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Hermite Calculus

Giuseppe Dattoli, Bruna Germano, Silvia Licciardi
and Maria Renata Martinelli

Abstract We develop a new method of umbral nature to treat blocks of Hermite and
of Hermite like polynomials as independent algebraic quantities. The Calculus we
propose allows the formulation of a number of “practical rules” yielding significant
simplifications in computational problems involving integrals and partial differential
equations as well. The procedure we adopt is particularly useful to enter more deeply
in the algebraic structure of Hermite polynomials. It provides indeed a tool allowing
a generalization of the recently introduced geometrical point of view to the interplay
between ordinary monomials and Hermite polynomials.

1 Introduction

In this paper we deal with a protocol, which will be referred as Hermite calculus,
useful to treat computations involving Hermite polynomials and their generalizations
as well.
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To give a flavour of the techniques we will employ we consider the integral
o 2
Haugop = [ e M)
—00

which can be evaluated with ordinary means, thus getting

™ 2
(o, B,7) =] o _i_ﬁe““*'” (2)

We will test the formalism, we are going to decribe, by using such a benchmark
and restyle Eq. (1) as it follows

0 ~
I, B.7) = / e~ Thant gy (3)
—00

where we have introduced the notation

e =3 S = > S - @
r=0 :

r!
r=0

based on the use of the umbral identity [1, 21!

?’Y,—ﬁ) = H. (v, -8,

[If] r—2xys (5)

by
H (x,y)=r! —_—
; (r —2s)!s!

In the integral in Eq. (4) we have treated the term which can be expended in terms
of Hermite polynomials as a single block and we have enucleated the variable x
raised to the first power.

We will now follow a prescription according to which the operator h is treated as
an ordinary algebraic quantity.

According to the ordinary rules for the Gaussian integrals we can write [2, 3]

Haufom) = o5 \/ﬂil ) ©)
a, s = —e 4a = —_ —_— _—
7 o o = r! Vi¥eY

which provides us with the correct result for the problem we are studying. The

[e%

application of the previous prescription yields, indeed, if <1

IWe have used the umbral notation in a rather inaccurate way, without specifying on which space
the operators are acting. For further comments and an appropriate discussion of the formal content,
see the second of Ref. [2].
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which is obtained after using the identity [2]
— 1" 1 2

—Hy (x,y) = ————e™¥ 8
Z(;r! y(Ey) = e ®)

The result in Eq. (7), evidently correct, yields some confidence on the reliability of
the formalism, which is based on a rather wild use of the umbral formalism.

2 The Umbral Method and Generalized Hermite
Polynomials

Even though not explicitly stated, the umbral operator defined in Eq. (5) satisfies the
identity? o
hm hr — hm+r (9)

where the powers m and r are not necessarily real integers. It is also fairly natural to
set . .

Oh" =r W' =rH,_i(v,—B) (10)
Since the following recurrence holds

87Hr(’yv _ﬁ) =rH,_i(v, _ﬁ) (11

the “derivative” operator can therefore be identified with

0 — 0, (12)
Furthermore since
hit' = '™ = Hy1 (. =) (13)
and, on account of the recurrence,
He1 (v, =0) =vH (v, =p) =2 fr H_1(y, =) (14)

2The subscript (7, —3) has been omitted because the identity holds for h operators with the same
basis, hereafter it will be included whenever necessary.
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we can also conclude that 7 itself can be identified with the differential operator
h=~r-208, (15)

It is also worth noting that

o0
r—hx __ rir —hx __ r (_x)n rn+r o _
de™ ™ = (=1)'he™™ = (—1) zTh =

n=0

. (16)
r —X "
= (~1) Z(; = Huir (7, =)
and, according to the identity
oo t"
2
> L Husa (o, 3) = HiGx + 21, y)et ™ (17)
n=0 "
we can establish the rule
hre™™ = Ho(y+2 8 x, —B)e” 0 (18)
We can now make a step further by defining the integral
o P2
O
—c0 (19)

) (2 Byt
e hx —¢ (yx*4Bx")

which, after applying the prescription that h can be treated as an ordinary algebraic
quantity, writes

I(v, ) = J/Th™? (20)

which makes sense only if we can provide a meaning for h=*, the most natural
conclusion is that they can be understood as factional order Hermite, which for our
purposes can be defined as it follows [4]

Hoe -y =i [ —’fr”cos( * T )d: @1
L, =y)=y e —t— -V
ﬁ 0 2ﬁ 2
or as
0 xu—Zr(_y)r
Hxr.—y)=Tw+HS =9 2
=y =T+ )gr(yﬂ—zm! ==y (22)

which has however a limited range of convergence.
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The correctness of Eq. (20) can be readily proved by a numerical check, involving

either the definitions (21) and (22).

We will comment, later in this paper, on the extension of the Hermite polynomials

to non-integer index.
Let us now consider the following repeated derivatives

oreh = (—1)”H,1(2 hox, —h)e ™ =
(— 1)’(2x)" e i

— n y n—r X
==D'n Z 2! (h ¢ )

Thus, getting, on account of Eq. (18),

(23)

. n—2r s s
3x”e_hx ( 1);1 'Z ( (;)_(i—:;' ' nir(,y + 2 ﬁXZ’ _/B)e—("/x"H}x ) (24)

in accordance with

Gx”e’(7x2+ﬁx4) = HW (=2 vx — 4 Bx*, —y — 6 fx?, —4 Bx, —B)e” O+
(25)
In Ref. [5] the following integral

o0
J(@b,¢) = / e
- (26)

Re(a) > 0

has been considered, within the framework of problems regarding the non-
perturbative treatment of the anharmonic oscillator. A possible perturbative treat-
ment is that of setting

(_nl,) (@) [Hy(c, =b) + Hy(—c, =b)],
n=0 : (27)

© 4 1 n+l n+1
n = n 7axd = —qa + I
gn(a) /0 x"e X 4a ( ) )

which, as noted in [5], is an expansion with zero radius of convergence in spite of
the fact that J (a, b, c) is an entire function for any real or complex value of b, c.
The use of our point of view allows to write

s 2 T & 1 e\ . 1
J(a,b,c) =/ e Moo mex gy — /Ze“% =Jr E o (5) h=(+2) (28
oo 5!
s=0

J(a,b,c) =
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We have omitted the subscript (b, —a) in the r.h.s. of Eq. (28) to avoid a cumbersome
notation. The meaning of the operator /4 raised to a negative exponent is easily

understood as . 1
h(t2) = H_(y1y(b, —a) (29)

where the negative index Hermite polynomials are expressed in terms of the parabolic
cylinder functions D,, according to the identity [6]

H—n(X,—)’)=(2y) “e‘D—n (m) (30)

The use of Eq.(30) in Eq. (28) finally yields the same series expansion obtained
in Ref. [5]

J(a, b, C)_\/_Z (_) (2a)~ o(v+2)esﬂD (D) (\/b_) (31)

which is convergent for any value of b, c and a > 0.

3 Final Comments

Regarding the use of non-integer Hermite polynomials it is evident that the definition
adopted in Eq. (21) can be replaced by the use of the parabolic cylinder function, it
is therefore worth noting that the use of the properties of the D functions allows the
following alternative form for Eq. (20) (see Ref. [7])

[SIE

_ b oh I
1(v.) =T (2 B) Fev D_ (m)
1 72 .
= frumeotere (3): G
_ 12k (L
D@ =[5k <4z)

where K, (z) is a modified Bessel function of the second kind.
A further example of application of the method developed so far is provided by

/OO e~ gy = /OQ eho¥" gy = ll" (l)fl -5 =
0 0 n \n
(33)

i L (2o
=r(5)en o (75)

J‘ S

:\_.
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In a forthcoming more detailed note we will extend the method to cases involving
higher order Hermite polynomials. Just to provide an idea of the extension of the
technique, we note that the use of this family of polynomials allows to cast the integral
in Eq. (28) in the form

o o)’
J(a,b,c) = / R R I L (34)
oo b
where
(shien) =m0 ) = (=1)"n 'Z Gy (35)
41 (—c,—a) — 11, ¢, —a 4?‘)'1"'

with H¥ (c, —a) being a fourth order Hermite Kampé de Fériét [8] polynomial.
The series expansion of the right hand side of Eq.(34) in terms of fourth order

Hermite converges in a much more limited range than the series (31) and has been

proposed to emphasize the possibilities of the method we have proposed so far.
According to our formalism the Pearcey integral, widely studied in optics, within

the framework of diffraction problems [9], is easily reduced to a particular case of

Eq.(26), namely

2

T _

e 4y 1) (36)

o0
J(, x, —iy) = / eIt gy —
—00 h(X,*l)

and can be expressed in terms of parabolic cylinder functions, as indicated before. It
is perhaps worth stressing that, in the literature a converging series for the Pearcey
integral is given in the form [10]

J(,x,—iy) = / et hiv—nt gy —
—o0
00 00
/7 .
=/ e (ot e dr =23 (1 g (Dan ey ()
0 n=0

with
ap(x,y) =1,

a(x,y) =y, (38)

1
ap(x,y) = ” ¥ an—1(x,y) +2x a,—2(x,))

which is reconciled with our previous result, in terms of two variable Hermite poly-
nomials, provided that one recognizes
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o0
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In this letter we have provided some hint on the use of the Hermite calculus to study
integral forms with specific application in different field of research. In a forthcoming
more detailed note we will show how the method can be extended to a systematic
investigation of the Voigt functions and to the relevant generalizations [11].

A further important application is the use of the method within the framework of
evolutive PDE. To start, we consider the following straightforward example:

O F(x,1) = (ady + BO7) F(x,1)

(40)
F(x,0) = f(x)
whose (formal) solution is easily obtained as
F(.x, t) — e(at)a,d’(s@t)a%f(x) (41)

The use of the formalism developed so far allows to write the rhs of Eq.(41) in the
form .
F(x, 1) = el m® f(x) (42)

by the use of standard exponential rules we obtain
Fee,0) = f (x4 hiar, o) 3)

which is still a formal solution unless we provide a meaning for the rhs of Eq. (43).
Let us therefore use the Fourier transform method to write

N 1 R o7 ;
! (x B, ﬁ”) B Jzﬁ/ fk)e*thenmikgp =
—00

1 R : 2
- k elk(x-f-at)—k ﬂldk
A/ 2 /700 f( )

which is a kind of Gabor transform [12]. It is evident that the same result can be
obtained with ordinary means, we have used this example to prove the correctness
and flexibility of the method we propose.

Let us now specialize the result to the case f(x) = x” and write

f (x + I, g,)) = (x + A, gr))n = i (:)x"_‘vﬁi(zr, g = (45)

(44)

= H,(x + at, [t)
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which is just the derivation from a different point of view of the following operational
identity [13]
"IN = H,(x + K, N) (46)

We want also to emphasize that the methods we have just outlined offer further
possibility of speculation on the nature of the h operator itself, which can be further
exploited to introduce nested Hermite polynomials. Its umbral nature and the asso-
ciated flexibility allows indeed noticeable degree of freedom therefore the following
identity derives naturally from the previous prescription

~ ) T
eh(mﬁ)a\xn = Hn (xa h((l’. /3)) =

[5]
|

=n.

xn—ZrHr (a, ﬁ) (47)

p— (n—2r)'r!
This is what we define nested Hermite, for obvious reasons. The geometrical nature
of the operator itself can be understood as discussed in [14] and will be further
commented elsewhere.

Before closing the paper we want to underline that the possibilities for the applica-
bility of the integration method discussed in this letter arise if, inside the integrand,
an exponential generating function is recognized.

To clarify this point we note that the integral

oo
A
—00

b*—4c <0

a>1

(48)

can be written as

T 2 T 1 1\"
f(a,b,c)z\/;e . _ﬁgﬁ(@) Ra, (b, ©) (49)

provided that
X n
evx2+bx+c — el%x — Z x—]’é"’
prll (50)
R" = R,(b, ¢)

where R, (b, ¢) are polynomials of the parameter b, c.
Even though such a polynomials expansion can be obtained using different proce-
dure, we have tested the validity of our ansatz using the following integral definition
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Y 201 el
Roy(b,c) = = [ gmimooNeTitbelite y o (51)
2w Jo

™

which has been used to benchmark the identity (49), with the full numerical integra-
tion of (48). Further comments will be provided elsewhere.
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