), (32

where N is a diagonal matrix of size m x m. To obtain an explicit expression of F for any
K-type is a very serious matter; in the following sections we shall find explicitly the expressions
of F and N, for certain K-types.
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Remark 3.8. It is worth to observe that from (2.5) and (2.6) we can immediately obtain every
entry of the diagonal matrix V.

4 The K-types which are M-irreducible

Let K = SO(n), M = SO(n—1), with n = 2(+1, and let m,, = (m1y, ..., me,) be a K-type such
that Vi, is irreducible as M-module. The highest weights m,,_1 of the M-submodules of V}, are
those that satisfies the following intertwining relations

Mmin Maon cee myn —Myn

)

min—1 cee ce myemn—1

Since Viy, is irreducible as M-module it follows that my, = --- = my, = 0. The converse is
also true, therefore Vi, is M-irreducible if and only if it is the trivial representation.

Let now consider the case K = SO(n), M = SO(n — 1), with n = 2¢ and let m, =
(min,...,mg,) be a K-type such that Vi, is irreducible as M-module. The highest weights
m,,_ of the M-submodules of V;, are those that satisfies the following intertwining relations

min Mmaon cee my—1n Mypn
Mmin—1 e e my—1,n-1 —My—1,n—1
Since Vi, is irreducible as M-module it follows that my, = --- = my_1, = d and my, =d —j
with 0 < j < 2d, since my_1, > |myy|. This implies that mi,—1 = -+ = my_2,-1 = d and

My—1p—1 = q with d > ¢ > max{d — j,j — d}. Thus, if 0 < j < d we have d > ¢ > d — j and
by irreducibility we must have j = 0. Similarly if d < j < 2d we have d > q¢ > j — d and by
irreducibility we must have j = 2d. Therefore m,, = da or m,, = df, where

a=(1,...,1), B=(,...,1,-1).

The converse is also true, therefore Vi, is M-irreducible if and only if m,, = da or m,, = df
for any d € Ny.

If @ is an irreducible spherical function on SO(n 4 1) of type m, whose highest weight is
m,, = da or m,, = df3, then from Corollary 3.6 we get that the associated function H satisfies

n—1
y(1— ) H"(y) + £(1 — 29)H' () + 1;” S ()2 H(y) = AH(y).
j=1

n—1 n—1
To compute Y. 7(Iy;)? we write Y 7(1n;)? = 7#(Qn — Qn-1)-
7=1 j=1

Let us first consider m,, = da. If v € V4, is a highest weight vector, then
T(Qn)v = —dl(d+ £ — 1)v and T(Qn-1)v =—d({ —1)(d+ £ —1)v,

see (2.5) and (2.6). Therefore

n—1

N it(Inj)?o = —d(d + £ — 1)o.
j=1

Let us now consider m,, = df. If v € Vi, is a highest weight vector, then 7(Qp)v =
—2dl(d 4+ ¢ — 1)v as before, and 7(Q,—1)v = —2d(¢ — 1)(d + £ — 1)v as before because in both
cases m,,_1 is the same.
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Therefore if m,, = (d, ..., d, +d) we have

n—1
7(I;)%0 = —d(d + £ — 1)v.
=1

<

Hence, if ® is an irreducible spherical function on SO(n + 1), n = 2/, of type m, =
(d,...,d,xd) € C!, then the associated scalar value function H = h satisfies

d(d+ ¢ —1)(1 - y)
Yy

y(1 = y)h"(y) +L(1 = 2y) (y) — h(y) = Ah(y). (4.1)

Let us now compute the eigenvalue A corresponding to the spherical function of type m €
Sb(%), of highest weight m,, = da, associated with the irreducible representation 7 € SO(2¢+1),
of highest weight m, 41 = (w,d,...,d) € C’. If v € Vi,,, is a highest weight vector, then
from (2.6) we have

T(Qnt1)v=—(ww+20—-1)+d(l—1)(d+£—1))v.
If v € Vi, is a highest weight vector, then from (2.5) we have
T(Qn)v = T(Qn)v = —dl(d + £ — 1)v.
Since A = Q41 — @, it follows that
A=—ww+20—-1)+d(d+¢-1).
To solve (4.1) we write h = y®f. Then we get

y(1—y)yf" + 2a(l —y) + (1 — 2y))y* '
+ (a(a = 1)1 —y) + La(l = 2y) —d(d+ € — 1) (1 —y)y* ' f = Ay f.

Thus the indicial equation is a(a — 1) +fa —d(d+ ¢ — 1) = 0 and a = d is one of its solutions.
If we take h = y®f, then we obtain

y(1—y)f" + 2d+ 0 —2(d+0)y)f —dlf = \f.
If we replace A = —w(w +20 — 1) +d(d+ ¢ — 1) we get
y(1—y)f"+ 2d+L—2(d+O)y)f — (d—w)(2l +d+w—1)f =0.
Leta=d—w,b=2(+d+w—1, c = 2d + ¢ then the above equation becomes
yd =y f"+(c— A +a+bly)f —abf =0.

A fundamental system of solutions of this equation near y = 0 is given by the following
functions

a,b 1—c a—c+1lLb—c+1
2F1<c,y>, y 2F1< 9_ ¢ Y-
Since h = y?f is bounded near y = 0 it follows that

d—w,2l+d+w—-1
h(y) —uyd2F1< S+ { y)

where the constant u is determined by the condition h(1) = 1.
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Remark 4.1. Let hy, = hy(y), w > d, be the function h above. Then h,, is a polynomial of
degree w. Moreover observe that the function y? used to hypergeometrize (4.1) is precisely hg.

Let us now compute the eigenvalue A corresponding to the spherical function of type m,, =
df associated with an irreducible representation 7 of SO(n + 1) of highest weight m,; =
(w,d,...,d) € C.. If v € Vi, ,, is a highest weight vector, we obtain 7(Qn41)v = —(w(w +2¢ —
) +dl—1)(d+£—1))v.

If v € Vi, is a highest weight vector, then 7(Q,)v = —dl(d+ £ — 1)v as above, because Q,v
does not depend on the sign of the last coordinate of m,,. Since A = Q,+1 — @, we also have

A=—ww+20—1)+d(d+£{—1).
Therefore we have proved the following result.

Theorem 4.2. The scalar valued functions H = h associated with the irreducible spherical
functions on SO(n + 1), n = 2¢, of SO(n)-type m,, = (d,...,d,+d) € C*, are parameterized by
the integers w > d and are given by

. d d—w,2£+d+w—1

where the constant u is determined by the condition h,(1) = 1.

5 The operator A for fundamental K-types

We are interested in finding a more explicit expression of the differential equation given in
Corollary 3.6:

n—1
L=y H"(y) + %n(l — 2 H () + 4y(11— y) Z 7(In,)* H(y)
j=1
_ n—1 _ 9 n—1
Ty 2 Tl ) H )T ) X #(Ius) = M)

for certain representations 7 € Sb(n), including those that are fundamental.

The obvious place to start to look for irreducible representations of SO(n) is among the
exterior powers of the standard representation of SO(n). It is known that AP(C?‘) are irreducible
SO(2¢)-modules for p = 1,...,£—1, and that A*(C?’) splits into the direct sum of two irreducible
submodules. While in the odd case AP(C2**1) are irreducible SO(2¢+1)-modules for p = 1,. .., £.
See Theorems 19.2 and 19.14 in [3].

Moreover, AP(C™) and A" P(C") are isomorphic SO(n)-modules. In fact, if {e1,...,e,} is
the canonical basis of C", then the linear map £ : AP(C™) — A" P(C") defined by

Eleu, Ao Ney,) = (1)1 Hre, A ney,

where u; < -+ < u, and v; < --- < v,_, are complementary ordered set of indices, is an
SO(n)-isomorphism.

All these statements can be established directly upon observing that the elements Iy; =
Ey; — Ei, with 1 <i < k < n form a basis of the Lie algebra so(n), and that

Ikiek. = €y, Ik.l-ei = —er and I}%‘e]' =0 if j 75 k:,i.

We will refer to the irreducible SO(2¢)-modules AP(C?) for p = 1,...,¢ — 1, respectively, the
irreducible SO(2¢ + 1)-modules AP(C2*1) for p = 1,...,/, as the fundamental SO(2¢)-modules,
respectively, as the fundamental SO(2¢ 4 1)-modules, for reasons that will be clarified in the
following Sections 5.1 and 5.2.
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5.1 The even case: K = SO(2¢)
First we will study the case n = 2¢, with ¢ > 2. The fundamental weights of s0(2¢,C) are

M= tote  1<p<li-2
)\5_12%(614—"'4-65_1—64), )\g:%(61+"'+65_1—|—65).

Here we will consider the fundamental K-modules
At(C™), A2(C™), ..., ATH(C).

We will show that the highest weight of AP(C") is €1 +--- + ¢, for 1 <p < ¢ —1. Observe that
Ar—1 and Ay are not analytically integral and therefore they will not be considered, although we
will also consider the K-module with highest weight A\y_1 + A\p = €1 +--- + €y_1. Notice that we
have already considered the cases 2A;_1 and 2\, in Section 4, which are M-irreducible. We will
also show that the fundamental K-modules are direct sum of two irreducible M-submodules.

In order to obtain the explicit expression of E in (3.2) for a given irreducible representation
of K = 8S0(n), of highest weight 1 + - - - 4+ ¢;,, we are interested to compute

n—1

> #(Ing) Psit(Ing)|y, = Alr, )T,
j=1

with ;s = 0,1 corresponding to the two M-submodules Vj and V; of the representation ,
associated with m,,_1 = (1,...,1,0,...,0) € C*~! with p — 1 and p ones, respectively (see the
betweenness conditions in Section 2.5); being Py and P the respective projections.

Let us consider the standard action of K = SO(n) on V = C", and take the canonical basis
{e1,...,e,}. Then we have the irreducible K-module AP(V) for 1 < p < ¢ — 1. The vector
(e1 —iez) A (e3 —ieq) A--- A (egp—1 — i€2p) is the unique, up to a scalar, dominant vector and
its weight is (1,...,1,0,...,0) € C® with p ones. Then, if V' is the subspace generated by
{e1,...,e,—1}, AP(V) is the direct sum of two M-submodules, namely

AP(V)=Vod Vi = AP Y V) Ae, ® AP(V) (5.1)

whose highest weights are (1,...,1,0,...,0) € C*~! with p—1 ones and (1,...,1,0,...,0) € C*!
with p ones, respectively. It is easy to see that (e; —iex) A(e3—ieq) A---A(egp—3 —i€2,—2) A€y, is
an M-highest weight vector in AP~}(V’) Ae,, and that (e; —iex) A(e3 —ies) A+ A (egp—1 —ie2p)
is an M highest weight vector in AP(V”).

To get A(0,0) it is enough to compute

i
L

ﬁ(Inj)P()ﬁ'(Inj)(el N Nep_1 A en).

<.
Il
-

Since we have that 7([,;)(e1 A---Nep,—1 Ne,) =€ A--- ANep_1 Aej we obtain Pyr([,)(er A
-+ ANep_1 ANey) =0 and A(0,0) =0.
To get A(0,1) it is enough to compute

i
L

F(InJ)Pl’]T(In])(el N--ANep 1 A en).

.
Il
i

We have

0 if 1<j<p-1,

Pir(Inj)(€e1 A ---Nep1 Nep) =
(Ln5)( P n) elN---Nep1Nej if p<j<n-—1.
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Therefore we have

it 1<j<p-1,

T(Lnj)Pri(Inj)(€1 A Nep_1 Aep) =
(i) P1Ing ) (ex p1 /en) {—mA_~Aep1Aen if p<j<n-L1

Hence A(0,1) = —(n — p).
Similarly, to get A\(1,0) it is enough to compute

1
W(In])Po’]T(In])(el VANEIEIVAN ep).
1

n

<.
Il

We have
. —e1A---ANe, A---Ne, if 1<75<p,
(L) (e1 A Nep) = " v J=P
0 if p+1<j<n-—1,

where e,, appears in the j-place. Therefore

. . —e1A---Ae, if 1<j<p,
(L) Port(Inj)(€e1 A - ANep) =
(nJ)O(nJ)(l p) {0 if prl1<j<n-—1.
Hence A(1,0) = —p.
n—1
Also it is clear now that > 7(l,;)Pi(In;)(e1 A--- Aep) =0, hence A(1,1) = 0.

7j=1
Therefore, when 7 is the standard representation of K in AP(V'), 1 <p < /¢ — 1, we have

(A, 8))osrsst = ( 0 r ”) |

-Pp
Therefore, we obtain a more explicit version of Corollary 3.6 using (3.2) and Remark 3.8.

Corollary 5.1. Let ® be an irreducible spherical function on G of type m € Sb(n), n =20 If
the highest weight of T is of the form (1,...,1,0,...,0) € C’, with p ones, 1 <p < {—1, then
the function H : (0,1) — End(C?) associated with ® satisfies

22 /p—n
VL= H" ) + 301 = 2 () + =2 (P ) _Op) Hiy)

(1-2y) (0 p—n _
+2y(1—y)<—p 0 )H(y)—/\H(Z/)’

for some \ € C.
5.2 The odd case: K = SO(2¢+ 1)

We now study the case n = 2¢+ 1, with £ > 1. The fundamental weights of s0(2¢ 4 1, C) are

Ap=€1+ -+ e, 1<p<i—1,
Ao =3(er+ - +e).

Here we will consider the fundamental K-modules

AY(C™), A2(C™), ..., Af(CM).
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We will show that the highest weight of AP(C") is €1 + -+ 4+ ¢, for 1 < p < £. Also we will
establish that AP(C™) splits into the direct sum of two M-submodules for 1 < p < ¢ — 1, while
AE((C”) splits into the sum of three M-submodules; for this reason it will be treated separately
in Section 8.

Observe that Ay is not analytically integral and therefore it will not be considered, although
we will consider the K-module with highest weight 2\,.

As in the even case we are interested in computing

n—1

> (Inj) Psir(Ing) L = A9 y,
j=1 "

with ;s = 0,1 corresponding to the two M-submodules Vj and V; of the representation ,
corresponding to m,_; = (1,...,1,0,...,0) € C* with p — 1 and p ones respectively (see the
betweenness conditions in Section 2.5). Being Py and P; the respective projections.

Let us consider the standard action of K = SO(n) on V = C", and take the canonical basis
{e1,...,e,}. Then we have the irreducible K-module AP(V) for 1 < p < £ — 1. The vector
(e1 —iez) A (e3 —ieq) A--- A (egp—1 — i€g,) is the unique, up to a scalar, dominant vector and
its weight is (1,...,1,0,...,0) € C’ with p ones. Then, if V’ is the subspace generated by
{e1,...,en_1}, AP(V) is the direct sum of two irreducible M-submodules, namely

ANPV)=Vo@ Vi = AP 1 (V) Ae, @ AP(V) (5.2)

of highest weights (1,...,1,0,...,0) € C* with p — 1 ones, and (1, ..,1,0,...,0) € C* with p
ones, respectively. It is easy to see that (e; —ieg) A (e3 —ieq) A--- A (ezp—3 — iegp,g) A e, is
an M-highest weight vector in AP~}(V’) Ae,, and that (e; —iex) A (e3 —ieq) N A(egp_1 —ieg)
is an M highest weight vector in AP(V’).

To get A(0,0) it is enough to compute

i
L

ﬁ(Inj)PO#(Inj)(el AN--ANep 1 A en).

.
Il
—

Since we have that 7(In;)(e1 A---ANep_1 Aey) =€l A--- Aey_1 Aej, we obtain Pymr(In;)(er A
-~Nep_1 Aey) =0 and A(0,0) = 0.
To get A(0,1) it is enough to compute

i
L

W(InJ)le(In])(el N--ANep 1 A en).

.
Il
=

We have

0 if 1<j<p-1,

Pia(l,) (et A---ANep,_1 Ney) =
1 (n])( 1 p—1 n) {el/\"'/\epl/\ej if p<j<n-—1.

Therefore

L ' 0 if 1<j<p-1,
F(In‘])Pl’]T(Inj)(el /\.../\ep_l /\en) — ' j
—e1/\---/\ep_1/\en if pSJS?’L—l

Hence A\(0,1) = —(n — p).
Similarly, to get A\(1,0) it is enough to compute

n—1

> " (Inj) Poir(Inj)(e1 A -+ Nep).
j=1
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We have that

. —e1A---ANeg A---Ne, if 1< 5 <p,
W(In]’)(el/\-"/\ep):{ " P

if p+1<5<n—1,
where e, appears in the j-place. Therefore

. . —ei A Nep i 1<j<p,
(L) Por(I,;)(er A ---Ney) =
(Znj) Port (Ing) (€1 ») {0 i prl<j<nol.
Hence A(1,0) = —p.
n—1
Also it is clear now that > 7(I,;)Pi(In;)(e1 A--- Aep) =0, hence A(1,1) = 0.
=1

J
Therefore, when 7 is the standard representation of K in AP(V), 1 <p < /¢ — 1, we have

(A(r,8))o<rs<1 = < 0 »p 6 n) .

—-Pp
Therefore, we obtain a more explicit version of Corollary 3.6 using (3.2) and Remark 3.8.

Corollary 5.2. Let ® be an irreducible spherical function on G of type w € Sb(n), n=20+1.
If the highest weight of 7 is of the form (1,...,1,0,...,0) € C¢, with p ones, 1 <p < {—1, then
the function H : (0,1) — End(C?) associated with ® satisfies

_ 2 —n
y(L—y)H"(y) + %n(l —2y)H'(y) + M (p 0 _0p> H(y)

(1-2y) (0 p—n _
+2y(1—y)<—p 0 )H(y)—)\H(y),

for some A € C.

6 The spherical functions of fundamental K-types
Let n = 24, the irreducible spherical functions of K-type
m, = (1,...,1,0,...,0) € C’,

with p ones, 1 < p < ¢ — 1, are those associated with the irreducible representations of G of
highest weights of the form m, 1 = (w+1,1,...,1,6,0,...,0) € C* that interlaces m,,

w+1 1 ... 1 0 o ... 0
1 ... o1 0 ... . 07

We now consider the K-module AP(C™) which has highest weight m,,.
For w = 0 and § = 0 we consider the G-module A?(C"*!) whose highest weight is m,, 1, and
we have the following K-module decomposition

AP(C"T) = AP(C™) @ AP71(C") A ey,
where AP(C") is the sum of two SO(n — 1)-modules:

AP(C") = AP(C" ) @ APTH(C) Aep.
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We observe that

a(s)(eg N---Nep_1Nep) =€l A--- Aep_1 A (cosse, —sinse, 1)

=coss(eg A---Nep_1Nep) —sins(er A--- ANep_1 Aepit).

Hence, if &g is the spherical function associated with the irreducible representation of G of
highest weight m,, 1 = (1,1,...,1,6,0,...,0) € C* with § = 0, we have that

Dp(a(s))(er A---ANep_1 ANey) =coss(er A---Nep_1 Aep).

Also we have that a(s)(e1 A---Aep) = e A---Ae,. Thus the vector valued function Fy(s) given
by the irreducible spherical function ®y(a(s)) is

A= ().

For w = 0 and 6 = 1 we consider the G-module APT!(C"*!) whose highest weight m,,; 1, and
for 1 <p < £ —1 we have the following K-module decomposition

APTL(CH) = APTH(C™) @ AP(C") A ey,
where AP(C™) A e,41 is the sum of two SO(n — 1)-modules:

AP(C™) Nepiq = AP(C"71) Aenpr @ AP7H(C" 1) Aey Aepyr.
We observe that

a(s)(egr N---Nep_1 Nep Nepr1) =€ A--- Aep_1 A (sinse, + cos sepi1)
=sins(e; A---ANep_1 ANey)+coss(er A---ANep_1 Aepit).
Hence, if @1 is the spherical function associated with the irreducible representation of G of

highest weight m, 1 = (1,1,...,1,4,0,...,0) € C* with § = 1, we have that ®;(a(s))(e; A---A
ep_1Ne, Nepy1) =coss(er A---Aep_1 Aep Aepir). Also we have that

a(s)(et N---Nep,Nept1) =€ A---ANep_1 Aep Aepit.

Thus the vector valued function Fj(s) given by the irreducible spherical function ®(a(s)) is

- (1)

Definition 6.1. We shall consider the 2 x 2 matrix-valued function ¥ = ¥(y), for 0 < y < 1,
whose columns are given by the functions Hy(y) = Fy(s) and Hy(y) = Fi(s), with cos s = 2y —1:

U(y) = <2y1_1 2y1_1>- (6.1)

Since the functions Hy(y) and H;(y) are associated with irreducible spherical functions, they
satisfy the differential equation given in Corollary 5.1; moreover, the respective eigenvalues are
A= —p and A = p — n. Therefore, we have

1 1+(1—-2y)% (p—n 0
1—y)¥" + —n(l —29)¥ + —— "2 v

o o) (L)

Furthermore, it is easy to check that the function W(y) also satisfy the equation above even
when n is odd.
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Theorem 6.2. The function ¥ can be used to obtain a hypergeometric differential equation
from the one given in Corollaries 5.1 and 5.2. Precisely, if H is a vector-valued solution of the
differential equation in Corollaries 5.1 or 5.2, with eigenvalue A, then P = W~ H is a solution
of DP = AP, where D is the hypergeometric differential operator given by

s ((B+1)(2y—1) -1 , 0
DP =y -y)P _<2 o (Z+1)(2y—1)>P_<g n—p>P

Proof. By hypothesis we have that

92 /p—n
y(1—y)H"(y) + %n(l —2y)H'(y) + M (p 0 _Op> H(y)

(1-2y) (0 p—n _

Then, writing H = VP, we have
y(1—y)P" + (2y(1 — y) ¥~ + g(l —2)I) P

_ 1+(1-2y)° (p—n 0
O (g1 =)0+ 21 o) 4 2 T2 v
S0 (- fa -z EEEZHE (P 0

+2(;(1_Eyy))(_0p p0n>\I/>P:)\P.

Now we compute

2y(1 — gyt — WL=Y) (2y_‘1 Lot ) __ (2?/— Lo ) |

dy(y — 1) 2y —1 -1 2y-1
Therefore
24+1)(2y—1) -1 A+p 0
Y P - P=o.
y( Y) < 1 (%+1)(2y71) 0 Adn—p
This completes the proof of the theorem. |

6.1 A-eigenvalues of spherical functions

As we said, when n = 2/ the irreducible spherical functions of the pair (SO(n+1),SO(n)), of type
m, =(1,...,1,0...,0) € C* with p ones, 1 < p < £—1 are those associated with the irreducible
representations 7 of G of highest weights of the form m,; = (w+1,1,...,1,6,0,...,0) € C*
with p — 1 ones, such that the following pattern holds

w+1 1 ... 1 ) o ... 0
1 ... | 0 ... . 07

Let ®,, 5 be the corresponding spherical function. Then A®,, 5 = A®,, 5, where the eigenvalue
A = Ap(w,0) can be computed from the expression A = Qpy1 — Qpn. If v € Vip, ., is a highest
weight vector from (2.6) we have

T(Qae1)v = —((w +1)% + (20 = )(w + 1) + (20 = p)(p — 1) +26(¢ — p))v.
If v € Vi, is a highest weight vector, then from (2.5) we have

T(Qn)v = —p(2¢ — p)v.
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Since A = Qp+1 — @, it follows that
Aao(w,8) = —(w~+1)% — (20 — 1) (w + 1) + (20 — p) — 26(¢ — p)

Analogously, we obtain that the eigenvalues of the spherical functions ®,, 5 of the pair (SO(2¢+
2),50(2¢ 4 1)) are of the form

Aopy1(w,8) = —(w+ 1) (w + 20 +1) + 20 — p+ 1 — 62( — p) — §2,

here § is 0 or 1 when we are in the cases 1 < p < £ but § could also be —1 in the particular case
p=>~L.

Therefore, we have that the eigenvalues of the spherical functions ®,, s of the pair (SO(n +
1),50(n)) are of the form

- 1) — if §d=0
Aaw, ) = § et = ’ (6.2)
—ww+n+1)—n+p if §==+1
6.2 Polynomial eigenfunctions of the hypergeometric operator D
Let D be the differential operator on the real line introduced in Theorem 6.2:
DP = y(1 —y)P" + (C —yU)P' — VP, (6.3)

with

O— ((n/21+ 1) (n/21+1)>’ U=n+2)I, V= (g nﬂp),

where n is of the form 20 or 20+ 1 for /e Nand 1 < p < /.

We will study the C2-vector valued polynomial eigenfunctions of D.

The equation DP = AP is an instance of a matrix hypergeometric differential equation
studied in [22]. Since the eigenvalues of C, n/2 and n/2 + 2, are not in —Ny the function P is
determined by Py = P(0). For |y| < 1 it is given by

UV + A S
P(l/)ZzHl( o ;y>P0=ZZ;,[C;U;V+/\]jP0, Py eC?,

i=0
where the symbol [C;U; V + A]; is inductively defined by

[C;U;V 4+ ANo=1,
[C;U;V + N1 = (C+5) " GU+5—1)+V+NC UV + A\,

for all j > 0.

Therefore, we have that there exists a polynomial solution if and only if the coefficient
[C;U; V + Aj41 is a singular matrix for some j € Z. Since the matrix C' + j is invertible for all
j € Ny, we have that there is a polynomial solution of degree j for DP = AP if and only if there
exists Py € C? such that [C;U;V + \j Py # 0 and (j(U +5— 1)+ V + N)[C;U; V + N; Py = 0.

Now we easily observe that the only possible values for A such that j(U +j — 1)+ V + X has
non trivial kernel are those given in (6.2). Then, if A = —w(w +n + 1) — p, it is easy to check
that the first and only j for which 7(U 4+ j — 1) + V + X is singular is j = w, and its kernel (of
dimension 1) is the subspace generated by ({). Analogously, if A\ = —w(w+n+1) —n+p, it is
easy to check that the first and only j for which j(U 4+ j — 1) + V + X is singular is j = w, and
its kernel (of dimension 1) is the subspace generated by () respectively. Therefore we have the
following result.
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Theorem 6.3. For a given £ € N taken =20 or 20+ 1 and 1 < p < {—1, then the polynomial
etgenfunctions of

DP =y(1—-y)P"+ (C —yU)P' — VP,

with

C= <(n/21+ 1) (n/21+1)>7 U=n+2)I, V= <g nﬂp)

have eigenvalues —w(w +n+1) —p or —w(w +n+ 1) —n+ p, with w € Ny; in both cases the

degree of the polynomial is w with leading coefficient a multiple of (§) or (9), respectively.

7 The inner product

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

(@1, @) = /G tr(®1(g)Bs(g)")dg,

where dg denote the Haar measure on G normalized by fG dg = 1, and where ®5(g)* denotes
the adjoint of ®9(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 non equivalent irreducible spherical functions, then they are
orthogonal with respect to the inner product (-,-), i.e.

(D1, ®y) = 0.

Recall that, given an irreducible spherical function ® of type 7 of the pair (G, K), the function
®(a(s)) is scalar valued when restricted to any SO(n — 1)-module (see (3.1) for a(s)). We shall
denote by m the number of SO(n — 1)-submodules of 7, and by di,ds,...,d, the respective
dimensions of each one of those submodules.

In particular, if ®; and ®5 are two irreducible spherical functions of type 7w € K, we consider
the vector valued functions H;(y) and Ha(y) given by the diagonal matrix valued functions
®;(a(s)) and Pa(a(s)) (see Remark 3.7), with y = (cos s + 1)/2, respectively, denoting

Hi(y) = (hai(y),- - b)), Ha(y) = (f1(¥)-- -, fm(@®))".

Proposition 7.1. If &1, ®y are two irreducible spherical functions of type © € K then

T m 1 PR
(DR 2 o~ /0 (1= 9" W) Fi(y)dy,

By, Dy) = 2=
(1, @) (n—2)!lw, &

with wy, = 7 if n is even and wy, = 2 if n is odd.

Proof. Let A = expRI,41, be the Lie subgroup of G of all elements of the form

I, 1 0 0
a(s) =expslytin = 0 coss sins |, s €R,
0 —sins coss

where I,,_1 denotes the identity matrix of size n — 1.
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Now [12, Theorem 5.10, p. 190] establishes that for every f € C(G/K) and a suitable cons-
tant cy

f(gK)dgx = c. /

K/M

([ dtanstratoms) e,

—T

G/K

where dgi and dkjy; are respectively the invariant measures on G/K and K/M normalized by
fG/K dgg = fK/M dkys = 1 and the function §, : A — R is defined by

Su(a(s)) = [ Isinisv(Ing1n)l,

vext

with X% the set of those positive roots whose restrictions to a, the Lie algebra of A, are not
zero. In our case we have 6,(a(s)) = |sin" ! s|.
To find the value of ¢, we consider the function f = 1, having then

1= 20*/ sin” ! sds.
0

Since

/sin”1 sds = — 1 1 sin" 2 scoss + - i /Sin"3 ds,

n — n —

we obtain that, for n = 2¢ or 2/ + 1,

T - o _ iy
/ sin” ! sds = n-2n 4'”n 2€+1/ sin™ % sds.
0 n—1n—-3 n-—-2(+2 )

Therefore

(n—1I 1

“T 22w,

with w, = 7 for n = 2¢ and w, = 2 for 2¢ + 1.

Since the function g — tr(®1(g)®P2(g)*) is invariant under left and right multiplication by
elements in K, we have

(P, Pg) = /Gtr(Q)l(g)q)g(g)*)dg = 2c, /07r sin" ! str (P1(a(s)Pa(a(s))*)) ds.

If we put y = 3(coss + 1) for 0 < s < 7 we have

tr (®1(a(s)®a(als))") = Y dihi(y) fi(y)-
i=1
Then
m 1 -
(@1.2) =10 3 [ (a1 = )" ) )
i=1
and the proposition follows. |

Proposition 7.2. If &1, &3 € (C®(G) ® End(V;))5*K then

(ADy, Pg) = (D1, ADy).



26 J.A. Tirao and I.N. Zurridan

Proof. If we apply a left invariant vector field X € g, to the function on G given by g
tr(®1(g)P2(g)*), and then we integrate over G we obtain

0= / tr (1) (g)Pa(g)") dg + / tr (@1 (9) (X2)(g)") dg.
G G

Therefore (X &1, Pg) = —(P1, XP2). Now let 7 : gc — gc be the conjugation of gc with
respect to the real linear form g. Then —7 extends to a unique antilinear involutive * operator
on D(G) such that (D1Dy)* = D3 D7 for all Dy, Dy € D(G). This follows easily from the fact
that the universal enveloping algebra over C of g is canonically isomorphic to D(G). Then it
follows that <D(I)1, (I>2> = <(I)1, D*‘I)2>

Finally, it is easy to verify that A* = A. |

7.1 Spherical functions as polynomial solutions of DP = AP

Let us consider 15, the differential operator on (0, 1) introduced in Corollaries 5.1 and 5.2:

_ 2 —n
y(1—y)H"(y) + %n(l —2y)H'(y) + M (p 0 _0p> H(y)

(1-2y) /0 p—n _
b (O ") ) = A ), (r.)

Recall that the operator D that appears in (6.3) extends the differential operator D = vDY!
to the whole real line, where

U(y) = (2y1_1 2y1_1>

is the matrix function given in (6.1) and used in Theorem 6.2.
We want to focus our attention on the following vector spaces of C?-valued analytic functions
on (0,1):

Sx={H =H(y): DH = \H, H(%3*1) analytic at s = 0},
Wy = {P = P(y) : DP = AP, analytic on [0,1]}.

From Theorem 6.2 we know that the correspondence P — WP is an injective linear map
from Wy into S). Now we want to prove that this map is bijective.

Theorem 7.3. The linear map P — WP is an isomorphism from Wy onto S).

Proof. A vector valued function P € W), is an eigenfunction of the hypergeometric operator D.
Since it is analytic at y = 1 it is determined by P(1), therefore dim(W)) = 2.

On the other hand, if H € S then there is a function F(s) analytic at s = 0, such that it
extends the function H(%55t1) defined on (0,7). Then, F satisfies the following differential
equation

1+cos’s (p—n 0
s 1) €088 I
(8)+ (n )sins (5) sin? s 0 —p (=)
coss (0 p—n
— F(s) = \F
(870" e =k,

or equivalently

sin® sF"(s) + r

— L in(25)F/(s) + (2 — sin2s) (p —n 0 ) F(s)
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—2cos s (_Op b E n) F(s) = Asin? sF(s), (7.2)
Let a; € C? and aj, B, € C, for j > 0, be the Taylor coefficients of F, sin, sin? and cos at
s=0:
s) :Zajsj, sins:Zajsj,
Jj=>0 Jj>1
'(s) = Zaj+1(j+1)sj, sin?s = Zﬁjsj,
Jj=0 Jj>2
F"(s ZCLJ+2 (G+2)(G+1)s coss:Z'yjsj.
Jj=0 Jj>0

Therefore, from (7.2) we have

j—2 i
> [Z B _papsa(k +2)(k+1) + = ; 1 S0 Fay g (k1) + <p 6 n 0 )

3>0 Lk=0 p P

(2% Zﬁj kak)—2<0 L >Zj:% kak] sJ_AZ[Z@ kak] s,

k=0 k=0 >0 Lk=0

Hence, since o = a1 = 79 = 1, we have that

{j(j—1>+<n—1>j+2<pp” p*”)}aj

—-D

is a linear combination with matrix coefficients of {ag, a1, ..., a;j_1}; it is clear that for j =1 and
j > 2 the matrix above is non singular, therefore {ag,as} determine completely the sequence
{a;};>0. Also it is clear that when j = 0 or 2, that matrix has nullity 1. Therefore we can
conclude that dim(S)) = 2. The theorem follows. [

Theorem 7.4. Let H be the C*-valued analytic function on (0,1) given by an irreducible sphe-
rical function ® on G of fundamental K-type (1,...,1,0,...,0) € C, with p ones, 0 < p < {.
If P=U"'H, then P is polynomial.

Proof. We know that the function H is analytic in (0, 1), and from Corollary 5.1 we know that
it is an eigenfunction of the operator D (see (7.1)). Also we know that the function H (Lrgess)
is analytic at s = 0, since ®(a(s)) it is. Therefore from Theorem 7.3 the function P = ¥~ 1H is
an analytic eigenfunction of D on the closed interval [0, 1].

If we introduce the following matrix-weight function V' = V(y) supported on the interval [0, 1]

V) = (g (00,

(n —2)!w,

with w, = 7 if n is even and w, = 2 if n is odd, then from Proposition 7.1 we have

1
(Do, @y) = /U H3 (4)V () Y (y)dy.

It follows from Propositions 7.1 and 7.2 that Disa symmetric operator with respect to the
inner product defined among continuous vector-valued functions on [0, 1] by

1
(i, Ha)y = /0 H (y)V (y) i (y)dy.
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Then, since D = \Il_lﬁ\lf, we have that D is a symmetric operator with respect to the inner
product defined among continuous vector-valued functions on [0, 1] by

1
(P1, Po)w = /0 B3 (y)W (y) P (y)dy,
where
W =39*VU,

Actually, we have that (W, D) is a classical pair in the sense of [7], see also [2]. As the weight W
has finite moments there exists a sequence {Q;}r>0 of 2 x 2 matrix-valued orthonormal poly-
nomials, such that DQ, = Q, A, where A, is a real diagonal matrix (for precise definitions and
general facts on matrix-valued orthogonal polynomials see [5] and [2]).

Let {e1,e2} be the canonical basis of C2. Then

1
(Qres, Quedw = € ( /0 @:@)W@)@:@)@) ) = el8ule; = brudi).

Therefore, for » > 0, j = 1,2, {Qre;} is a family of C2-valued orthonormal polynomials such
that

D(Qrej) = (DQr)ej = (QrAr)ej = Qr(Arej) = )\l(Qrej),
where A, = diag(\l, \?).

A\
Now we write our function P = ¥ 'H as P = arjQre;, where a, ; = (P, Qrej)w. Since P
T7j
is analytic on [0, 1] the sum converges not only in the L?-norm but also in the topology based

on uniform convergence of sequences of functions and their successive derivatives.
Therefore,

AP =DP=> a,;NQe;.

r?j
Then a,; = 0 if P =% A. Since dim W), = 2 it follows that P is a polynomial. |

Remark 7.5. It is easy to see from (5.1) and (5.2) that the dimensions of the M-submodules of
the fundamental representation of K with highest weight of the form (1,...,1,0...,0), with p
ones, are given by

(n—1)! (n—1)!

d == d -~ @@
Y- Din—p) 2T pln—1-p)

therefore the weight W is given by

n—1HI2 (n-—1) /21 o 0
W e it W) (]3 n—p> v

with w, = 7 if n is even and w, = 2 if n is odd. Then, W is a scalar multiple of

<p(2y —1)24+n—p n(2y —1) >
n(2y —1) (n—p)2y—1)%>+p)’

Even more, since 0 < p < £ and n = 2¢,2¢ + 1 it follows that p ## n — p. Then it can be proved
that the weight W does not reduce to a smaller size, i.e., there is not any invertible matrix M
such that M*W (y)M is diagonal for all y € [0, 1].
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For a given fundamental K type 7 € Sb(n), n = 2¢ or 20 + 1, with highest weight of the
form (1,...,1,0,...,0) € C* with p ones (0 < p < ), let ®,, 5 denote the irreducible spherical
function of the pair (SO(n +1),S0(n)) given by 7 € SO(n + 1) with highest weight of the form
(w+1,1,...,1,6,0...,0) with p — 1 ones.

Therefore, combining (6.2), Theorems 6.3 and 7.4 we have the following statement.

Theorem 7.6. Given w € Ny, every irreducible spherical function ®,, s of the pair (SO(n + 1),
SO(n)), with n = 2¢ or 20 + 1, of type m,, = (1,...,1,0,...,0) € C* with p ones (0 < p < £),
corresponds to a vector valued function Py s (0 = 0,1), which is a polynomial of degree w; and
the leading coefficients of Py and Py1 are multiples of (§) and (V) respectively. Precisely

w
Pus(y) =) %[C; UV + A Pu,s(0),
j=0 7"

with

o= ((n/21+ 1) (n/21+1)>’ U=(m+2)I, V= <g nﬂp),

—ww+n+1)—p  if §=0,

A= Ap(w,8) =
(w,9) {—w(w+n+1)—n+p if 6=1

Even more, the value of P, 5(0) can be computed.

Proof. It only remains to prove that P, 5(0) can be computed.

Let us consider the case 6 = 0. We know from (6.2) and Theorem 6.3 that there is some
c € C such that

1
[C:U; V 4+ NwPuo(0) =c <0> i
Since [C;U;V + M)y, is invertible, this ¢ is univocally determined by the condition ®(e) = I,
which implies

Similarly, we can prove the same for P, 1(0). |

Remark 7.7. It is worth to observe that for w, w’ > 0 and 6,6’ = 0, 1, since (P, 5, Py 5 )w =
(Poy.5, Py o), we have that if (w,d) # (w',d’) then

<Pw,(5a Pw’,6’>W =0.

Therefore, our construction encodes all equivalent classes of irreducible spherical functions of
a fundamental K-type of highest weight )\,, 0 < p < ¢, in the orthogonal set of C2-valued
polynomials {P, 0, Py,1}. The degree of P, and P, is w, and the leading coefficient is

a multiple of (}) or (), respectively.
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8 Matrix valued orthogonal polynomials

8.1 Matrix valued orthogonal polynomials

In this subsection, given n of the form 2¢ or 2¢ 4+ 1 with £ € N, for a fixed 0 < p < £ we
shall construct a sequence of matrix-valued polynomials { P, }.,>0 directly related to irreducible
spherical functions of type w € Sb(n) of highest weight m, = (1,...,1,0...,0) € C’, with p
ones.

Given a nonnegative integer w and 6 = 0,1, we can consider ®,, s, the irreducible spherical
function of type 7 associated with the irreducible representation 7 € Sb(n +1) of highest weight
of the form m,; = (w+1,1,...,1,6,0,...,0) with p — 1 ones.

We insist on recalling that, since 7 has only two SO(n — 1)-submodules, we can interpret the
diagonal matrix-valued function ®,, 5(a(s)), s € (0,7), as a 2 column vector function.

Now we consider the vector-valued function

P,s: (0,1) — C?

given by the vector function P, s(y) = U1 (y)®, s(a(s)), with cos(s) = 2y — 1. Then, we define
the matrix-valued function

Pw :Pw(y)7

whose §-th column (§ = 0,1) is given by the C2-valued polynomial Py, 5(y).
Let consider the matrix-valued skew symmetric bilinear form defined among C*° 2 x 2 matrix-
valued functions on [0, 1] by

1
(P.Qhw = /0 Q" ()W (4) P(y)dy,

where

_(=D'2 (n-1) gzt (PRy =12 +n—p n(2y —1)
W= o ow i YY) < n(2y — 1) <n—p><2y—1>2+p>'

See Remark 7.5. Then we state the following theorem.

Theorem 8.1. The matriz-valued polynomial functions Py, w > 0, form a sequence of or-
thogonal polynomials with respect to W, which are eigenfunctions of the symmetric differential
operator D in (6.3). Moreover,

DP.— P, (A(w,O) 0 )

0 AMw, 1)
where
_ 1) — ' =
Aw, 8) = ww+n+1)—p z}f 5=0,
—ww+n+1)—n+p if 6=1.

Proof. From Theorem 6.2 we have that the §-th column of P, is an eigenfunction of the
operator D with eigenvalue \(w, d), see (6.2) and (6.3). Therefore we have

D-Pw :PwAwu

with
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From Theorem 7.6 we know that each column of P, is a polynomial function of degree w and,
even more, that P, is a polynomial whose leading coefficient is a nonsingular diagonal matrix.
Given w and w’, non negative integers, by using Remark 7.7 we have

1 1 1
(P, Pu)w = /O Pu(y)" W (y) Py (y)du = MZ;O /0 (Puw,s(y)* W (y) Pur 5 (y)du) Es 5

1
= Z (5?1,7“,/(55,5/ (/ Pw,g(y)*W(y)Pw/’(;/ (y)du) E(;,(;/
_ 0

1 1
G 3 /O (Pas(0) W (4) Purs(y)du, ) Es .
=0

which proves the orthogonality. Even more, it also shows us that (P,,, Py )w is a diagonal matrix.
Also, making a few simple computations we have that

<DPw7Pw’> = 5w,w’<Pw7Pw’>Aw = 5w,w/A;ku<Pw7Pw/> = (PwaDPw/>a

for every w, w’ € Ny, since A, is real and diagonal. This concludes the proof of the theorem. W

9 The SO(2¢ + 1)-type with highest weight 2\,

In this section K = SO(2¢+ 1). We will focus on the particular case when the K-type is given
by an irreducible representation m with highest weight 2A, = (1,1,...,1). We will first see that
such K-module is the direct sum of three M-submodules, and we will find similar results to those
obtained for the fundamental K-types A1,...,\,_1 that are direct sum of two M-submodules.

Let us consider the irreducible K-module A*(V), with V = C", n = 2¢ + 1. The vector
v=(e; —iez) A (es —ieq) A--- A (eg_1 —ieg) is the unique, up to a scalar, dominant vector
and its weight is 2\, = (1,1,...,1).

It is not difficult to see that A*(V) is the sum of three M-irreducible submodules, namely

NVy=vieVoe V., (9.1)

with respective highest weights (1,...,1),(1,...,1,0),(1,...,1,—1) € C’ and having V =
A=Y(V)Ae, and V) @ Vg =~ AY(C™Y).
The vectors

v = (e; —ieg) A (e3 —ieq) A--- A (ex_1 — i€yy),
vo = —(e1 —iez) A (e3 —ieg) A+ A (eg_3 — i€gp_o) N ey,

V-1 = (e1 — ieg) A (63 — ie4) JANCREAN (82471 + iegg)

are M-highest weight vectors in V7, Vy and V_q, respectively. Also let us call P;, Py and P_;
the respective projections on Vi, V and V_y, according to the decomposition (9.1).
In order to obtain the explicit expression of E in (3.2) we are interested to compute

n—1

Zy‘r(fnj)Ps#(Inj)\vr = \(r, )1y,
j=1

with r,s = 1,0, —1 corresponding to the three M-submodules Vi, V and V_;1 of the representa-
tion 7.
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If 1 < j </, then

' , 0 if k#j
7T (In,2j—1)(€2k—1 — T€2K) = . # j
—e, if k=j,
- , 0 if k+#j
7 (In,25)(€2%—1 — i€2K) = 1 . ) 4 j
e, if k=yj,

therefore, it is easy to see that Pyrr(Ip2j—1)vo = Port(In25)vo = 0 and that Ppiw(ly2i—1)vs =
P, 7t(In25)vs =0 when s =1 and r £ 1; i.e.

A0,0) = A(=1,-1) = A(1,-1) = A(—1,1) = A\(1,1) = 0.
Furthermore, it is easy to see that, for 1 < j7 < ¢ and r equal to 1 or —1, we have
7T(In2j—1)Por(In2j—1)vr + T (In,25) Port(In2j)vr = —vr,

then A(—1,0) = A(1,0) = —¢. Therefore, it only remains to compute

L

> (#(In2j—1) Pt (In,2j—1)v0 + 7 (In25) ot (Tn2)v0)
j=1

for s = +1.
To obtain Py7(Iy, 1 )vo it is necessary to decompose 7 (1, ;)vo according to the direct sum (9.1).
We know that (X ¢, ¢,)v1 € Vi and 7(X_¢;4¢,)v—1 € V_1; recall that

X ejmep =Too12j-1 — Inpoj +i(I2e—125 + L2025-1),
X ejtee = Too-12j-1+ Top o +i(I20—125 — T2025-1),

see (2.2). We have
T (X_ sj—sg) ej_1 — iegj) = —2(eg—1 +iey),
T (X sfs[) g1 — €)= 2(egj1 + iey;),

s (X_Ej_gf) (egk_l - iEQk) = O, for k 75 S,E.
Therefore, for 1 < j < ¢,
T (X e, —e,) v1 = 2(€1 —i€2) A -+ A (€9(0—1)—1 — 1€20—1)) A (€251 + i€2))

— 2(61 — ieg) VANREIWAN (egj_g — iegj_g) AN (egg_l + iegg) VAN (e2j+1 - ie2j+2)/\
< N (egp—1 — iegy).

Similarly, for 1 < j < £,
T (X,EjJrEl) v = 2(91 — ieg) VANEEWAN (92(4_1)_1 — iGQ(g_l)) A (623;1 + iGQj)

+ 2(61 - ieg) JARERIVAN (egj_g - iegj_g) A (egg_l + iezg) VAN (62j+1 — ie2j+2)A

<A (egp—1 — iegy).
Hence, for 1 < j < £, we have
_?i (ﬁ (X*Ejfﬁe) v+ 7T (X*Efrw) Ufl)

= (e1 —ieg) A+ A (ey_1)—1 — i€(¢—1)) A €25 = (I 25)v0,
é (7'1- (X—aj—az) vy + 7 (X—Ej‘f‘fe) U—l)
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= (e1 —ie) A+ A(egp—_1)—1 — i€—1)) A €j—1 = 7(In2j-1)v0-
Then, for 1 <5 < ¢,
7 (Ingj—1) Pt (Ingj—1) vo = g7 (Ingj—1) 7 (X_c;—,) v1
= %(61 —ideg) Ao Aegj A A(eg—1)—1 — i€300_1)) A €n,

7t (In,2j) Pic (Inj) vo = 5 (In2j) 7 (X c;—¢,) 01
= —%(el - iEQ) AN-Negj1 N+ A (eQ(Z—l)—l - iEQ(g_l)) N ep.

Therefore, for 1 < j < ¥,

7 (In,2j—1) A7t (In2j—1) vo + 7 (In2j) vo P17 (In,25) vo = *%UO'
Besides, for j = ¢ we have

7 (Ly,20)00 = %(71}1 +v_1) and 7 (Ip20—1)v0 = %(vl +v_1).
Therefore, since

7 (Inoe) Prr(In20)vo = — 7 (In,20) v1 = — 30,

7 (In0—1) Piit(In20—1)vo = 37 (In20—1) v1 = —30,

we have that

|
—

n

- . {+1
& (In’j) PIW(In’j)UO - 2 UO;
j=0
i.e.
{+1
20.1) = ———
(0,1) 5
Analogously we obtain
+1
20 —-1)= ———
(0,-1) 5
Hence
0 —L 0
(/\(Tv 8))—1§r,s§1 = —HTI 0 _e“’Tl
0 —L 0

Therefore, we obtain a more explicit version of Corollary 3.6 using (3.2) and Remark 3.8.

Confront Corollary 5.2.

Corollary 9.1. Let ® be an irreducible spherical function on G of type w € Sb(n), n=20+1.
If the highest weight of 7 is of the form (1,...,1) € C*!, then the function H : (0,1) — C?

associated with ® satisfies DH = AH, for some XA € C with

-/ 0 0
_ 1 1—29)2+1
DH =y(1 —y)H"(y) + sn(1 —2y)H'(y) + A=2)"*+1( ,2q H(y)
2 4y(1 - y) 0 0 _g

0 0
1 -2y
+ (1=2y) ~&1 0 —HL | H(y).

23/(1 _y) 0 —y 0
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9.1 Spherical functions of SO(2¢ + 1)-type 2\,

Let n = 2¢ 4+ 1, we now focus on the spherical functions ®,, 5 of type m,, = (1,...,1) € Ct,
which are associated with the irreducible representations of SO(n + 1) of highest weights of the
form m, 1 = (w+1,1,...,1,8) € C**! such that the following pattern holds

w+ 1 1 ... 1 1)
1 ... R | -1

As before we make the function ¥ whose columns are given by the spherical functions ® s,
0 = —1,0,1. When w = 0, this is calculable using [24, p. 364, equation (8)] or alternatively by
considering the G-modules AT (C"*1) = V; @ V_; and A*(C"*1) = 1} and working in the same
way that we already did in the beginning of Section 6 for the 2 x 2 cases (here V;, for t = 1,0, —1,
are the irreducible G-modules with highest weights (1,...,1,t) € C*1).

Therefore, if coss = 2y — 1 we have

eZS 1 6728
)= [ 1 dere
e 18 1 e'LS
2y — 1+ 2i\/y — y? 1 2y — 1 —2iv/y — 2
- 1 2 — 1 1

2y — 1 — 2i\/y — y? 1 2y — 1+ 2iy/y — y?

Each column of ¥ satisfies the differential equation given in Corollary 9.1. And it is easy to
check that we have

— 0 0
1 1—-2y)2+1
y(1— ") + a2y + L2 g 1 0 | wgy)
2 4y(1—y) N
0 0 ‘
0 —¢ 0 ——1 0 0
1-2
t 2( a _y)) -G 0 SH ey =Yy | 0 ¢ 0
YT\ 0 e o 0 0 —(—1

Theorem 9.2. The function ¥ can be used to obtain a hypergeometric differential equation
from the one given in Corollary 9.1. Precisely, if H is a vector-valued solution of the differential
equation in Corollary 9.1, with eigenvalue X\, then P = W~'H is a solution of DP = AP, where D
1s the hypergeometric differential operator given by

DP =y(1—y)P"+ (C —yU)P' - VP,

with
(n+2)/2 1/2 0
c=| 1 m+2/2 1 |, U=@+2I
0 /2 (n+2)/2
—4—-1 0 0
V = 0 —/ 0

0 0 —£—-1

Proof. Let us write H = WP. Then
n

y(1—y)P" + (2y(1 — y)\I/_lllfl + >

(1- 2y)[> P
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—/ 0 0
1+ (1 —2y)?
+ ot y(l—y)\I/"—l-ﬁ(l—Qy)‘lﬂ—l—M 0 (-1 0|V
2 4y(1 —y) _
0 0 L
0 —/ 0
U=2) (o o _ca)g|poap
2y(1 —y)
0 —/ 0
Now we compute
. (n+2)/2  1/2 0
zy(1—y)\1r1\11’+5(1—2y)1: —(n+2)yl + 1 (n+2)/2 1
0 1/2 (n+2)/2
Therefore
(n+2)/2 1/2 0
y(1—y)P"+ | —(n+2)yl + 1 (n+2)/2 1 P’
0 /2 (n+2)/2
-1 0 0
+ 0 —/ 0 — M| P=0.
0 0 —4-1
This completes the proof of the theorem. |

We obtain a similar result to Theorem 6.3, with an analogous proof:

Theorem 9.3. For a given £ € N let n = 2+ 1, then the nonzero polynomial eigenfunctions of

DP =y(1 —y)P" + (C —yU)P' — VP,

with
(n+2)/2  1/2 0
C= 1 (n+2)/2 1 , U=(n+2)I,
0 1/2 (n+2)/2
—(—-1 0 0
v=| o - o |,

0 0 —¢-1

have eigenvalues —w(w +n + 1) — £ or —w(w +n+1) — € — 1, with w € Ng. In both cases
the degree of the polynomial is w and the leading coefficient can be any multiple of (((1;) or any

. . . 1 0 .
linear combination of (8) and ((1)>, respectively.

Let us consider ZN?, the differential operator on (0,1) introduced in Corollary 9.1:

DH =y(1—y)H"(y) + %n(l —2y)H'(y)

-0 0 0 0 —¢ 0
1—29)2+1 1—2
y =y 0 0 -/ ye—y 0 —¢ 0

Recall that the operator D that appears in Theorem 9.3 extends the differential operator D =
UDU~! to the whole real line.
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We want to focus our attention on the following vector spaces of C3-valued analytic functions
on (0,1):

Sx={H = H(y): DH = \H, H(%$*L) analytic at s = 0},
Wy = {P = P(y) : DP = AP, analytic on [0,1]}.

From Theorem 9.2 we know that the correspondence P +— WP is an injective linear map
from W) into Sy. In fact, U((coss + 1)/2) is analytic as a function of s and P is analytic at
y =1, hence H((coss+1)/2) = (PP)((coss + 1)/2) is analytic at s = 0.

Then, we have an analogous result to Theorem 7.3, whose proof is quite similar and therefore
we will omit it.

Theorem 9.4. The linear map P — VP is an isomorphism from W onto S).

Now, we can easily make a proof similar to that one of Theorem 7.4 in order to obtain next
theorem.

Theorem 9.5. Let H be the C3-valued analytic function on (0,1) given by an irreducible sphe-
rical function ® on SO(2¢ + 2) of fundamental SO(2¢ + 1)-type (1,...,1) € Ct. If P = V~1H,
then P is polynomial.

For a given fundamental K-type m € Sb(n), n = 20 + 1, with highest weight (1,...,1) € C,
let ®,, 5 denote the irreducible spherical function of the pair (SO(n + 1),SO(n)) given by 7 €
SO(n + 1) with highest weight of the form (w+1,1,...,1,8) € Ct*1, § = —1,0,1.

Now, combining Theorems 9.3, 9.5 and the expression of the eigenvalue A, (w, §) given in (6.2)
we have the following statement.

Theorem 9.6. Given w € N, every irreducible spherical function ®,, 5 of the pair (SO(n + 1),
SO(n)) with n = 20 + 1, of type m, = (1,...,1) € C¢, corresponds to a vector-valued func-
tion Pys (w > 0, 6 = —1,0,1), which is a polynomial of degree w. The leading coefficients

of Py, is a multiple of <g> and the leading coefficients of P, 1 and P, 1 are both linear com-
binations of <é) and (%). Precisely

wog
&szZgﬂle+&ﬂM%
2 j1

with
(n+2)/2 1/2 0
c={ 1 m+n2 1|,
0 /2 (n+2)/2
—4—-1 0 0
U=(n+2)I, V= 0 —/ 0 ,
0 0 —¢-1

—w(w+n+1)—1¢ if 6=0,

A=\ (w,0) =
(w,9) {—w(w+n+1)—€—1 if 0=+l

Even more, the value of Py, 5(0) can be computed.
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Proof. It only remains to prove that P, 5(0) can be computed.
Let us consider the case 6 = 0. We know from (6.2) and Theorem 9.3 that there is some

¢ € C such that

=)

[C:U; V 4+ NwPuwo(0) =c

=]

Since [C;U; V + A, is invertible this ¢ is univocally determined by the condition ®(e) = I which
implies

w 1

1
17650 ﬁ[c; U; V4 AjPuo(0) = [ 1
ji=0"" 1

Now let us consider the cases § = £1. We know from (6.2) and Theorem 9.3 that

1 0
0 1

since [C;U;V + A, is invertible, this condition tells us that P, 5(0) belongs to a plane which
contains the origin and does not depend on §.
Besides, the condition ®,,5(e) = I, for § = %1, tells us

1

1 11 w g
=(1 1 1 Zﬁ[C;U;V-i-)\]ij,é(o)-
1 1 1/ j=0

Then, P, ;(0) belongs to a plane, parallel to the kernel of
1 1 1\ w 1
111 ZE[C;U;VJrA]j,
1 1 1/ j=0

which does not contain the origin and does not depend on §. Therefore we know that both
P, 1(0) and P, —1(0) are in the same straight line.
On the other hand, recall that we have

coss—+1 coss+1
Butals) = w (5T ) s (),

where
I, 0 0
a(s)=|( 0 coss sins |,
0 —sins coss
then
d 7 0 —1
—| Pa(s))=10 0 0 |P,s(1)
ds |9 —i 0 1
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From [24, p. 364, equation (8)] we can easily compute d%@w’(;(a(s)) at s = 0, which is obtained
by looking at the action of 7(I,,41,,) and considering the corresponding projection, see (2.1);
having then

-1 —1

i 0 w
1
— ()- 0 () Z;[C, U; V 4+ APy s5(0).
1 —1 0 17 /) j=0

6i(w+€+1)
147

This last condition establishes that P, 1(0) and P, —1(0) are in two different and parallel
planes, and the line mentioned above does not belong to any of them since each plane has to
intersect it. Therefore the values of P, 1(0) and P, —1(0) are univocally determined. [

9.2 Matrix-valued orthogonal polynomials of size 3

In this subsection, given n of the form 2¢ + 1 with ¢ € N, we shall construct a sequence of
matrix-valued polynomials {P,},>0 directly related to irreducible spherical functions of type
7 € SO(n) of highest weight m, = (1,...,1) € C.

Given a nonnegative integer w and § = —1,0, 1, we can consider ®,, 5, the irreducible spherical
function of type 7 associated with the irreducible representation 7 € Sb(n+ 1) of highest weight
of the form m,; = (w+1,1,...,1,0).

We insist on recalling that, since 7 has only three SO(2¢)-submodules, we can interpret the
diagonal matrix-valued function ®,, 5(a(s)), s € (0,7), as a 3 column vector function.

Now we consider the vector-valued function

P,s: (0,1) = C?

given by the vector function P, s(y) = ¥~ (y) P, s(a(s)), with cos(s) = 2y — 1. Then, we define
the matrix-valued function

Pw :Pw(y)7

whose §-th column (§ = —1,0,1) is given by the C3-valued polynomial P, s(y).
Let consider the matrix-valued skew symmetric bilinear form defined among continuous 3 x 3
matrix-valued functions on [0, 1] by

1
(P.Qhw = /0 Q" ()W (4) P(y)dy,

where the 3 x 3 weight-matrix W is given by

W) = (n— 1! n/2—1,% a 00
(y) = m(y(l —y)"TT(y) | 0 d2 0 | ¥(y)
0 0 dj
with
20 4+ 1)! 20 4+ 1)!
dlZdSZW, d2:é!(€—:—1))!’
and

2y — 14 2iy/y — y? 1 2y — 1 —2i\y — y?

U(y) = 1 2y —1 1
2y — 1 —2i/y — y? 1 2y — 1+ 2iv/y — y?

Let us recall that, from Proposition 7.1, we have

1
(Pu,s5, Pur ) = / Py sW (y) Py 5dy.
0
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1 01
Remark 9.7. Notice that W reduces to a smaller size: if M = ( 0 V2 0) we have
-10 1

MW M = = - )
2d1(2y — 1)* + dy di(2y — 1)+ d2(2y — 1)/v2 0
X | di(2y — D)V2+ da(2y — 1)/V2 dy + do(2y — 1)2/2 0
0 0 di8(y — y?)

Then we state the following theorem.

Theorem 9.8. The matriz-valued polynomial functions P,, w > 0, form a sequence of ortho-
gonal polynomials with respect to W, which are eigenfunctions of the symmetric differential
operator D from Theorem 9.2. Moreover,

AMw, —1) 0 0
DP, =P, 0 Aw, 0) 0 ,
0 0 AMw, 1)
where
— 1) — f =0
Aw, 8) = ww+n+1)—p Zf )
—w(w+n+1)—n+p if §==£1.
Proof. The proof is completely analogous to the proof of Theorem 8.1 |
Appendix

Proof of Proposition 3.2. For |¢| sufficiently small A(s, ) is close to the identity of K, i.e. to
the identity matrix I,. So we can consider the function
B(s,t)  B(s:t)’

2 3 ’

X(s,t) =log(A(s,t)) = B(s,t) — (9.2)
where B(s,t) = A(s,t) — I,. Then

m(A(s,t)) = w(exp X (s,t)) = exp7(X(s,t)) = Z M

Now we differentiate with respect to ¢ to obtain

(%f) 7(X)? + A (X)7 <68‘1(> 7 (X) + g(X)*7 <88)§> +o (93)

Since X (s,0) = 0, if we differentiate (9.2) with respect to ¢ and evaluate at (s,0) we obtain

a%oA)‘ (XN LX) Y
ot? t=0 ot? li=o ot li=o/)

nd 2

_l’_

w\,i

To compute dt we differentiate (9.2) and we get

‘toa 8t2 ‘tO

9X _9B (9B 0B OB\ p2 . 15(9B L2 (0BY |
ot ot ((ﬁ)B B<8t>+ <8t>B B<8t>B+B<at>+ '
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Since B(s,0) = 0 we have

ox) _om o4

Ot lt=o Ot lt=0 Ot lt=0
We also get

82

X 0*A A
W’tzo - W‘tzo a <8t’t=0) '

Now we will first consider the case A(s,t) = k(s,t). A direct computation yields to

0 0 0 0 0
—sinssint sin? s cos ¢
Ok 0 (1—cos? scos? t)3/2 0 (1—cos? s cos? t)3/2 0
— =10 0 0 0 0],
ot 0 —sin? scost 0 —sinssint 0
(1—cos? scos? t)3/2 (1—cos? scos? t)3/2
0 0 0 0 0
in particular 2 5t | v = s1111 susIn,j- Differentiating once more with respect to ¢ and evaluating at
t = 0 we obtain W‘t:o — (E]j + Ey.pn). Then we get
>?A DA 2 1 1
_(Z= = — E,;+FE ——I?.=0.
ot? ’t:O < ot ’t—()) sin? s( i + Bnin) sin?s ™/

Similarly when A(s,t) = h(s,t) we obtain

0 0 0 0 0
0 = sin s cos? s costsint 0 — cos scostsin?® s 0
Oh (1—cos? s cos? t)3/2 (1—cos? scos? t)3/2
— =10 0 0 0 0],
ot 0 cos s costsin® s 0 = sin s cos® s cos t sin t 0
(1—cos2 scos? t)3/2 (1—cos2 scos? t)3/2
0 0 0 0 0
in particular 2 5t ‘ t 0 —snln J Differentiating once more with respect to ¢t and evaluating at
t = 0 we obtain 2 atQ ‘t 0= ‘;’; SS(E + Ey.pn). Then we get
0?A 0A 2_ cos2s(E + B cos? s _0
ot? lt=0 ot li=o) — sinZs' T gin2s ™
Proposition follows. |
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