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A Necessary and Sufficient Condition for Nonnegative
Product Linearization of Orthogonal Polynomials

Ryszard Szwarc

Abstract. A necessary and sufficient condition for nonnegative product linearization
of an orthogonal polynomial system is derived. The method goes through a discrete hy-
perbolic boundary value problem associated with the three-term recurrence relation. The
paper provides a unified approach to nonnegative linearization problems that comprises
results obtained earlier and gives new ones.

1. Introduction

One of the central problems in the theory of orthogonal polynomials is to decide whether
the expansion of the product of two orthogonal polynomials, in terms of these polyno-
mials, has nonnegative coefficients. In other words, we look which orthogonal systems
{p.} have the property

PaX)pm(X) =Y c(n, m, k) pi(x)

with nonnegative coefficients c(n, m, k) for every choice of n, m, and k.
This property is a direct generalization of the product formula for trigonometric poly-
nomials

cosnf cosmb = %cos(n —m)o + % cos(n +m)b.

Certain classical orthogonal polynomials admit explicit computation of the coefficients
c(n, m, k). For example, they are known explicitly for the ultraspherical polynomials
along with their g-analogs [8]. However, they are not available in a simple form for the
nonsymmetric Jacobi polynomials (see [7]).

The first general criterion for nonnegativity of linearization coefficients is due to
Askey [1]. Although it is pretty strong it is not strong enough to cover all classes of the
ultraspherical polynomials. It is well-known that the problem of product linearization is
equivalent to a certain discrete hyperbolic boundary value problem. This approach has
been used in [6], [9] to derive new criteria for nonnegative linearization. The new criteria
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are strong enough to cover not only all the ultraspherical polynomials, but also most of
the Jacobi polynomials, as well as their g-analogues, the associated polynomials, and
also many of the Askey—Wilson polynomials.

In this paper we prove that the nonnegative product linearization is equivalent to the
existence of a family of special matrices with triangular support. As far as we know, it is
the first necessary and sufficient condition for nonnegative linearization. Moreover, this
equivalent condition can be easily implemented. Our earlier results [9, Theorem 1] and
[6, Theorems 1 and 2] fit into this new approach.

2. Nonnegative Linearization
Assume we are dealing with a system of orthogonal polynomials { pn}fl\';ol with respect
to a probability measure p on the real line. In case the support of w is infinite we have
N = 400, otherwise N is the number of points in the support of . We assume that
the leading coefficient of each p, is strictly positive. Then the polynomials satisfy a
three-term recurrence relation of the form

(1) XDy = VuPn+1 + BuDn + 0ty pp_t,

where y,, o,+1 > 0and 8, € Rfor0 <n < N. We use the convention that ¢y = y_| =
0. Moreover, if N is finite we set yy_; = ay = 0. This form of recurrence relation
will be useful for applications. For the proofs of the following results we will need the
renormalized polynomials P, defined as

) Py(x) = po(x),
3) Pox) = MYVt ), 0<n <.
100 ...0

The new polynomials satisfy
(4) xPn:an+an+l+ﬂnPn+Vn—1Pn—la 0<n<N.

It is clear that the nonnegativity of the product linearization for the systems {p,} and
{P,} are equivalent.
Let u(n, m) be a matrix of complex numbers indexed by 0 < n, m < N. Define two
operators L; and L, acting on such matrices by the rule
(Liw)(n,m) = appu(n+1,m) + Byu(n,m) + ypu(n — 1, m),
(Lou)(n,m) = dppu(n,m+1) + Buu(n,m) + yp_ju(n,m—1).
Observe that by the recurrence relation (4), if we take u(n, m) = P, (x) P, (x) for some
x, then
Liu = xu, Lou = xu.

Thus for such matrices u we have

Hu:=(L; — Ly)u =0.
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The last equality also holds for the special matrix

-1
&) u(n,m) = gn,m, k) = (/R P} du) /RPn(X)Pm(X)Pk(X)dM(X),

where k is fixed. Additionally, we have

I, k=n,
u(n, 0) = g(n, 0.k) = {0 ko

Hence the matrix u satisfies Hu = 0 and has nonnegative boundary values.

Proposition 1.  The polynomials p, admit nonnegative product linearization if and
only if every matrix u = {u(n, m)} such that

Hu =0,
© {u(n, 0) =0,

satisfies u(n,m) > 0for0 <m <n < N.

Proof. The “if” direction is clear, because we can always assume n > m and, as
we have seen above, the matrix u(n, m) = g(n, m, k) satisfies (6). Assume P, admit
nonnegative product linearization, i.e., g(n, m, k) > 0 (see (5)). Let u = u(n, m) be any
solution to (6). Set

N-1
i(n,m) ="y u(k,0)g(n,m, k).

k=0

The series in fact reduces to a finite sum because g(n, m, k) # O only for |[n —m| < k <
min(n +m, N — 1). By (5) we have Hu = 0. Moreover,

u(n,0) =un,0).

The boundary values determine the solution uniquely, because the equality Hu = 0 allows
us to compute the numbers u(n, m) inductively with respect to m. Hence u(n, m) =
u(n, m), which implies u(n, m) > 0. [ |

For each point (n, m) with 1 <m <n < N, let A, ,, denote the set of lattice points
in the plane defined by

Apm =, ))10=j=<i<N, In—il<m-—j}
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The set A, ,, is depicted below for n +m < N (the points in A, ,, are marked with open
circles).

(n, m)

n
In case N is finite and n + m > N, the corresponding picture is
m
(n,m)
o
o)
o @) O
O O O O
N -1 n

Let H* denote the adjoint operator to H with respect to the inner product of matrices
N-1
(u,v) = Z u(n,m)v(n, m).
n,m=0
This operator acts according to
(H*v)(n,m) = yv(n+1,m)+ Bv(n, m) +a,v(n —1,m)
—Ymv(n,m+1) — Byv(n, m) —a,vn,m—1).
The main result of this note is the following:

Theorem 1. The orthogonal polynomials { pn},]lvz_ol, where N may be finite or infinite,
admit nonnegative linearization if and only if for every (n,m), with 1 <m <n < N,
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there exists a matrix v, ,, (i, j) such that:

(i) suppvpm C Ap .
(1) (H*vym)(n,m) <O0.
(i) (H*v,m)(i, j) = 0for (i, j) # (n, m).

Remark. By specifying the entries of the matrices v, ,, for each (n, m) we try to fulfill
conditions (i), (ii), and (iii). It is surprising that the obvious choice, i.e., when we set
Vn.m(i, j) = 1 for each point (i, j) of the triangle A, ,,, is a failure. Indeed, one may
compute that in this case we have

(H*vn.m)(n7 m — 1) = —Vm-1+ ,Bn - ﬂm—l-

In particular, for 8; = 0, the value (H*v,, ,,)(n, m — 1) is always negative, i.e., condition
(iii) cannot be satisfied.

We need another choice of v, ,,. By setting v, ,, (i, j) = 1 for every other point in the
triangle A, ,, and v, , (i, j) = O for all other points, we obtain Theorem 1 of [9] (see
Example 1 of the present paper). On the other hand, if we take v, ,, with support on the
vertical line in the triangle A,, ,, we obtain Theorem 1 of [6, p. 423]. Of course, there are
plenty of other choices for v, ,, (see [6, Theorem 2]). All sufficient conditions known
so far required that the sequence $, was nondecreasing. In Example 2 we will exhibit
a class of polynomials where §, is nonincreasing for n > 1, nonetheless nonnegative
linearization holds. This depends on a delicate choice of the matrices vy, ,,.

Proof of Theorem 1. (<) In view of Proposition 1 it suffices to show that the boundary
value problem (6) has nonnegative solutions. Assume u(n, m) satisfies (6). We will prove
that u(n, m) > 0 by induction on m. Assume u(i, j) > 0 for j < m. Observe that
supp H*v, ,» C A, m+1 and that all the points (i, j) in A, ,,4+1 which are different from
(n, m), satisty j < m. Thus

0 = (Hu, vy m) = (u, H vy )

= (H"vy ) (n, myu(n,m) + Y (H vy ) (i, udi, ).

j<m

Hence
—(H* vy ) (0, myu(n, m) = (H*vy ) (i, judi, j) = 0,
j<m

sou(n,m) > 0.
(=) This part immediately follows from the next lemma. [ ]

Lemma. There exists a matrix v, (i, j) such that:

() suppvam C Ay -
() H*vppm = Z?;I;f:’jﬂ’lvfl) g(n,m,k)d¢ o — 8pm, where §; ; denotes the matrix
with entry 1 at (i, j) and zero otherwise.
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Proof of the Lemma. We have

H*Sn,m—l = Vn-‘rl(sn-‘rl,m—l + ,Bn(sn,m—l + an—l(sn—l,m—l
- ymanm - /Bmflsn,mfl - Olm728n,m72~
Therefore
l *
5n.m =—-——M=-H 8}1,}1171 + w,
Ym—1
where w is a linear combination of 8,_ j,—1, 8u.m—1, Sn+1.m—1, and 8, ,,—». By iterating
this formula we obtain that
min(n+m,N—1)
(7) Sn,m = _H*vn,m + Z Ck(sk,()a
k=|n—m|
where supp v, € Ay . Letu(n, m) = P,(x) P, (x). Then (7) and the fact that Hu = 0
imply

min(n+m,N—1)
Po(X)Pu(x) = (1, 8y m) = —(u, H'v) + > cxlu, 8o)
k=|n—m|
min(n+m,N—1)
= Z e Pr(x).
k=|n—m|
This implies ¢, = g(n, m, k). |

3. Examples

Example 1. Let
11 (iaj)eAn,ms (n+m)_(l+])0ddv

0, otherwise.

(8) vn,m(i, J) = {
The points in the support of v, ,, are marked by open circles.

m




Nonnegative Product Linearization of Orthogonal Polynomials 571

This figure is correctin the case N = +ocorn+m < N—1.For N finiteandn+m > N,
the corresponding figure is

m

®
N -1 n

In both cases supp H*v,, ,, consists of o, e, <, >, and ¢. A straightforward computation
gives

— O, @, j) = (n,m),
Bi — B;, @i, j)—o,
(H* ), ) = Yti +vi—a; =y, (0, ]) —e,
a — o, @i, j)—r»,
Vi — aj, @i, j)— <

This implies Theorem 1 of [9].

Example 2. Theorem 1 of [9] and Theorem 1 of [6] require that the sequence 8, is
nondecreasing. Here we will construct examples in which f,, is decreasing forn > 1 and
the corresponding infinite system of orthogonal polynomials has nonnegative product
linearization. These examples are new, and cannot be covered by any of the previously
known results. The construction is possible by an appropriate choice of the matrices
Un.m- The first term of B, must satisfy Sy < B, because

Z Bn — Bo o
PiPn = = Put1 + ———Dn + — Pu1.
Yo Yo Yo

Let ¢, be an increasing and concave sequence of negative numbers, i.e.,

&g, < 0,
En > En—1,
1 1
Entl = 3En + 3En42.
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Letag =0, yp = 1,and @, = y, = 1 forn > 1. Assume that 8y < 0, B, > 0, and 8,
is decreasing for n > 1. Assume also that

© (Bo— B)eo < 1,

(10) Bo =< 2e0 — &1,

(11) Bn < —én,

(12) Bn < 264 — €1 — Ent1,

for n > 1. Define v, ,, according to

1 for(i,j)e A, and (n +m —i — j) odd,
Vam(@, j) =3¢ for(i,j) € Ay, and (n +m —i — j) even,
0 for(i,j) ¢ Anm.

It can be checked easily that the matrices v, ,, satisfy conditions (i), (ii), and (iii) of
Theorem 1. Therefore the polynomials p, defined by the recurrence relation

Xpy = Pnt1 + BuPn + Pn1,

where B, satisfies (9)—(12), admit nonnegative linearization. Applying this to the se-
quences &, = —2"""'and &, = —(n + 2)~! gives that the following two systems admit
nonnegative linearization:

Xpy = p1—3po,

1
Pp = Pn+1 + 2n+2 Pn + Pn—1,
Xqo = q1 — 390

1
Xq, = qn+1+ 7(}1 n 2)3 qn + qn-1.
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