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Abstract

We consider the quantum Calogero model, which describes N non-
distinguishable quantum particles on the real line confined by a harmonic
oscillator potential and interacting via two-body interactions proportional
to the inverse square of the inter-particle distance. We elaborate a novel
solution algorithm which allows us to obtain fully explicit formulae for its
eigenfunctions, arbitrary coupling parameter and particle number. We also
show that our method applies, with minor changes, to all Calogero models
associated with classical root systems.

PACS numbers: 02.30.1k, 03.65.—w
Mathematics Subject Classification: 81U05

1. Introduction

In this paper we elaborate a novel solution method for the N-body Calogero model defined by
the Hamiltonian

N
H=> ( —07 +x] )+20( =D

— (D

o2

j=1 j<k (x’ xk)
where A > 0 is the coupling parameter, x; € R the particle coordinates, d,, := 9/9x;,
and N = 1,2, 3, ... the particle number (we set the harmonic oscillator frequency w > 0

to 1 without loss of generality: this parameter can easily be introduced by scaling
xj = Jwx;, H - wH, etc). As is well known [Cal71, Sut72], this model has exact
eigenfunctions of the form

wn = wOPn’ (2)
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where

N

Yo = [Te 9 [T — xp)* (3)
j=1 Jj<k

is the groundstate eigenfunction and P,(x) are polynomials which are symmetric, i.e. invariant

under permutations of the particle coordinates. These polynomials are labelled by N-tuples

n = (ny, ..., ny) of non-negative integers, n; € Ny. Due to the permutation symmetry these

labels can be restricted to partitions, i.e.

ng=zny=---2ny =0,

but we will not always make this restriction. The corresponding exact eigenvalues are given
by the following remarkably simple formulae:

Eyn=2(n;+ny+---+ny)+ Ep, Eo=N{1+A(N —1)). “4)

We refer to the P, as reduced polynomial eigenfunctions of the Calogero model, and our
aim is to derive explicit formulae for them. These polynomials are a natural many-variable
generalization of the Hermite polynomials to which they reduce in the special case N = 1. In
contrast to the one-variable case, the spectrum of the Calogero model is highly degenerate for
N > 1. For this reason, it is not a priori clear whether the reduced polynomial eigenfunctions
we construct coincide with the so-called generalized Hermite polynomials, first introduced
by Lassalle [Lass91]; see also [BF97]. This and related issues are further discussed in
remark 5.1. Previous explicit constructions of the eigenfunctions of the Calogero model
[BHV92, Cal69, DLM04, Gam75, Kak96, Per71, Sut72, UW95, UW96] will be discussed in
more detail below. We also mention that there has been considerable interest in many-variable
generalizations of classical orthogonal polynomials in the mathematics literature; see e.g.
[DXO01, Mac95] and references therein.

Calogero found in his seminal paper [Cal71] the exact eigenvalues of a closely related
model which differs from that above only in its centre of mass motion (for the convenience of
the reader we discuss the precise relation of these two models in appendix A). The eigenvalues
of the Hamiltonian in (1) was given by Sutherland [Sut72], who also presented an algorithm for
constructing the reduced eigenfunctions P,. This algorithm starts with the ansatz in (2), which
converts the eigenvalue problem for H into a problem of diagonalizing a certain triangular
matrix. Thus, the eigenvalues of H can be read off from the diagonal of this matrix, and
the eigenfunctions are determined by certain recursion relations which truncate after a finite
number of steps; see section 2 for details. To our knowledge, these recursion relations have
not been solved by a closed formula.

In Sutherland’s paper [Sut72], the emphasis was on a translation invariant N-body model
with a 1/sin? interaction which is also exactly solvable, and the solution algorithm was
elaborated in detail only for this so-called Sutherland model. In [Lan01], one of us presented
an alternative algorithm to solve the Sutherland model which, different from Sutherland’s,
also can be generalized to the elliptic case; see [Lan05] and references therein. In the present
paper we extend this solution algorithm to the Calogero model. We stress that the Calogero
model is rather different from the Sutherland model, and this leads to various interesting
and novel features. It is also interesting to note that, in our approach, the factorization of
the eigenfunctions in (2) is a consequence, rather than an essential ingredient, of the method.
Moreover, rather than constructing the eigenfunctions as linear combinations of the free-boson
eigenstates as Sutherland, we obtain a set of somewhat more complicated functions which
lead to simpler recursion relations which we solve explicitly. This gives our main result: an
explicit formula for the reduced polynomial eigenfunctions of the Calogero model.
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We now briefly describe this result. For each fixed x € RY and e > 0, let C ; denote the
following set of nested circles in the complex plane:

Cjiij(lrI}(aéi (Ixe]) +€j) e, —m<p;j<m, j=1,...,N. (5)
N

Using these curves as integration paths, define for each n € N{J\' the functions
N

; = v v
fa(x) Z=H<£ dy y’}z) 1_[]<k( Yi/ i) ©

j=1 \Je; 2miy; ! H?{k:l(l =X /yi)*

which are symmetric polynomials independent of € > 0; see section 3. Our main result is a
fully explicit formula for the functions P, as linear superpositions of these functions f;,. We
use the natural basis elements e; € N{)V defined by (e;); := §;; and write ,(m) := &, i for
the Kronecker delta.

Theorem 1.1. Forn € ZV, let

Py = Zan(m)fm

with the functions fn, defined in (6) and the coefficients

an(m)zsn(m)+24sis,2~--2 >
s=1 :

<k Js ks vise,v5=0

s N r
X 8n (m+ ZE;k> ngrk.- (vr; n-— ZEj§k4> , (7
=1 =1

r=1
where we use the shorthand notation
gix(wim) =20 — Dv(l —8) — i j(m; +1)8,00 jx, ®
ﬁ’lj :mj+A(N+ 1 —]),
and
E;kz(l—v)ej+(1+v)ek. )

Then P, is a reduced polynomial eigenfunction of the Calogero model corresponding to the
eigenvalue Ey in (4).

(The proof will be given in sections 3.1-3.4.)

It is important to note that the sums in (7) only contain a finite number of non-zero terms.
It is also remarkable that theorem 1.1 is non-trivial already for the simplest case N = 1,
as discussed in section 3.5. In section 3.6, we use this result to construct somewhat more
complicated basis functions than the f;, leading to another explicit formula for the reduced
polynomial eigenfunctions; see theorem 3.1.

Observe that for N > 1, this result gives too many eigenfunctions: they are in theorem 1.1
labelled by elements in ZV, but it is known that a complete set of eigenfunctions
can be parameterized by partitions alone. Using the symbolic programming language
MATHEMATICA we have checked for N = 2 that the P, are non-zero eigenfunctions also
for non-partitions n, and we conjecture this to be true for all N. This poses some interesting
questions discussed in remark 5.1.

Similarly as in Sutherland’s algorithm [Sut72], we obtain the coefficients oy, (m) by
diagonalizing a certain triangular matrix, and they are therefore non-zero only for m < n
in some partial ordering <; see section 2. However, this partial ordering is different



3514 M Hallnés and E Langmann

from Sutherland’s, and the matrix we get is simpler, which is why we can find its explicit
eigenvectors.

As found by Olshanetsky and Perelomov [OP77], the model discussed so-far can be
naturally associated with the root system A y_;, and there are exactly solvable variants of the
Calogero model related to all other root systems; see [OP83] for a comprehensive review. In
particular, the Calogero models associated with the remaining classical root systems [OP83]
can all be brought to the form of the By Hamiltonian

N _ x? +x?
Hp, =Y (—af] +x7+ %) +4r(\ — 1)2:(2’_—’2‘)2
j=1 J j<k (x j xk)
with two coupling parameters i, A > 0. To demonstrate the generality of our solution method
we show that the construction of eigenfunctions with minor changes goes through also in
this case, and we thereby obtain explicit formulae for a many-variable generalization of the
Laguerre polynomials. This adds support to our hope that the method can be used so solve
any Calogero—Sutherland type model. We should mention that the By Calogero model also
can be solved using Sutherland’s method, of course.

As mentioned in the first paragraph, various other explicit results for the reduced
polynomial eigenfunctions of the Calogero model exist in the literature. Calogero obtained
such results for the cases N = 2,3 [Cal69]. By exploiting an underlying group structure
of the Hamiltonian, Perelemov [Per71] for N = 4 and Gambardella for N = 5 [Gam75]
obtained the eigenfunctions in terms of ‘raising’ operators acting on the groundstate. More
recently, these operator solutions were generalized to all N [BHV92, Kak96, UW95, UW96].
We also mention that Desrosiers et al obtained explicit results for the eigenfunctions of a
supersymmetric generalization of the Calogero model using a determinantal construction
[DLMO04]. Our results seem different and complementary to these.

The plan of the rest of this paper is as follows. In section 2, we fix our notation and shortly
review Sutherland’s solution of the Calogero model [Sut72] and a simple variant thereof which,
as we argue, is somewhat more natural. In section 3, we present our solution of the Ay_;
Calogero model and thereby prove theorem 1.1. We also comment on the one-particle case,
and we sketch a variant of our solution method which provides another explicit formula for
the eigenfunctions. Our solution of the By Calogero model is presented in section 4. We
end with a few concluding remarks in section 5. Some technical details are deferred to two
appendices.

(10)

2. Sutherland’s solution algorithm

In this section we fix our notation and, to put our work into context, briefly review Sutherland’s
solution of the Calogero model [Sut72]. We will actually discuss a somewhat simpler variant
of this solution method, as explained below.

In the discussion below we make use of some notational conventions from the theory of
partitions which we now recall; see e.g. [Mac95]. For partitions n = (ny, ny, ..., ny), the
non-zero n; are called the parts of n, and we use the shorthand notation

n| :=n;+ny+---+ny.

We also introduce a partial ordering of partitions: for two partitions m, n, we write

J J
m<n <& ka<2nk Vji=1,...,N.
k=1 k=1
We will furthermore write m < nif m < n and |m| # |n|.
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The starting point of Sutherland’s algorithm is the observation that the function v in (3)
is the groundstate of the Hamiltonian H in (1), a fact which can be proved by a straightforward
computation; see remark 3.1. As previously mentioned, another key insight is that any
eigenfunction of the Hamiltonian H in (1) can be factorized into a symmetric polynomial and
the groundstate. This implies that such a symmetric polynomial is an eigenfunction of the
differential operator

N

H =y, Hyo— Eo = Z (=02 +2x;0,,) — ZAZ ! (3, — By,)- (11)

j=1 Jj<k

The idea is now to construct these polynomials as linear combinations of the monomials
n n
Moo= 3 i, (12)
PeSy

where n is a partition of length N and Sy the permutation group of N elements. We note
in passing that the standard normalization of these monomials is different in that the sum
in (12) is restricted to the distinct permutations of the parts n; (see, e.g., [Mac95]), but for
our purposes the normalization where one sums over all permutations is more convenient. To
proceed we use the fact that

(_8)% + ZxBX)xn =2nx" — nn — 1)xn—2

as well as the identity
1 n—m—1
(ax _ ay)(xnym + ynxm) — (I’l _ m) Z xnflfkym71+k _ m(xnflymfl + ynflxmfl)’
r=y k=1
valid for all x, y € R and m, n € Ny such that n > m. A proof of this identity can be found
in appendix B. It follows that

N
HMy=2I0[My = nj(nj — DMa_2,
j=1
L)

- - V,nj—ng — Oy, - —(v jH(v— )
Y Y (2= Savmn ) (1 = 800 — MM ity vv-1ye, (13)

j<k v=0

where |n/2] = n/2 or (n — 1)/2 for even or odd integers n, respectively. Hence, the action
of H on the monomials M, has triangular structure in the following sense:

AMy =2In|My+ Y bymMm

m<n

for certain coefficients by, which can be determined from (13). This suggests that A has
eigenfunctions of the form

Po=My+ ) tinmMm (14)
m<n

with corresponding eigenvalues E,, = 2|n|. Indeed, inserting this result into the Schrodinger
equation H P, = E, P, and using the fact that the monomials My, are linearly independent,
we obtain the following system of equations:

(En - Em)unm = bpm + Z Unkbxm, M < n. (15)

m<k<n
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It is important to note that |m| < |n| for all m < n. Moreover, for each partition n, there exists
only a finite number of partitions m < n. Thus, (15) gives a well-defined recursive procedure
for computing all coefficients upy, in a finite number of steps. We remark that the resulting
eigenfunctions constitute a polynomial basis different from the so-called generalized Hermite
polynomials introduced by Lassalle [Lass91]; see also [BF97].

As mentioned, the method described above is a somewhat simpler variant of Sutherland’s
original method [Sut72] who, instead of the monomials M,,, used somewhat more complicated
basis functions which we now describe. Let

/2]
n!
H,(x) = D (x)"* 16
(x) g< o2 (16)
denote the Hermite polynomial of order n € Ny, satisfying the differential equation
(=02 +2x0y) H, (x) = 2nH, (x).

Let M{™" denote the symmetric polynomial

M (X) = My (Hy, (x1). -0 Hy (08)) = Y Hyy (xp(1y) -+ Hyy (Xp ).
PeSy

These symmetric polynomials are obviously eigenstates of the differential operator A in (11)
for the free case A = 0 with eigenvalues 2|n|. The key identity is [Sut72]

1
:(ax - ay) (H,(x)H, (y) + H,(y)H,,(x))

= D> e, m) (Hyp (x) Hy o (v) + Hy—p (3) Hp (X)) (17)

r=1 s=1

for all n,m € Ny and certain real coefficients c,;(n, m). Since a proof of this identity is
not contained in Sutherland’s paper [Sut72] we provide a sketch thereof in appendix B. This
identity shows that the action of H on the symmetric polynomials M is triangular, which
suggests that there are eigenfunctions P, = lelH)"'qu van,(nH) of H with eigenvalues 2|n|
and a recursive procedure to compute all coefficients vy, from vy, = 1, as above. However,
the explicit formulae for the coefficients c,;(n, m) were not provided in [Sut72], and they
indeed seem rather difficult to obtain: we neither found them in the literature, nor were we
able to derive them.

It is interesting to note that the recursion relations in (15) can be inverted to yield explicit
formulae for the coefficients upp,. Introducing u,, = 1 and a linear operator R acting on these
coefficients as follows:

1
Ruym = m <bnm + Z unkbkm> ,

m<k<n

we can rewrite the recursion relations as
Unm = Sn.m + Riipm.
It follows that they can be inverted according to

00
Unm = (1 - R)ilfsn,m = Z RS(Sn,ma
s=0
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where it is important to note that the expansion of the geometric series is well defined, since it
only contains a finite number of non-zero terms; see below. From the definition of the linear
operator R given above and the fact that E, — Ey, = 2(|n| — |m|) now follows that

1 ad bk, bk, * * Dkm
— be + 17Kk ky s , fe ) 18
= Sy (Pt 2 % T, (Il — kD) orm <n. (18)

The restrictions imposed by the inequality in the second sum clearly implies that this series
representation for the coefficients u,y, only contains a finite number of non-zero terms. Also
note that each term is well defined. However, this formula is not very useful since the bpm,
are not given by a simple formula. Indeed, to deduce these latter coefficients from (13) it is
important to note that n — 2e; is not, in general, a partition, e.g. (3,2,2) —2e; = (1,2,2). A
similar remark applies to the last term in (13). We, therefore, implicitly used an extension of
the monomials M}, to non-partitions. To make this precise we introduce an ordering symbol as
follows: foreacha € N(’;’ we let p[a] denote the corresponding partition obtained by permuting
the elements of a, e.g. p[(3,1,0,4)] = (4,3, 1,0). We can then define M, := M 5], which
naturally extends the definition of the monomials M,, to non-partitions. Using this definition
we deduce from (13) that

N
bam = — an(nj - 1)‘Sp[n72ej],m - )LZ
=1

Jj<k

s=1 m<k;<---<ky<n

L5 )

X Z (2 = S2un;—n ) (1 = 8,01 — M) pin—(v+1) e;+(—1) e Lm-
v=0

Inserting this in (18) one hopes that, due to the Kronecker deltas, the sums simplify
considerably. However, the appearance of the ordering symbol p[-] makes the resulting
formula awkward to use. We, therefore, conclude that the Sutherland algorithm does not lead
to simple explicit formulae for the eigenfunctions. The same difficulty arises in Sutherland’s
original algorithm described above.

3. Alternative solution algorithm

In this section we present our alternative method for solving the Calogero model defined by
the Hamiltonian in (1) and, in particular, prove theorem 1.1.

We will to a large extent use the notation introduced in the beginning of section 2, with
the important difference that elements m, n € Z" will now no longer be restricted to partitions
and will be ordered as follows:

N N
m=<n A Z my < Z ng, Vj:l,...,N.
k=N+1—j k=N+1—j

3.1. A remarkable identity
We start by proving a particular identity, which is the starting point for our construction.
Lemma 3.1. Let cy = 2(1 — AN and

—1x2—y2
] | N S 4
. :
Hj,k:l(yk —x)

F(x,y) =
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Then
HX)F(x,y) = [H(y) +cy]F(X,Y), (19)
where H = H (X) is the Hamiltonian in (1) and similarly for H(y).

Proof. Weset NV =2N, X; = x;, Xy.j =yj,mj =+landmy,; = —1forj =1,2,..., N.
Then H(x) — H(y) = H(X) with

N
1 2 2 )L(I’I’lj +mk)()»mjmk —1)
H:Z(_m—jaxj+mjxj>+z X~ %07 (20)
j=1

j<k
and F(x,y) = ¥o(X) with

Wo(X) = He X T = x)mme., @1

j<k

To prove the lemma will we show by explicit computation that

(H = &)Wo(X) =0 (22)
with the constant
N 2 N
E =\ ij + Z (1—am?) (23)
j=1 j=1

and note that & = cy. For that we introduce the operator
i 1
— m;
with

km]mk

+
- =x2dy. + W, W; = mX+E
Qj X/ Jj j (Y yk)

Note that Q; Wy =0 forall j =1,... , V, and hence that

DY, = 0.
This implies the identity in (22) since D = H — &, as can be shown by straightforward
computations. Indeed,

1
D= (S8 W)k G W) =H - R,

where the reminder terms

A img g
R=)Y 1+2) A .
Z Z mka —Xk Z(Xk_XA)()f_Xl)
j J
Jj=1 k#j kt£j
O£k

add up to the constant £y: upon symmetrization the double sum becomes independent of the

X; and equalto ) J#k Amjmy = A( > J) -1, m? and the triple sum vanishes, as can
be seen by symmetrizing in the 1ndlces Js k, € and using the identity

! + ! + ! =0. 0
X = X)X — X)) Xe— X)Xk —Xj)  (X; — Xo)(Xe — Xp)
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Remark 3.1. It is easy to see that we have, in fact, proved a more general result: the identity
in (22) holds true for all AV = 2,3, ... and arbitrary real parameters m ;. Obviously, one
particular consequence of this latter result is the fact that the function ¥ in (3) is the groundstate
of the Hamiltonian H in (1). Itis not difficult to see that we have proved a similar fact for a more
general case: if all m; > 0 then 'H in (20) defines a self-adjoint operator on the Hilbert space
LZ(RN ) with Wy (X) in (21) as groundstate. This is true since Q;T then is the Hilbert space
adjoint of Q7 implying that D = H — & is a sum of non-negative terms (Q;)*Q; /m; and
thus defines a unique non-negative self-adjoint operator via the Friedrichs extension; see e.g.
[RS75]. We thus recover a known generalization of the Calogero model where the particles
can have different masses m; > 0 and such that its exact groundstate and groundstate energy
can be computed exactly [For92, MMSO03]. Other interesting special cases will be discussed
in remark 5.2.

3.2. Integral transformation

The idea is now to apply to the identity in equation (19) an integral transform

]_[?/:1 (560 dy; (2niyj)’1¢j (yj)) with the integration paths in (5) and certain functions ¢; (y;)
J

to be chosen such that this transform is well defined. We observe that

[T...=y;/y)*
Fx,y) = v [ [ (275} V") = :
’ ,l_[l )H?{kzl(l = Xj/y*

which shows that if we choose
_1y2 - ,
$i(y;) =e 2y}, fij=n;+AN+1-j) (24)
with integers n ;, then this transformation is well defined for all A > 0. Indeed, for alln € Z",

N

A dy; i
Fa =[] (fé Tyi’yje‘ﬂfy ) FX,Y) = Yo(X) fa(X)

j=1

with f;, the functions defined in (6).
The application of this integral transform to the lhs of the identity in (19) obviously gives
H F(x). To compute the integral transform of the rhs, we observe that

_1y2 q—1 _ 12 - ij—1 i
(=05 +y7)e 2y T =e (@i — Dy — (i — D@, —2)y’ )
and that

1 —v—1
= y y
i =2 YA = yi/w)? 2 ¢

forall |y;| < |yxl|. Using these two facts and the shorthand notation
y =222 —1),

we obtain by straightforward computations that

N
HFy=EnFo— Z(n, — D)@ —2)Faze, +v ZZan_(l Vet (25)

j<k v=1

where we used that ZL(Zﬁ_/ — 1)+ cy = Eq, as given in (4).
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3.3. Construction of eigenfunctions

Equation (25) shows that the action of H on the functions ', has triangular structure: H F, is
a linear combination of functions Fy, with m < n. Similarly as in the Sutherland algorithm,
this suggests that the Calogero model has eigenfunctions of the form

Y=o Fy+ Y an(m)Fp (26)

m<n
with eigenvalues E;, and certain coefficients o, (m). Indeed, inserting this formula for iy,
in (25), we obtain by straightforward computations that

N
Hyw =" (Emoz,,(m) = G + Dyt jorn(m + 2¢;)

m=n j=1

+yZZvan(m+(l —v)e,+(1+u)ek))ﬁm

j<k v=1
We conclude that the validity of the Schrodinger equation Hvy, = Eyyy, is implied by the
recursion relations

(o]
2(In| — [m|)or(m) = Y "> " g (v Mo (m + EY,), 27)
j<k v=0
with g (v; m) and E}.’k defined in (8) and (9), respectively; we used that E, — E, =

2(|n] — |m]). We now construct an explicit solution of (27). The triangular structure of the
eigenfunctions implies that o, (m) = O unless m < n or m = n, and that we can set

an(n) = 1

without loss of generality. This implies that the recursion relations in (27) can be written as
follows:

oy = 8p + Sy,
where the operator S is defined by

1 v
(Soa)(m) := 5o > Z gk (v; man(m + EY,) (28)

j<k v=0

for m < n, which allows us to suppress the common argument m. This later equation can
now be solved to yield

wm=(1-9""8=) 5%,
-

where the latter expansion of the geometric series is well defined, since it only contains a finite
number of non-zero terms, as shown below. Using (28), we deduce that

s g];k(vhm) 8y 1ks_1 UJ 1,n‘l+E]k)
A =
(Sada) (m) ];U_02(|n|—|m|) ; MXIEO 2(n — [m+E}, )

E TRt (o Sy )

ikt v1=0 2l — jm+ 3, ,m|)

g]rz [ 1 ZZ 1 ](/kg ( u v, )
Sp[m+ ) EV
Z Z Z H 2(Inf = n =370, Jzkz|) ; i

Ji<ky Js Sk vy v =0 r=1
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):4r

3.4. Properties of the reduced eigenfunctions

for all m < n. We now observe that

2 (lnl —n— > E},
=1

and thus obtain (7).

There remains to prove that the reduced eigenfunctions P, in theorem 1.1 indeed are well-
defined symmetric polynomials. We do this in three steps: we first establish that the
functions f,, are symmetric polynomials, then, that the P, are finite linear combinations of the
functions f;, and finally, that all the expansion coefficients oy, (m) are well defined.

A proof of the first fact can be found in [Lan01], but for the convenience of the reader we
give the complete argument.

Lemma 3.2. The functions f, are homogeneous symmetric polynomials of degree |n| and
non-zero only if
nj+---+ny =0, Vi=1,...,N.

For eachm € Z" and each partition m, let

o Kij+V A —A
Pom = ZH H (=1 <Kij><vrs>,

i<jrs=1

where the sum extends over all non-negative integers k;;j and vy, such that

N i1 N N
mj:Zvj, and nf:ZK’f_ Zlcjl+2v,j.
I=1 I=1 I=j+1 =1
Then
fo=D_ PamMm. (29)

|m|=|n|

Proof. Since |y;| < |yl and |x;| < |yx| along the integration paths in fy, the terms in the
fraction contained in its integral kernel can be expanded in the binomial series in y;/y; and
Xj/ Yy, respectively. The integrals can then be computed using the residue theorem, and this
yields

x (W [~
hx) = ZH l_[ (=1)ftvrs <K> <U )x:’»‘,
ij

- rs
i<jrs=1

where the sum is to be taken over all non-negative integers «;; and v,, such that

j—1 N N
np—Y Kkij+ Y kjy— v;=0. (30)
=1 I=j+1 =1

Recalling the definition of the monomials My, we deduce (29). To prove that the functions f,
are homogeneous of degree |n|, note that the degree of each monomial My, in the decomposition
in (29) is given by

N N
m| =Y "vy;=> n;=n|
j=1

Jil=1
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Since only a finite number of partitions m of length N and such that |m| = |n| exist it follows
that the f;, are finite linear combinations of the My, and thereby polynomials. ]

Observe that either the symmetric polynomial fy, or the coefficient o, (m) is zero unless
mj+---+my > 0forall j =1,..., N and m < n. Clearly only a finite number of m € 7N
fulfil these conditions. This proves the second fact: the reduced eigenfunctions are finite
linear combinations of the symmetric polynomials f;. Also note that all sums in the explicit
representation in (7) of the coefficients oy, (m) truncate after a finite number of terms, and that
they therefore are finite. It follows that the reduced polynomial eigenfunctions indeed are
well-defined symmetric polynomials. This concludes the proof of theorem 1.1.

3.5. The one-particle case

It is interesting to note that theorem 1.1 is non-trivial already in the simplest case N = 1.
Since the Calogero model for N = 1 reduces to the harmonic oscillator with well-known
eigenfunctions given by the Hermite polynomials H, (see, e.g.,22.6.201in [AS65]), theorem 1.1
in this case implies that the functions P, in (14) are equal to the Hermite polynomials up to
normalization. Comparing with the standard definition of the Hermite polynomials in (16),

we obtain that
2"n! ad s (l’l +A— 2s)2$ dy n—2s 1
Z(_l) Y—'¢ —y 2 e
Mn = 45! yl=lx 271y (I =x/y)

where (z),, denotes the Pochhammer symbol
(@0 =1, @Dn=2z+1D) - (z+n—=1),

defined for z € C and n € Nj. Note that the series above truncates after a finite number of
terms and thus is well defined. This identity has an interesting interpretation. Observe that
the Hermite polynomials can be generalized to arbitrary complex parameters a as follows:

Ha(x) —Z( ezt 2s+1)2°

It is straightforward to verlfy that this series reduces to a Hermite polynomial when a is a non-
negative integer, and that it satisfies the Hermite differential equation (8? —2x0, +2a) H,(x) =
0 in the sense of formal Laurent series. However, it is important to note that the series defining
H,(x) does not converge anywhere in the complex plane but is only asymptotic unless a is
a non-negative integer. Using this formal Laurent series we can formally rewrite the above
identity as follows:

H,(x) =

(2 )a 2v

n! f dy o) 1
PTG Dy 20
for any complex A. For a non-integer A, the rhs can be made well defined by exchanging
the order of integration and summation. For integer A = m + 1 > 2, we can use the residue
theorem to compute the integrals and recover the well-known identity
n! am

H,(x) = mm—mﬂﬁm(ﬁc)
obeyed by the Hermite polynomials, and we therefore obtained an interesting generalization
of this to the cases when 7 is not a non-negative integer. The integral transforms in our
identity looks like a fractional integral transform which, as is well known, shift parameters
of hypergeometric functions; see e.g. chapter 13 in [EWT53]. However, the details of our
identity seem different.

H,(x) =
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3.6. Alternative formulae for the eigenfunctions

The results above can now be used to construct another explicit series representation for the
eigenfunctions of the N-body Calogero model. For that we find it convenient to use a somewhat
different normalization for the formal Laurent series H,,

(a—2s+ 1)y

45! Gl

[o.¢]
PalX) =27Hy(x) = Y _ci@x™*,  cl@) = (=1)°
s=0
The idea is to apply a particular integral transform to the identity in (19) which differs from
that in section 3.2 in that the simple powers y;l‘f in (24) are replaced by the formal Laurent
series p;,(y;). This leads to recursion relations which are somewhat different from those
in the preceding discussion, but also can be solved explicitly. The advantage is that this
recursion becomes trivial in the free case A = 0 but, as we will see, it becomes somewhat
more complicated to deduce.
To obtain the recursion relations we need an explicit formula for x" p,(x),n € Z, as a
linear combination of p, (x),a’ < a +n.

Lemma 3.3. Letn € Z and a € C. Then

X" pa(x) = Y by(n, @) pasn-2s(x) (32)
s=0

with
bo(n,a) = cola) =1,

s—1

by(n,a) = c;(a) — Y _bj(n.a)e;_j(a+n—2j), s>0
j=0

and cg(a) as defined in (31).

Proof. Observe that the definition of p, implies that

(o]
X" pa() = ) esl@x®

s=0

in the sense of the formal Laurent series. It follows that

X" pa(X) = €o(@) Pasn (X) + Y (c5(@) — co(@)ey(a+n)) x>

s=1

=bo(n, a)pasn(x) + Z (¢s(a) — bo(n, a)es(a +n)) x@"=%,

s=1

The statement now follows by repeating this procedure of breaking off the leading term. [

Remark 3.2. Although it is not evident from the statement and proof of lemma 3.3, the series
in (32) truncates for non-negative integers n at s = n, i.e.

by(n,a) =0, s >n, neN;.

This can be deduced by observing that the differential equation solved by p, implies the
three-term recursion relation

2pu+1 (X) - ZXPa(x) +apa—1 ()C) =0.
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From this the truncation of the series in (32) for non-negative integers n follows. This also
shows that the series does not truncate for negative integers .

Explicit formulae for the coefficients b (n, a) can now be obtained by solving the recursion
relations in lemma 3.3.

Corollary 3.1. Let s € No,n € Z and a € C. Then

-2 1)o
by, a) = (—1y @2 D
455!
: . —25i+ Dog (@+n — 25 + Doy,
+Y =ity (@=25;+ Doy (@t n = 254 Dty (33)

S¢. V(s — ¢ ) ... — |
0o sil(sjmr — sl (s —s1)!

Proof. Lemma 3.3 implies that

s—1 s1—1 sjo1—1

bs(n, a)—cx(a)+Z( DY Y e (@

51=0 5,=0 5;=0
X CS;—]*S; (@a+n—2s;)---c_5,(a+n—2sy).

The statement is now obtained by using the explicit form of the coefficients ¢, (a) and simple
properties of the Pochhammer symbol. |

Suppose that |yy| > |yny—1| > -+ > |y1| > max;{|x,|}. Itis then clear from the previous
discussion that the product

N
AG=N—=1) [1,.:(1— i/ yi)*

Pi—1(¥j)Y;
]l'—ll e Hj,kzl(l_xk/)’j))\

is a formal multi-variable Laurent series in the variables y;. Appealing to the residue theorem,

we define
_ H k(l_)"/)’k))L
(H) (x) = D aG-N-1 ) Llj< j 34
fn (x) (% YJP j I(YJ)Y ) l_[j,k(l —x,-/yk)* (34)

as the coefficient of the term (y; - - - yy)~! in this Laurent series; we use the superscript ‘(H)’
to distinguish these from the analogue functions defined in section 3.2. This prescription
amounts to interchanging the integrations and summations. Following the proof of lemma 3.2,
it is readily verified that the f, ) are well-defined symmetric polynomials. Similarly as in
section 3.3, we now obtain that

oo o0
HEM = EfF +2000 = 1)) Y 0 Y bi(v = Liij)by(—v — 1, i)

Jj<k v=1 t,u=0

f(H)
X Fo s V) & —(1+2u+v) e

for £ (x) = o) £ (x); we used the fact that (=02 +2x0,) py = 2vp,, the functional
identity in (19) and lemma 3.3. As before we conclude that the action of H on the functions
FY has triangular structure, and that there are eigenfunctions of the Calogero model which are
of the form Y = Bam)FYY + 3 Ba(m)FY". The Schrodinger equation Hry = Enn
is now implied by the recursion relations

IBn = 811 + S(H),Bn
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with

(S By (m) = ———— o > Z gl (v; m)By (m+E),

Jj<k v,t,u=0
where we have introduced the notation
g;f,‘((v; m) =2A(A — Dvb,(v = 1; 7 +1+2t —v)b, (=1 —v;m, +1+2u +v) 35)
and

E’jb,‘;”:(1+2t—v)ej+(1+2u+v)ek. (36)
Using

r

_ toug,vp
n ZENkz

=1

2<|n|— )=4Z(I+t1+ul),
=1

computations similar to those in section 3.2 lead to the following result.

Theorem 3.1. Forn € ZV, let

Po=_ Ba(m) £
m
with the functions fm (H) defined in (34) and

ﬂn<m)=5n<m>+i2 i > i

s=1 ji<k ty,u;,v;=0 Js <k ts,us,v;=0

s tuy r teUe, Ve

8k (V";n_ZKlEk )
8 + Efrur sV Jrkr Jeke
. (m Z )“ 4y (A +n+u)

r=1

with the quantities givenin (35), (36) and (33). Then Py is a reduced polynomial eigenfunction
of the Calogero model corresponding to the eigenvalue E, in (4).

Remark 3.3. The polynomials P, constructed here should be identical with those obtained
in theorem 1.1. We have checked this in the two-particle case for various n € Z? using
MATHEMATICA.

4. Solutions for the remaining classical root systems

In this section we show that the constructions of the previous section can be adapted to the
By variant of the Calogero model defined by the Hamiltonian in (10). The construction is
very similar to the Ay_; case, and we therefore are rather sketchy and concentrate on the
necessary changes. To simplify the notation we denote corresponding quantities in the Ay_;
and By cases by the same symbol, e.g. Vo, F(X,y), fu etc have a different meaning here
and in section 3. However, since the parameter © will play a special role, we will write the
By Hamiltonian in (10) as H,,. Moreover, the analogue of the Hermite polynomials are the
Laguerre polynomials denoted by the usual symbol Lﬁl“) (x); see e.g. [AS65].
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4.1. A remarkable identity

The analogue of the key identity in lemma 3.1 is
H,(X)F(X,y) = [Hy-p(y) + cn]F (X, Y), (37
where cy = 2(1 — A)N is the same as in the Ay_; case, but
l_[;v:] e_%(sz.—yf.)xj;y;;u I« (xi — x?)x(ylg - y_/z‘)k
Hj'\,,k:1 (yl? - x]z')A '
It is important to note that this identity now involves two Hamiltonians with different coupling

parameters p and A — .
The proof is similar to that of lemma 3.1: by direct computation one can check that

N
o) = [T (e ) TT (¢ = x5)"™ (39)

j=1 Jj<k

F(x,y) = (38)

and the differential operator

H = J 1 52 X2 il —1)
=5 (o e D)
Jj=1 J

Jj<k

A
(G- xp)
j k

X (mi X5 +mX3) +20m(1+2u) — m(1+2m0)) (X5 — X7))
obey the identity in (22) with

(4()»mjmk —1)

2
N
So=y (+2up+2 [ (Y m; | =D m?]. (40)
Jj=l1 J J
The identity to cancel the three-body terms is now
X2 X? X7
J k ! =0.

+ +

(Xi =X (X7 —x7) (= x))(xi = X3)  (X] - xP)(X] - x7)

Equation (37) is obtained from this as a special case, as before.
This also gives, as another important special case, the groundstate
N
12 s
Yo = [T (e 9x)) [T - ) “h)
j=1 <k

and the corresponding groundstate energy E of the By Calogero model, which are of course
well known; see e.g. [OP83]. We note in passing that we have obtained a generalization of
the By Calogero model to particles with different masses, together with its exact groundstate
and groundstate energy.

4.2. Integral transformation

The kernel of the integral transform is now taken to be

N y2 2 =L
J .
Y

_1
e 2
=1 27T1y]
with the same 7i; as in (24). Note that we need to restrict to even integers 27 ; to get non-zero
results; see (43).
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Applying the resulting integral transform to the identity in (37) straightforward
computations lead to
N
HyFo=EgFn—) 2QG+pu—2) — (i, — DFye,

j=1

o0
40 =1 DY @0 = DFa(ovye,-ve,

Jj<k v=1
with
Ey.=4ni+ny+---+ny)+ Ep, Eo=NA+2u+2A(N —-1)) 42
and Fn = Yo fa,

N

dyj Zn,-) j<k( /yk)

fa®) = f oy 43)
/Ul( ¢, 2miy; ™ [1x (l_sz‘/yk)

Note that the function f, by a change of variables, sz. — x; and y]? — yjforallj=1,...,N,
becomes identical with the function f;, used inthe A y_; case. Thus lemma 3.2 directly extends

to the By case.

4.3. Construction of eigenfunctions

The action of the By Hamiltonian on the functions F, is triangular, which suggests that
the Hamiltonian in (10) has eigenfunctions of the same form as in (26) with eigenvalues E;
in (42). As before, the Schrodinger equation Hyy, = E,vy is implied by the recursion
relations in (27), where now

gik(w;m) =4xA(A — DQ2v — 1A = 8,0)(1 —8j1) —2Q0; + 0 —X) + )i ;8,08 (44)
and

El, = (1 —v)e; +ve. 45)
With these substitutions the arguments in section 3 go through as they stand, and we obtain
the analogue of theorem 1.1 for the By case. To summarize, the reduced polynomial
eigenfunctions of the By Calogero Hamiltonian in (10) are given by the functions Py, in
theorem 1.1, where (6), (8) and (9) have to be replaced by (43), (44) and (45), respectively.
The corresponding eigenvalues are given by (42).

4.4. The one-particle case

The By Calogero Hamiltonian in (10) for N = 1 reduces to —32+x?+ (1 — 1)x~2 with well-
known eigenfunctions given by the Laguerre polynomials with non-degenerate eigenvalues;
see e.g. 22.8.18 in [AS65]. Comparing this with our eigenfunctions we conclude that, in
the case N = 1, the polynomials P,(x) constructed above are proportional to the Laguerre
polynomials L(“ /2 (x?). By straightforward computations we obtain that

REGEA) Fn+2) dy e Tes WL

()\)n [y]>]x]| 27” n+A ! ( -x)
where we have made the substitutions y> — y and x> — x as well as extended the definition
of the Laguerre polynomials to arbitrary complex values of a as follows:

L;M*I/Z)(x) -

o0
_ ir(a— tu+1/2-k)p
L(p, 1/2) — im(a—k) (a a—k
S =D e Ta+1—kk

k=0
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with the Gamma function I"; note that L((fkl/ 2 (x) is a formal Laurent series obeying the
Laguerre differential equation (xd2 + (u+1/2 — x)0, + a)Lé“ /2 (x) = 0, and that it reduces
to a Laguerre polynomial when a is a non-negative integer; see e.g. 22.3.9 in [AS65]. As in
section 3.5, the rhs in the previous equation has to be interpreted by exchanging integrations
and summations as well as computing the integrals of the individual terms using the residue
theorem. For integer values A = m + 1 > 2, we recover the well-known classical identity

- d" —1/2—
Ly @) = (D" Ll ).
As in section 3.5, the general case is similar to known identities involving fractional integral
transforms; see e.g. chapter 13 and 16.6.(5) in [EWTS53].
Using these results, it is straightforward to extend our alternative formulae for the
eigenfunctions in section 3.6 to the By Calogero model.

5. Concluding remarks

In the present paper we extended a solution method for the Sutherland model [LanO1, Lan05]
to the Ay_; and By Calogero models. Below we discuss various open questions and mention
interesting complimentary results. In particular, in remark 5.1 we comment on the issue
of whether our solution is complete or not, and in remark 5.2 we point out further identities
generalizing our key results in (19) and (37). Inremark 5.3, we sketch an interesting alternative
interpretation of our method. We also discuss possible generalizations of our results to other
integrable many-body systems in the concluding remark 5.4.

Remark 5.1. The main difference between Sutherland’s method [Sut72] and ours is that he
expands the reduced polynomial eigenfunctions of the Calogero model in the monomials My,
defined in (12), whereas we obtain the reduced eigenfunctions as linear combinations of the
more complicated functions f, in (6).

The monomials M, labelled by partitions n = (ny, ny, ..., ny) are a basis of the space
of symmetric polynomials, and it is therefore obvious that the eigenfunctions obtained by
Sutherland’s method are complete.

On the other hand, the functions f; and also our eigenfunctions are labelled by unrestricted
N-tuples n € ZV, and it therefore seems that we are working with overcomplete sets of
functions. While this is the reason why we can get more explicit formulae, it also makes the
questions of completeness of our solution more complicated. It would, therefore, be interesting
to extend our results to the higher differential operators commuting with the Hamiltonians
since this might shed some light on this important issue. This could also enable one to
establish the relation between the reduced polynomial eigenfunctions constructed here and the
generalized Hermite polynomials introduced by Lassalle [Lass91]; see also [BF97].

It is interesting to note that the very same functions f; appeared as building blocks in all
the models we so far have solved by our method: in the Ay_; Calogero model they appear as
functions of the variables x; (see (6)), in the By Calogero model as functions of sz. (see (43)),
and for the trigonometric Sutherland case we found the very same functions but in the variables
z; = €W [LanO1].

We finally mention that we convinced ourselves that, for A = 1, the f;, are up to a
difference in sign identical with the Schur polynomials.

Remark 5.2. The key to our method was the identity in lemma 3.1, but in its proof we
obtained a more general result, given in (20)—(23), which has other interesting special cases,
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as discussed in remark 3.1. We now point out further interesting identities which can be
obtained from this general result.

For example, it is possible to generalize lemma 3.1 by allowing the particle numbers N
and M in the x- and y-variables to be different: choosing N' = N+ M, X; = x;,m; = +1
and Xy = vk, myw = —1forj=1,2,..., Nandk = 1,2, ..., M we obtain the identity

Hy(X)Fn y(X,y) = [Hu(y) + ey mlFnvu(X,y) (46)

for the function
A s
2 n1gj<k<1v(xk —Xxj) H1<J<k<M(YK —y)

N M
1.2 1
Fyu(x,y) = | |e’5xi | |e5-f N m 47
j=1 J=1 l_[j=1 [Tk Ok —xp)*

of N + M variables and the constant
cn = AN — M)? + (N + M)(1 — 1); (48)

Hy (x) in (46) is the Calogero Hamiltonian in (1) and similarly for Hy,(y), where we now also
have to indicate the particle numbers and variables. Another interesting family of identities
is obtained by choosing N' = N + M, X; = xj,m; = +1 and Xy = y, my+ = 1/A for
j=12,...,Nandk =1,2,..., M. This yields the identity

Hy(X)Fy (X, y) = [=AHy 1) + vl F (X, y)

for the function

N M
Fyuxy) =[]e > [Te > [] Gu—xp?
j=1 J=1

1<j<k<N
N M
< J] ox=y" []]]0x—x» (49)
I1<T<k<M j=1K=1

and the constant
EN,M=(NA+M/A)2+N(1—A)+M(l—1/k), (50)

the Calogero Hamiltonian for the variables y is now given by

M

Huap(y) =Y (=95, +7/22) +201/0(1/30) = )Y

J=1 J<k

1

_. 51
(vs — yx)? G

We thus recover a well-known duality between Calogero models with reciprocal coupling
constants.

It is interesting to note that corresponding identities also exist in the By case, but we
do not write them since they can be obtained from our general result quoted in (39) and
(40) in the same way as explained in the Ay_; case: to obtain the analogue of (47)
and (48) fix the parameters as in the Ay_; case and, in addition, set ;t; = u, Uy = A — UL,
and for the analogue of (49)—(51) the additional parameters are to be fixed as u; = pu,
UN+k = %(1 + 21 — A). We note that the analogue relations for the BCy Sutherland model
were given by Serban [Ser97].

With these identities one can obtain many more explicit formulae for the eigenfunctions
of the Calogero models using our method. It is interesting to note that similar identities were
previously found also in the Sutherland model and its elliptic generalization using quantum
field theory techniques [Lan04], and we believe that such identities should exist also for other
integrable many-body systems.
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Remark 5.3. We now sketch an interesting alternative interpretation of our method
which, when explored in more detail, could shed more light on the questions discussed in
remark 5.1." Suppose that we want to construct eigenfunctions of the Calogero Hamiltonian
in (1) of the following form:

N

v 1,2

Xn = XoPn, xox) =] Je 2"
=1

with P, linear combinations of arbitrary monomials

no,__ Ay iy iy
X" =g xy,
where 7i; = n;+s; are integers shifted by common amounts s; which, at this point,

are arbitrary. If we ignore the issue of square integrability it is easy to construct such
eigenfunctions: with the ansatz

fv’n(x) =x"+ Z o (m)x™

m<n

we find by straightforward computations that the Schrodinger equation H xn = Enxn is
equivalent to En = n| +s|, |s| = s; +5 +--- + sy, and the recursion relations in (27) for
the coefficients oy (m). As shown in section 3.3, these relations can be easily solved, and
their explicit solution is given in theorem 1.1. It is important to note that the construction of
these eigenfunctions yx, is not restricted to the Calogero model, but one can easily generalize
it to construct similar eigenfunctions for non-integrable systems like the generalized Calogero
model where the particles have different masses. However, these eigenfunctions are completely
uninteresting from a physical point of view: the series in the previous formula do not converge
and are only asymptotic. The fact that makes the Calogero model special is that there exists
an operator F which maps these unphysical eigenfunctions to physical ones, and this operator
is given by the function F (X, y) in lemma 3.1 in the following sense: for an asymptotic series

XX = xo(x) Y ac(m)x™,
let
N dy~
— i i
FOX) = §m a(m) ,Ul (yg zmyj) F(X, y)xo(y)y

with the integration paths defined in (5). Note that this map is well defined if we set
s; = A(N +1 — j), and then the functions

F(xn) = Yo fu, Xn(®) = xo(OX"

are equal to the building blocks of our solution given in (3) and (6). Moreover, since lemma 3.1
implies that

HF(x) = F([H +cn1x),
we conclude that

Y = F(Xn)

is an eigenfunction of the Calogero Hamiltonian with eigenvalue E,, = E"n +cCN.

' We would like to thank Vadim Kuznetsov for useful discussions on this point.
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Obviously the generalized identities pointed out in remark 5.2 provide operators which,
similarly, transform unphysical eigenfunctions of the M-variable Calogero model to physical
N-variable ones, and thus our results in this paper give the further explicit formulae for the
eigenfunctions mentioned in remark 5.2.

We note that the operator F is similar to the Q-operator which has appeared in a separation-
of-variables approach to the Sutherland model [KMSO03].

Remark 5.4. The results presented in this paper add support to our belief that the solution
method constructed in section 3 can be used to solve generic quantum many-body systems
of Calogero—Sutherland type. We have recently established that the method can be applied
to all Calogero—Sutherland models related to orthogonal polynomials. These results will
be presented in a forthcoming paper. We also mention that Ruijsenaars [Rui06] recently
presented identities of the form (19) for the elliptic Ruijsenaars—Schneider models [Rui86]
corresponding to the root systems Ay_; and BCy.
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Appendix A. The relation to Calogero’s original model

We give here a brief account of the relation between the Hamiltonian in (1) and the following
one studied by Calogero [Cal69], [Cal71]:

N 1
Hey = — Zajj +> (a)z(xj — X)) + 20k — 1)m) .

j=1 j<k J
It seems well known that they differ only in their centre of mass motion,? but we have been

unable to find a discussion of this in the literature.
The simplest way to see this is to verify the following identity:

Hea+@0*(xi +x2+---+xy)?=H for Naw?=1.

Since Hcy is translational invariant, it is possible to use centre of mass coordinates with
ro = (x1 +x2 +---+xy)/+/N and other coordinates r;, j = 1,2,..., N — 1, linearly
independent of ry and

1 s
Hca = _NB’O + Heuy

where Hcy only depends on the r; with j > 0. We thus conclude that
1
H = —ﬁafo +}"§ + HCMa

where we used that Nw?> = 1. This makes manifest that the difference between the two
Hamiltonians H and Hc, lies only in the centre of mass motion: in the former it is trapped

2 We thank F Calogero for explaining this to us.



3532 M Hallnés and E Langmann

in a harmonic oscillator potential, and in the later it is free. Thus, the Hamiltonian Hc, has
discrete spectrum only if its centre of mass motion is fixed, i.e. if only Hc¢y, is considered. On
the other hand, H has purely discrete spectrum even if the centre of mass is not fixed, and it is
therefore simpler to work with.

It is instructive to compute Hcys explicitly. For N = 3, the centre of mass coordinates
are ry above and

1 1
rp = —=(x1 — x2), rp = —(x1 + X2 — 2x3).

V2 V6

By a straightforward computation it follows that

1 r? +3r2
Hey = —8,% — 8,22 + 3a)2(r12 +r22) +2x(A—1) 372 +4ﬁ )
" (ri —3r3)

This computation extends straightforwardly to the general case by a generalization of the
centre of mass coordinates to the arbitrary N. The latter can be found in [Cal71], for example.

Appendix B. Proof of the identity in (17)

In this appendix we sketch a proof of the identity in (17). It should be noted that the proof
does not give the explicit form of the coefficients ¢, ;, which seemingly is rather complicated.
The key ingredient in the proof is the following:

Lemma B.1. Letn,m € Nyandn > m. Then
1 n—m—1
:(8,( _ 8}?)(xnym +ynxm) = (n—m) Z xnflfkym71+k _ mxnflymfl _ mynflxmfl.
k=1

Proof. The case n = m is easily verified. Now suppose that n > m + 1. Then

m.,m

1 X
(B — B Y = Ty
xX—=y ’ -
xmily;ﬂ7l n—m+1 n—m+l
-m——-(x - .
Ty ( y )
Expand the fractions in geometric series to obtain
n—m—2 n—m
—2—k , ,m+k n—1—k m—1+k
n Z x" Y —m Z X y .
k=0 k=0
Collect terms of equal degree to deduce the statement. ]

The next step is to use the series representation of the Hermite polynomials and apply
lemma B.1 to each term separately. Recall that, for each n € Ny, the Hermite polynomial H,
is a polynomial of degree n. Hence, this procedure clearly gives a polynomial of degree at
most (n — 1) in the variables x and y. The validity of the identity in (17) now follows from
the fact that as » runs through the integers less than or equal to m, for some m € Ny, the H,
form a basis for the space of polynomials with degree at most m:.
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