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From Hermite to Humbert
Polynomials

G. DATTOLI, S. LORENZUTTA AND C. CESARANO ()

SUMMARY. - We use the multivariable Hermite polynomials to de-
rive integral representations of Chebyshev and Gegenbauer poly-
nomials. It is shown that most of the properties of these classes of
polynomials can be deduced in a fairly straightforward way from
this representation, which proves a unifying framework for a large
body of polynomial families, including forms of the Humbert and
Bessel type, which are a natural consequence of the point of view
developed in this paper.

1. Introduction

It is well known that Chebyshev polynomials of the second kind are
defined by [1, 5]

L (1) (n — k) (20) 2
El(n — 2k)!

k=0
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and the two variable Hermite polynomials reads [4]
/2 ke n—2k
y
H =n! E . 2

By recalling that

+o0
n! = /0 e " dt, (3)

we can state the following integral representation for the second kind
Chebyshev polynomials, which is a slightly different version of the
analogous representation proposed in [6]

Upn(z) = ! /0 o e 't"H, <2x, —1> dt. (4)

Tl t

Along with (4) we introduce the further representations

1 oo —tyn—1 1
To(z) = ——— e H, (20, = ) dt,  (5)
W(z) = 2 / o g (0p 1Y (6)
N O T (A

The polynomials T),(z) are first kind Chebyshev polynomials
[1, 5], while the nature and the role of the W, (x), which for the
moment will be indicated as third kind Chebyshev polynomials, will
be specified in the following.

Just to give a preliminary idea of the usefulness of the previous
representation, we note that the following well known property of
the two variable Hermite polynomials [4]

L Haey) = ), g
Hoalw) = (04205 ) Halo) ©)

allow to conclude that the U, (z) and W, (x) are linked by the rela-
tions [1, 5]

%Un(m) = nW,_1(z), 9)

%Tn(m) — Uy (), (10)
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and

Unia(@) = aWa(a) = = Waa(a), (11)

Toyi(z) = zUy(z) — Uy_1i(z). (12)

The generating function of the above families of Chebyshev poly-
nomials is also a direct consequence of that of the H,(x,y)

o0 é_n 5
S S Ha(w,y) = e (13)
n=0

By multiplying indeed both sides of (4) by £"/n!, by summing up
over n, by exploiting (13) and then by integrating over ¢, we end up
with the well known result [1, 5]

> 1
Zé-nUn(x) =1 s e -l<z <1, <L (14)
n=0

By using the same procedure and the second of (7) we get [1, 5]

nzzognTnJrl(x) = ﬁ’ (15)
.- n _ 8@-9
TLZ%(" + 1) (n+2)" Whiai(z) = (120t (16)

The use of the integral representations relating Chebyshev and
Hermite polynomials is a fairly important tool of analysis allowing
the derivation of a wealth of relations (others will be discussed in the
concluding section) between first, second and third kind Chebyshev
polynomials.

This paper is devoted to a first attempt towards this direction.
We will show that Gegenbauer polynomials can be framed within
such a framework, which offers interesting criteria of generalizations.
It will be indeed shown that, by combining the wealth of Hermite
polynomial forms and the flexibility of the proposed representations,
we can develop a systematic procedure of generalization by including
in a natural way the Humbert [8], Gould [7] and Bessel [9] polyno-
mials.
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2. Hermite and Gegenbauer polynomials

As already remarked, integral transforms relating Chebyshev and
Hermite polynomials are not new, and in [3] it has been shown that:

1 [ree
Un(z) = —'/ e °Hy, (2xs,—s)ds. (17)
n.Jo
We can introduce a slightly modified form of U, (z) by defining
the quantity (for its link with the ordinary case see below):

1 [t
Up(z,y; ) = /0 e “Hy, (2xs,—ys) ds. (18)

Tl

The use of the identity [4]

0
a—yHn(:U,y) =n(n—1)Hp—2(z,y) (19)
allows to conclude that

0 0
-~ . - _ . 2)
8yUn(x7yaa) 804Un 2(1‘,3}706), ( 0)
0 0
%Un(xﬂ% Oé) - —2£Un—1($,yﬂ), (21)

which can be combined to give

82 2

@Un(ﬂ?,y;a) = 4aa—(3yUn($,y;Oé)- (22)

This last identity and the fact that

—~

2x)"
Un(x> 0; Oé) = Q1 (23)

allows to define the U, (z,y; a) as

Up(z,y;0) = eiPe o

B G e

I(n — lognt1l—
~ sl(n — 2s)lantl=s
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where we have denoted by D! the inverse of the derivative operator,
the rules concerning the use of this operator will be discussed in the
concluding section.

The polynomials U, (z,y;«) can be specified by integral repre-
sentation

1 [Fee
Un(z,y;a) = —'/ e " H, (2:13, _Q) dt (25)
0 t

n.

which suggests the introduction of the polynomials T, (x,y; ) and
Wh(z,y; @) (see equation (5)) linked by

0 1
a_aUn(xaya Oé) - —§(n+1)Wn(:C,y,oz), (26)
0 n

Chebyshev polynomials are particular cases of the Gegenbauer
polynomials specified by the series [1, 5]

[n/2] k n—2k
1 (=1)"(2x) M'in—k+p)
(1) (1) = 2
G ) = T kzo F(n = 2k)! NG
By using the integral representation of the Euler function [1, 5]
+oo
I'(v) :/ e 't ldt (29)
0

and the same arguments exploited for the Chebyshev case, we can
introduce the polynomials
[n/2] —9
1 (=y)* )" *T'(n+p—s)
W) . -
n (m,y,a) F(,U') ;) s!(n—?s)!a"*l‘*s

1 +o0 Y
- / ematgntn—lp (2;c, ——) dt. (30)
n!l'() Jo t

The relevant generating function is readily obtained by means
of the same procedure leading to (14) and (15) thus getting indeed

(1 #0)
1

o = 22€ + y&?)"

Y oW (@ y;a) =

n=0

(31)
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The integral representation (30) is very flexible and can be ex-
ploited for different purposes. It is e.g. evident that

(=™ Un(z,y;a) = mICI™ ) (2,45 a), (32)

dam

and
YoM (@ ysa) = O (zyia+€)

= Un(x7y;a+§)' (33)

The recurrences

n+1
O y0) = O Dy 0) —yOL i) (34)
and 9
8—yC,(ﬁ) (z,y;0) = —uCP ) (2,95 0), (35)

are just a consequence of (30) and of the identities (7) and (19). The
use of the operational relation

has been used to generalize the Rainville identity [10]

X n
2
S S Hunlw,y) = € Hya + 2yt,y). (37)

n=0

The previous relations allow the derivation of a wealth of gener-
ating functions for the C,(L“ ) (z,y; ) polynomials, we find indeed that
(1> 0)

= (n4+m)!,
Z( Ve ¥ (z,y;a) =

n!
n=0

+oo m
_ L / e—atymtp—1 (o ng o ta—2x6+y€?) gy
L'(u) Jo t O (38)
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can be written as

SO ) (o) =
i _ 1 W (39a)
B [F(z,y; 5)]u+mc (x —y&, Flz,y; 0, )y; 1).

where

F(z,y;0,8) = o — 226 + y&° (39b)

In this section we have provided further elements proving the
usefulness of the link between Hermite and Gegenbauer polynomials,
in the following we will show that we can go much further using the
wealth of Hermite forms which will allow us to get further extensions.

3. Hermite and Humbert polynomials

The Kampé de Fériét Hermite polynomials of order m are specified
by the series definition [4]
[n/m] T N —mr
(m yr
H"V(xz,y) =n! E R pr— (39)

n—mr
r=0

and by the generating function
5" m
E H(m (z,y) = e®FTvE", (40)

we can therefore suggest the generalization of the second kind Cheby-
shev polynomials by introducing the polynomial

1 t m Y
—atyn gr(m) _Jd
(m)U (z,y;00) = n'/ e “t"H) <mm, tm_1>dt (41)

whose generating function can be easily obtained by employing the
same procedure leading to (14) which yields
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The generalized Gegenbauer polynomials can be found in a similar
way thus finding (¢ > 0)

D O @y ) =
n=0 1 (43)

ee t 1 r7(m) Y
_ —atyn+pu— m _
= Tom! /0 et H)) <mm, tm_l) dt.

with generating function (u # 0)

1
[ — maxg + yem]*

D O (@ ) = (44)
n=0

The use of the identities
m—1

axmfl

H) (o) = <x+my )H,sm><x,y>,

S @) = nln— 1) (= m DEY (5)(45)

yields the recurrences

nm——i:ul ((m) Cr(zljr)l (CE, Y; Oé)) = 7 ((m) 07(7,M+1) (x> Y; Oé))
—y <(m)0ﬁ‘i+n1)+1(w, v a))
0

8_y <(m)Cr(LM)(xay;a)) = —H ((m)Cé!it;)(xayva)) (46)
This last class of polynomials can be identified as the polynomials
introduced by Humbert in ref. [8] within a different context. A
systematic effort of generalization of the Gegenbauer polynomials
was also undertaken by Gould [7]. The strategy of generalization we
are developing is complementary to that of Gould and benefits from
the variety of existing Hermite polynomials.
To give a further example we note that the polynomial

n/3]

H,(z,y,z) =nl! Z zﬂ&_—?éﬁ’)'y) (47)
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can be exploited to define (u > 0)

1 too 2y z
(1) . — —atn+p—1 __y ~
CH (z,y,z;a) = I’(,u)n!/o e~ H, <3x, . ’t2> dt
(48)
and the generating function
X ¢n
2 3
S S Ha (g, ) = €S (49)
n=0

can be exploited to prove that (u # 0)
= 1

nex(p) Co) —
Z§ Gl (@9, 20) = [0 — 3z + 2y€2 + 2&3]*°

n=0

(50)

This function too has interesting properties which will be more
deeply investigated in a forthcoming paper.

In this section we have outlined how a systematic effort to gen-
eralize Gegenbauer polynomials can be achieved in a fairly straight-
forward way from the properties of the Hermite polynomials; in the
forthcoming section we will discuss further examples and discuss fu-
ture direction of the present line of research.

4. Concluding Remarks

We have left open some points in the previous section which we will
try to clarify in this concluding section.

We have introduced the polynomials W, (z) which have been in-
dicated as third kind Chebyshev polynomials. It is clear that in
terms of Gegenbauer polynomials they can be recognized as

Wal) = ——CP), (51)
furthermore
To(z) = cos(ncos ' (z)),
Uy~ Sullnt s @) (52)

V1—22
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we also find
(n + 1)z sin[(n + 2) cos ™1 (z)]
=2 o

_% cos[(n + 1) cos~(z)]. (53)

(n+1)Wy(z) = —

It is also worth noting that

Un(z,y;0) = é <%)n/2 U, (%) (54)

which can be exploited to get Uy, (x,y; «) and T),(z,y; @) in terms of
circular functions.
The use of the generating function [2]

SCh-cte(eiTE) o
n=0

which follows directly from (52) (see [2]) can also be exploited to
derive the integral representation

n! 2w

T(x) = ™"’ cos [ew\/ 1- 562] e~ mqg. (56)

_%0

Furthermore, generating functions of the type [2]

)
Z % [T, (2)]* = %eg {1 + exp (26(z* — 1)) cos <2x£\/ 1-— x2>]
n=0
(57)
can be exploited to state further integral transforms concerning the
products of Chebyshev polynomials.
These last equations can be used as a useful complement of the
generating functions given in (14) and (15).
The use of the method of the integral transform can be usefully
extended to other families of polynomials, a noticeable example is

provided by the Bessel polynomials (7), defined by

n+k)! x)k

bnr) =3 k:(!(n - 11)1 (5 (58)
k=0



FROM HERMITE TO HUMBERT POLYNOMIALS 47

or, equivalently, by the integral representation

1o, 227"
() = — | g
)= [Tt e (59)

This last identity suggests the following generalized forms of
Bessel polynomials (« € R)

2

Y xt2]"
yn(x,w;a):a ; e 't wt—i—T dt (60)

with the interesting properties

0 1

ayn(xawaa) - §yn71(‘r,w7a + 2)

0

%yn(%w;a) = Yp_i(z,w;a+1) (61)

1
(n+1) yp1(z,ws0) = wyp(r,w;a+1) + 3 Yn(x, w; o + 2)
and

o & oy 1 x w
2 ) = g (i) ©

Regarding the use of the operator D! we note that it acts on
functions of the type f(a) = a™™ so that we find

— g)!
D;sa—m-i-l _ %a—m—kl—s‘ (63)

We have not specified the lower limit of integration which is tac-
itly assumed to be infinite.

The results we have presented in this paper have been shown
to be a versatile tool of analysis to study the properties of classical
and generalized polynomials. In a forthcoming investigation we will
benefit from the present results to go more deeply into the properties
and the applications of the discussed polynomials.
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