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points (ay, . .., ag) € Z% that satisfy 0 < a; < n; for 1 < i < d. We prove that the number

Keywords- of chains in L is given by

Lattice chain Kinax d-1 .
Delannoy number ona+1 Z Z( 1)i+k ng+k—1 1_[ n+i—1
Generating function — = -1 Ng i n; ,
where k' . =ny +---+ng_; + 1. We also show that the number of Delannoy paths in L

max

equals
4 k d—1 .
22 ng+k—1 ng+i—1
§ :} : 1 i+k | | )
= =D ( 1> ( ng ) ( n; )

j=1

Setting n; = n (for all i) in these expressions yields a new proof of a recent result of Duchi
and Sulanke [9] relating the total number of chains to the central Delannoy numbers. We
also give a novel derivation of the generating functions for these numbers in arbitrary
dimension.

© 2011 Elsevier B.V. All rights reserved.

1. Introduction

Lattice chains and Delannoy paths are natural combinatorial objects with a rich history, and they have enjoyed a surge
of interest in recent decades. Popular expositions of combinatorics, such as those by Comtet [8] and Stanley [16], promote
their study and provide several tools for their analysis. Interesting connections have appeared between chains and other
topics, including probability theory, ballot numbers, Legendre polynomials, simplicial complexes, and formal languages, to
name only a few [3,4,6,11,15]. The interested reader can find more on these topics in the survey by Banderier and Schwer [3],
which has over 75 bibliographic references.

The study of chains and paths often reveals an interplay between counting arguments and generating functions. In
Stanley [16], a problem involving lattice chains and Delannoy paths in two dimensions is used to illustrate a technique
for extracting the diagonal of a generating function. Specifically, the problem is to show that, in an n x n lattice, the number
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of chains exceeds the number of Delannoy paths by a factor of 2", Stanley proves this using generating functions, and then
poses the question of finding a combinatorial proof of the same result.

This challenge was met by Sulanke [17], who found a bijective correspondence, and later by Caughman et al. [5], who
offered an inclusion-exclusion argument. More recently, Duchi and Sulanke [9] generalized Sulanke’s result from the
central case in two dimensions to the central case in arbitrary dimension, again by means of explicit bijections. Since then,
Tdarnduceanu has derived an expression for the central Delannoy numbers in arbitrary dimension [18]. In this article, we
generalize all the above results by considering the general (not necessarily central) case in arbitrary dimension. In this
general setting, we use counting techniques to derive new formulas, both for chains and for Delannoy paths. The resulting
expressions that count these two objects are strikingly similar in form, and upon an appropriate substitution they yield an
alternate proof of Duchi and Sulanke’s theorem.

We also consider the generating functions for lattice chains and Delannoy paths. It is perhaps not surprising that the
coefficients for these satisfy similar recurrence relations. We introduce a concept that describes the recursive structure
they have in common, and we exploit this to provide a novel method for deriving any such generating function easily and
uniformly for arbitrary dimension. In the special case of chains and Delannoy paths, the generating functions had previously
been computed by MacMahon using more specific ad hoc techniques [13, pp. 156-9].

Our results are organized as follows. In Section 2, we fix the notation and describe our results on lattice chains, including
k-chains, reducible chains, and the total number of chains. In Section 3, we consider Delannoy paths, first finding the number
of k-step paths, and then the total number of paths. Evaluating the expressions for chains and Delannoy paths in the central
case, we obtain as a corollary the result of Duchi and Sulanke [9]. In Section 4, we introduce the class of a-recurrent sequences
of functions - a class that includes both the chain numbers and the Delannoy numbers as special cases — and we offer an
explicit expression for their generating functions in any dimension.

2. Results on lattice chains

We begin by defining the lattice L(n). Let N denote the nonnegative integers and P the positive integers. Fix d € P and
n € NY, wheren = (ny,...,ng)". Let L(n) denote the lattice of integer points (as, ..., as)" € N satisfying a; < n; for
1<i<d.

Recall that L(n) is partially ordered by the dominance relation, defined as follows. Given a,b € L(n) with a =
(ai,...,a9)" andb = (bq, ..., by)T, we say thata < b whenever q; < b; for eachi(1 < i < d). We write a < b whenever
a=<banda#bh.

Define the weight of an elementa = (a, ..., ag)" € L(n) by wt(a) = a; + - - - + ag. We define the truncation of a to be
the (d — 1)-tuplea’ = (ay, ..., aq—1)".

2.1. Counting k-chains and some variations

By a chain in L(n), we mean a subset of L(n) that is totally ordered by <. A k-chain is a chain with k elements. Let C(n)
denote the set of chains in L(n), and, for each integer k, let C;(n) denote the set of k-chains in L(n). In this section, we review
expressions for |Ci(n)| and |C(n)|, and introduce a useful variation of Cj(n).

Expressions for |C,(n)| have been computed in several places for the special case of a hypercube, where n; = 1 for all
i[10,14], and the general case was solved by Chou [7]. Each of these derivations proceeds either by solving an appropriate
recurrence or by employing generating functions. More recently, a direct counting argument was given for |C,(n)| in the
general case using the principle of inclusion/exclusion by Caughman et al. [5].

A few basic results on k-chains are summarized in the following lemma.

Lemma 1. Fixn ¢ N wheren = (ny, ..., ng)T, and, for each k € N, let C(n) denote the set of k-chains in the corresponding
lattice L(n), and Ci(n) the set of chains in C(n) that contain the maximum element n. Then the following hold.
(i) The maximum length of a chain in L(n) is given by
kmax = wt(n) + 1.
(ii) [5, Thm. 1] For any integer k (1 < k < kmax), the number of k-chains in L(n) is given by

k—1 K—1) & k-
G| = Y (=1 (‘ } )H(" +nf r).
r=0 i=1 !

(iii) For any integer k (1 < k < kmax), the number of k-chains in L(n) that contain n is given by

k
Gem)| =Y (=) Gei(m)).

i=1

Proof. (iii) Note that |Co(n)| = 1 and |Eo (n)| = 0. For k > 1, each k-chain containing n corresponds to a unique (k — 1)-
chain that does not contain n (and conversely). So |Cx(n)| = |Ck—1(n) \ Cy—1(n)| = |Cy—1(n)| — |Cx—1(n)|. The result now
follows by a simple induction. O
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2.2. Counting reducible chains

We say that a chain £ is reducible if the truncations of its elements are distinct. Equivalently, a k-chain & in L(n) is reducible
iff the set £, formed by truncating the elements of &, remains a k-chain in L(n’). For example, letn = (2, 4, 4)7, and suppose
that £; and &, are the following 3-chains:

-6 - 0-0-0

Then &, is not reducible, since the first two elements have identical truncations. On the other hand, &; is reducible. Note that
&/ has only two distinct elements, while £, remains a 3-chain:

i (5)<(5) e s (2)<() <)
The next result is the analogue of Lemma 1 for reducible chains.
Lemma 2. With the notation of Lemma 1, let C™%(n) denote the set of reducible chains in L(n), and let Cred (n) denote the set of
reducible chains that contain n. Then the following hold.
(i) The maximum length of a reducible chain in L(n) is given by
k., =wtn) + 1.

(ii) The number of reducible chains in L(n) is given by

red Yoy ng +k ’
) =) py ) IG@L

k=0
(iii) The number of reducible chains in L(n) that contain n is given by

~ lmaX I ~
&t ()| = Z("”n; )|ck(n/>|.

k=1

Proof. (i) By truncation, every reducible k-chain & in L(n) corresponds to a unique k-chain £’ in L(n’). Therefore, k < k[ .,
by Lemma 1(i). Conversely, since any chain in L(n’) extends to a reducible chain in L(n), there are reducible chains in L(n)
of length k[ ...

(ii) Fix aninteger k(1 < k < kmax) and let & be any reducible k-chain. Truncation gives a unique k-chain &’ in L(n’), and the
dth coordinates of the elements in & form a non-decreasing sequence of integers between 0 and nq4 (inclusive). Conversely,
such a sequence and a k-chain in L(n") correspond to a unique reducible chain in L(n). The number of such sequences is

("‘; :"). Multiplying by |C,(n’)| and summing over k, we obtain the result.

(iii) As in (ii) above, each reducible chain & in C(n) corresponds to a unique & in Cy(n’) and a non-decreasing sequence
of integers between 0 and ny (inclusive), which contains ny at least once. The number of such sequences is (""t’;q).
Multiplying by |C(n’)| and summing over k, we obtain the result. O

Combining the preceding lemmas, we have the following.

Theorem 3. With the notation of Lemma 2, the number of reducible chains in L(n) that contain n is given by

~ lﬂﬂX k ,
|C“*“<n>l—ZZ< 1! (””‘ )|c,<_f(n/)|.

Proof. Immediate, by Lemmas 1(iii) and 2(iii). O

Using Lemma 1(ii), we can evaluate |C,_;(n")| in Theorem 3 to obtain a triple sum. As the next result shows, however,
this reduces to a double sum.

Theorem 4. With the notation of Lemma 2, the number of reducible chains in L(n) that contain n is given by

~ Kinax K 1\ (na+k—1\{ (nj+i—1
red _ i+k d J
Ctmi=3_3 ( 1)< o )H( m )

j=1
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Proof. Consider the expression for |Er6d (n)| given in Theorem 3. Recall that |[Co(n)|] = 1, and for i < k we can evaluate
|Cr—i(m)| using Lemma 1(ii) to obtain

ki k=1 k—i—1 i
~e R (g +k—1 ) i k — nj+k—i—r
S | Gl b G (G|

k=1 j=1

With the change of variables r = k — i — t, this simplifies to

k; 1 k—i i d—1
Fred gy = N (M tR=TY e - nj+t
[a mn-}j( n )(1) 1+ 12}‘0( . ) ( )

k=1 i=1 t=1 Jj=1

Interchanging the order of summation over i and t, this is equivalent to

k; k—t . T
Sred,n NN (Ma k=T ¢ nj+t k—l—l)
c (n)I—Z( N )( ) 1+Z( 1)]_[< )Z( o

k=1 1 i=1

A common binomial identity [1, Thm. 1.8] states that Z . *11> = (kzl ) Applying this identity and then substituting

t =i — 1, the bracketed expression simplifies to give the desired result. O

Remark. The authors would like to thank the anonymous referees for several useful suggestions concerning the above
presentation. Indeed, Theorem 4 admits a number of interesting proofs using inclusion/exclusion, and we have chosen the
derivation that seems the clearest. The interested reader is invited to experiment on his/her own.

2.3. The total number of chains

Keeping the notation of Lemma 2, we let C(n) denote the set of chains in L(n) that contain n. It is convenient to count
|C (n)| rather than |C(m)| directly. The difference is minimal, however, since removing n from each chain in ¢ (n) gives a
bijection between C(n) and C(n) \ c (n), so that

IC(n)| =2 - |C(n)]. (1)

Let » denote the power set of {0, 1, ..., ny — 1}, and recall thatf‘ed(n) denotes the set of reducible chains in L(n) that
contain n. We now establish a bijection ¢ between C(n) and # x C™%(n).

Roughly speaking, ¢ can be described as follows. A chain £ that contains n fails to be reducible if the truncations of its
elements are not distinct. The function ¢ removes from £ any elements whose truncations are repeated by a later element
in £. Doing so produces a reducible chain 4. The dth coordinates of the removed elements are recorded in a set Ag. The
output of ¢ is the pair (Ag, £™%).

More formally, we have the following.

Definition 5. Suppose that a chain £ in E(n) has kelementsa; < - -- < a, wherea; = (a;q, ..., aq)" foreachi(1 <i < k).
We define

As = {aq | aj = a;+1}v and fmj =&\f{alaj= a:{-H},
and we let ¢(§) denote the pair (Ag, gredy O

To illustrate this definition, let n = (3, 3, 3)T and suppose that £ denotes the following 8-chain in E(n):

d] <a; <ad3 <dg <d; <adg <dy < dag

()0 006666

Notice that a7 = a} = aj and agy = a’. The reducible chain £ is formed by removing a, and a3 (keeping a,), and
removing ag (keeping ay). For each of the elements removed, their last coordinates (third coordinates in this case) are
recorded in the set A¢. Then £ is a reducible 5-chain in Cred (m), the set A¢ is a subset of {0, 1, 2}, and ¢ (§) denotes the pair
(Ag, £™%) below:

1 2 2 3 3
A: =1{0,1,2} and £™¢: (1) < (1) < (2) < (2) < (3)
0 2 2 3 3

Observe that ¢(&) € 2 x C(n).
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Next, we describe how the original chain £ can be recovered from the pair (Ag, £ed)_Given the information above, we
simply must reinsert into £¢ the missing elements, one belonging to each member of Ag. Each x in A¢ is the dth coordinate

x4 of an element x that is to be inserted immediately to the left of the first y in £ for which x; < y4. In our case, 0 and 1
belong left of (2, 1, 2)T, while 2 belongs left of (3, 2, 3)":

(-e--)-6)--0)-6)

Observe that, for each x in A, such ay is guaranteed to exist in £ed by the fact that every element of Ag is strictly less than
ng, while n belongs to £™9, Indeed, this motivates our choice to work with E(n) rather than C(n). To complete the recovery
of &, note that the remainder of each new element X is determined by the condition that X' = y'. In our case, 0 and 1 are
topped by (2, 1), while 2 is topped by (3, 2)7. Doing so produces the original chain &.

The casual reader may skip to Theorem 9 without loss of continuity, as the next three lemmas merely verify that ¢ is well
defined, injective, and surjective.

Lemma 6. With the above notation, ¢ is a function from E(n) to P x Ere‘i(n).

Proof. For & € E(n), recall that ¢(§) = (Ae, ged) Ifx e Ag, then x = ajq for some i, whereNalf = alf_H. But a; < ajyq, so
Gid < @iy1,4- Thus every element of A¢ is strictly less than ng, and A € &.To show that gred ¢ Ced(m), note that £™4 C &, so
g4 is totally ordered by <. And n € £ since § € C(n), while n ¢ {a;]a] = a/,;} son € £™. It remains to show that £™¢ is
reducible. Suppose that there were x < y in £™4 such thatx' = y'. Thenx = a;andy = a; forsome i < j.Buta; < aj; < aj,
soa) = a/,,,and thus a; & £™¢, a contradiction. It follows that §™¢ € C™4(n). O

Lemma 7. With the above notation, ¢ is injective.

Proof. Let&q, & bein C(n) and suppose that ¢ (&) = ¢ (&,). Then £1°¢ = £1°¢, and, to prove that £; = &,, it remains to show
that &\ S{ed =& \Szred. We accomplish this by proving that, for any chain & in E(n), each elementx € & \ €™ corresponds
to a unique element x4 € Ag, and that, in fact, X can be explicitly constructed from the element x; € A¢ and the chain § red,
Performing this construction for each element of A; then yields the entire set & \ & red_ To describe the construction, let x be
any element of £ \ £™9, and let k denote the length of £. Then x = a; for some i, where a; = aj ;and x; = ajq € A;. Let
t = max{jl,a; =a}.Thent > i+ landa; = a},; = --- = a. Also, either t < kanda; # a;,, orelset = kanda; = n.In
either case, a; € £™4,and a;, ..., a1 & €. Soa, = min{yly € £™¢ and x < y}. Observe that, since X < a; and X' = a, it
must be the case that x; < aq. It follows that a; = min{yly € £™%ndxy < yq4}). Since X' = a; and has dth coordinate x4, we
have now shown that X is completely determined by the element x4 in A and the chain £red 1t follows that £ is determined
by the pair (Ag, £9), so ¢ is injective. [

Lemma 8. With the above notation, ¢ is surjective.

Proof. To see that ¢ is surjective, we associate a chain in E(n) with any given pair (A, ¢) in # x Cred (n). Suppose that ¢ has
t elementsby < --- < b, whereb; = (bi1, ..., big)" for eachi(1 < i < t). For each x in A, define m := min{j|x < bjs} and
setby = (bm1, ..., bma—1), x)T in L(n). In other words, we define b, by putting b, := b], and setting the dth coordinate of
b, equal to x. Then the chain in E(n) that we associate with the pair (A, ¢) is simply £a4 ) := ¢ U {by|x € A}.Itis easy to
check that ¢(§a ) = (A, ¢), as desired. O

The preceding lemmas yield the following.

Theorem 9. With the above notation, the map ¢ is a bijection between E(n) and P x Ere“(n).

Combining Theorems 4 and 9, we obtain the following corollary.

Corollary 10. Fix n € N? and let C(n) denote the set of chains in L(n). Then
kg k d—1 :
= ik (k—=1\ (ng+k—1 n+i—1
=z 323 (71 (MR P ()
; ; i—1 ng ]1;[ n;

Proof. By (1) and Theorem 9, |C(n)| = 2-|C(n)| = 2-|#|-|C™d(n)|. But || = 2™, so the result follows by Theorem 4. (I
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3. Results on Delannoy numbers

The set D = D(n) of (generalized) Delannoy paths contains precisely those chains in L(n) that contain both the origin
0=(0,...,0)Tandn = (ny, ..., ny)", and whose successive elements differ by at most one in each coordinate. In other
words, the elements of D(n) correspond to walks from 0 to n in which only positive steps from the d-dimensional unit
hypercube are allowed. This follows Kaparthi and Rao [12]. The cardinalities |D(n)| are referred to as (generalized) Delannoy
numbers. For more about generalizations of the Delannoy numbers, we refer the reader to the literature [2,12].

When all the n; share a common value n, we have n = (n, ..., n)T, and we refer to the cardinalities |D(n)| as the
(d-dimensional) central Delannoy numbers. Below, we use inclusion/exclusion to find an expression for the general Delannoy
numbers which specializes to a useful expression for the central case in Theorem 13.

3.1. Delannoy paths with k steps

In contrast with lattice chains, it is common to refer to the size of a Delannoy path by the number of steps it contains,
rather than the number of elements it has. In other words, if a chain £ in D(n) has elements

dp < a; < - < dg,

then we say £ has k steps. (Notice that £ has k4 1 elements, and hence length k+ 1 as a chain.) The set of all k-step Delannoy
paths is denoted by Dy (n).

Due to symmetry, the ordering of the dimensions in L is often irrelevant, so we frequently assume thatn; <n, <.-- <
ng. Under this assumptlon it is easy to show that the minimum number of steps a Delannoy path can have is ng, while the
maximum is ny + - - - + ng, which equals kp.x — 1.

Finally, we remark that, since each k-step Delannoy path begins and ends with the points ag = 0 and a, = n, we
can uniquely represent a path ag < a; < --- < ai by the sequence by, b,, ..., b, where each b; = a; — a;_;. In this
representation, the b; are nonzero d-tuples of zeros and ones. This observation is the key to the following result.

Theorem 11. Fixn € N such that ny < ny < --- < ng. Let Kmax = N1 + - - - + ng + 1. Then, for each k(ng < k < kmax — 1),
the number of k-step Delannoy paths in the lattice L(n) is given by

= ()T ()

Proof. Each k-step Delannoy path ag < a; < --- < a, corresponds to a unique sequence 8 = (by, b, ..., by), where
each b; = a; — a;_;. Each b; is a nonzero d-tuple (bi1, bp, . . ., biq)T of zeros and ones. By the definition of a Delannoy path,
projection of 8 onto the j-coordinate must give a sequence B; = (byj, by;, . . ., by;) of zeros and ones that contains precisely
n; ones, for each j(1 <j < d).

To count the number of such sequences 8B, we first choose the sequence 8y = (b1q, bag, - . ., brg) of ng ones and k — ny

zeros. There are ( ) choices for B4. Next, we choose sequences B; for 1 < j < d — 1 so that each 8; has exactly n; ones,

and so that, when they are combined, the resulting sequence 8 has no zero terms. This amounts to ensuring that, for each i
where bjq = 0, there is a j for which b; = 1. This is achieved by inclusion/exclusion, as follows.

Let Z = {i|biq = 0}, and, for each T C Z, let s(7") be the number of sequences § = (s, S, ..., Sk}, such that (i)-(iv)
hold below.
(i) Eachs;(1 <i < k) is a d-tuple (sj1, Siz, - . - , Sia)" of zeros and ones.
(ii) The d-projection of & satisfies 8; = By.
(iii) Each j-projection &; = (sy;, Sy, . . ., Sij) has precisely n; ones.

(iv) Foreacht € 7, the term s, = 0.
To count s(77), note that (ii) fixes the d-projection of 8. To satisfy (iii), we independently form d — 1 sequences 4;, each
with the specified number n; of ones, and subject to the constraint (iv) that s; = 0 for t € 7. For each j, there are <k [)
nj
j=1 nj

Now, since | 7| can range from 0 to k — ng, the number of sequences B that have the specified d-projection B, and contain
no zero terms is, by inclusion/exclusion,

k—ng _ d—1 _
oran-Een( i)

TCZ t=0 Jj=1

choices for &;, where t = |7|. Taken together, we find that s(7) = [T, ("‘f

Recalling that the number of choices for 8; was (nl;) we obtain the result. O
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3.2. The total number of Delannoy paths

Now that the number of k-step Delannoy paths has been given in Theorem 11, it is a simple matter to find the total
number of Delannoy paths.

Theorem 12. Fixn € N? such that n; < n, < --- < ng and let ki .x = N1+ +ng4_1 + 1. Then the total number of Delannoy
paths in the lattice L(n) is given by

kmax 1 I _ 1 d—1 ;_ 1
ID(m)| = ZZ( it ( 1 ) (nd +n: ) [ (nd +nl. ) :
]

=1 i=1 j=1

Proof. To find |D(n)|, we sum the expression for |Dy(n)| from Theorem 11 over all k from ny to kpnax — 1 to obtain
kmax—1 k—ng d—1 k—i
w8 (S ()
k=nq j=1 n

Reindexing the outer sum, this simplifies to

Kma K NS g —14k—i
|D(n)|:Z<nd+< )Z( b < i )l—[(nd 1:— l>.
J

k=1 j=1
Replacing i by k — i reverses the order of the inner sum, and simplification gives the desired result. O
The expressions for the total number of chains from Corollary 10 and the total number of Delannoy paths from
Theorem 12 are strikingly similar in form. Specializing to the central case, we have the following.
Theorem 13 ([9)). Fixn € N such that n; = n for alli(1 < i < d). Then
C(n) = 2"'D(n).

Proof. Immediate from Corollary 10 and Theorem 12. O

4. Generating functions

Another approach to the study of lattice chains and Delannoy paths is to investigate their generating functions. These
functions have been separately computed by MacMahon using techniques that will not be reproduced here, but that can
found in his well-known text [13, pp. 156-9]. However, noticing that the coefficients for these sequences satisfy similar
recurrence relations, we introduce a concept that describes the recursive structure they share. We exploit this concept to
derive an explicit formula for any such generating function easily and uniformly in arbitrary dimension.

4.1. The class of a-recurrent sequences

The chain numbers in various dimensions satisfy similar recurrence relations. Consider the following.
e Whend = 1andi € P, the number of chains ¢; = |C(i)| satisfies
G = 2¢i_1,

where cg = 2.
e Whend = 2 and i, j € IP, the number of chains ¢;; = |C(i, j)| satisfies

Gij = 2(Ci—1j + Cij—1) — 2Ci—1j-1,

where ¢; 90 = ¢p; = ¢;, and where ¢y 9 = €.
e Whend = 3 and h, i, j € P, the number of chains ¢, ;; = |C(h, i, j)| satisfies

Ch,ij = 2(Ch—1,ij + Chim1,j + Chij—1) — 2(Cnji=1,j—1 + Cn=1,ij—1 + Ch—1,i=1,j) + 2Ch—1,i=1,j—1,
where ¢;jo = Ci0j = Co,ij = Cij» and Cj0,0 = Co,i,0 = C0,0,i = Ci, and Cp 0,0 = Co.

Notice the increasing depth of the recurrence as d increases, and the pattern of alternating 2s as coefficients in these
recurrences. Notice also how, in the boundary cases, when one or more of the parameters is zero, the values are determined
by the lower-dimensional numbers.
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Generalizing to higher dimensions requires some additional notation. For any d € P, define 84 := {0, 1} \ {0}. Also, let
[d] := {1, 2, ..., d}and recall that the support of n € N is

supp(n) := {j € [d] | n; # 0}.

Observe that for v € 84 we have that wt(v) = |supp(v)|, which is nonzero by the definition of Bj.

Suppose that T C [d], where |T| = m. For n € N% we define n; to be the (d — m)-tuple obtained by removing the
i-components of n for each i € T. Note that when T = @) we have ny = n.

Using the above notation, we can now describe the recursive structure of the chain numbers. For any dimension d, and
for any n € P, we have

ICm)| = 2(=D" V| Cn —v)|.

vEBY
Considering the boundary, for nonzeron € N \ P4, we have
C(m) = C(ny),
where T := [d] \ supp(n). And for a base case, we have |C(0)| = 2.
We make the following definition.
Definition 14. Let a = (ag, a4, a, .. .) be a sequence of real numbers. A sequence of functions ¥ = (Fy, F», Fs, ...), where
F;:NY — Rforalld € P, is a-recurrent if the following hold.
(i) Foralld € Pand n € P¢,

Fam) = ) awiwFa(m —v).
VEB
(i) Foralld € P and nonzeron € N¢ \ P9,
Fg(n) = Fq_ 7/ (nr),

where T := [d] \ supp(n).
(iii) Foralld € P,

Fd(O) = dyp.
It is not difficult to see that, for any given sequence a = {ao, a1, d, . ..) of real numbers, there is a unique sequence of
functions which is a-recurrent.
To illustrate this definition, let F;(n) = |C(n)|, where n € N Then the sequence of chain numbers is a-recurrent with
a=(2,2,-2,2,—2,2,...), where the signs alternate after the first two entries.

Similarly, if we let F;(n) = |D(n)|, where n € N¢, then the sequence of Delannoy numbers is seen to be a-recurrent with
a=(1,1,1,...).

4.2. Generating functions for a-recurrent sequences

In this final section, we establish a theorem that offers an explicit expression for the generating functions of any
a-recurrent sequence of functions. This theorem generalizes the expressions for the generating functions of chains and
Delannoy paths given by MacMahon [13, pp. 156-9].

Theorem 15. Let ¥ = (Fy, F», F3, ...) be an a-recurrent sequence of functions with a = (ao, ay, az, ...). For d € P, let

2a(X) = g(X1, X2, . xa) =y Fa(my, ... na)xy -l

(nq,...,ng)

be the generating function for Fy. Then

-1
g4(X) = ao (1 - Z ajs) Hxl) .

pASCld]  ies

Proof. We proceed by induction on d. If d = 1, then F;(n) = a;F;(n — 1) for n € P by Definition 14(i) and F;(0) = ag by
Definition 14(iii). So

o0 o0
ZFl(n)x" = 2011:1(" — 1x".
n=1 n=1

Thus g; (x) — ap = xa;g;(x), giving that g;(x) = ag(1 — a;x)~"', as desired.
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Now, fix an integer d > 2 and suppose that the statement holds for all j € [d — 1]. Using the fact that our sequence of
functions is a-recurrent, we have that

n n n, n n n
Z Fa(m)x['xy? -+ - Xy = Z Z AwewyFa(m — W)x71%5% - - x (2)
nepd nePd VEBy

Consider the left-hand side of (2). By inclusion-exclusion and the definition of a-recurrent, we have

D Ry X = (= 1ag + Y (= 1)Flgais(xs). (3)
nepd Sc[d]
Now, consider the right-hand side of (2). Let v € 8B4 and let Sy := supp(v) = {i1, i1, ..., iwtw) ). Note that wt(v) > 1.
Again by inclusion-exclusion, for this particular v, we have
D awFam = VXRGE X = aXin Xy Xy Y (=D ga i (). (4)
nepd TC[d]\Sy

By (2), the expression on the right-hand side of (3) must equal the sum over allv € 8B, of the expression on the right-hand
side of (4), giving

(=1%o + Y (—DPlga 51 (X6) = D QwiwXinXy Xy D (=D gy (xr). 5)
Scld] veBy TS[dN\Sy

Each v € 8B, corresponds to a unique nonempty subset V C [d] and conversely, so (5) can be rewritten as

D%+ Y D¥lggx) = Y ay[[x D Mg (xr).

Scld] gAVCId] iV TSIV

Swapping the order of summation on the right yields

(Do + Y (—=DFlga 5 (x) = Y (-DMgamxn) Y aw [ [

Scld] TCld) PAVCANT i€V

Collecting all instances of g4(x) on the left-hand side, we obtain

ga(X) (1 - Z ) Hxi> = (-)""ap — Z (=1 Flgai5(xs)

P#VCld] iev B#SCld]

+ Z (=D'Mgg 7 (xr) Z a|V|l_[Xi- (6)

P£TC[d] @£V C[dI\T iev

It remains to show that the right-hand side equals ag. To this end, observe that the two sums on the right can be combined.
Doing so reduces the right-hand side of the above to

D ag— Y (=1)Flggys(xs) (1 - > a|V|1_[Xi>~
B#SCld] P#VCIdI\S ieV

By the induction hypothesis,

-1
8d—s/(Xs) = do (1 - Z ay, l_[x,) .

P£V CIdI\S iev

Therefore, substitution into (6) gives us

ga4(X) (1 - Z a|V|1_[Xi> = (—])d+lao — Z (_1)|S“10-

P4V Cld] iev P£SC[d]

d—1 d )
ag [(—1)‘”1 > ( l.) (—1)'] :
i=1

The bracketed expression equals 1, by a well-known identity [1, Th. 1.7], and the result now follows. O

To illustrate the above result, we apply it to the chains and Delannoy numbers in any dimension to obtain their generating
functions.
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Corollary 16 ([13, p. 156]). Let gg(xl, ..., Xq) be the generating function for the d-dimensional chain numbers. Then
et 1) = 2
gi(X1, ..., xg) = 112 > o[~
P£SC[d] ieS

Proof. The sequence of chain numbers is a-recurrent witha = (2,2, —2,2,...). O

Corollary 17 ([13, p. 159]). Let g(? (x1, . .., Xq) be the generating function for the d-dimensional Delannoy numbers. Then
i, o) 1
LeeyXd) = = -
d 1-— Z l_[X,'
g£SC[d] i€S

Proof. The sequence of Delannoy numbers is a-recurrent witha = (1,1, 1,...). O
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