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A LIMIT TRANSITION FROM THE HECKMAN-OPDAM
HYPERGEOMETRIC FUNCTIONS TO THE WHITTAKER
FUNCTIONS ASSOCIATED WITH ROOT SYSTEMS

NOBUKAZU SHIMENO

ABSTRACT. We prove that the radial part of the class one Whittaker
function on a split semisimple Lie group can be obtained as an appro-
priate limit of the Heckman-Opdam hypergeometric function.

INTRODUCTION

Among quantum integrable systems associated with root systems, there
are three classes containing well-behaved joint eigenfunctions closely related
with Lie theory. They are the trigonometric Calogero-Moser model, the
rational CM model, and the Toda model. For the CM model, the eigen-
function is the Heckman-Opdam hypergeometric function and the Bessel
function corresponding to trigonometric and rational cases respectively (cf.
[12, 19, 20]). Among other eigenfunctions, they are up to constant multiples
unique globally defined analytic functions. For special parameter they are
the radial part of the spherical functions on a Riemannian symmetric space
of the non-compact type and the Euclidean type respectively (cf. [14]). For
the non-periodic Toda model, the eigenfunction is the class one Whittaker
function defined by the Jacquet integral on a Riemannian symmetric space
of the non-compact type (cf. [17, 11]). Among other eigenfunctions, it is up
to a constant multiple unique eigenfunction of moderate growth.

On the other hand, there are two limit transitions between the Hamilto-
nians. One is from the trigonometric CM model to the rational CM model,
and the other is from the trigonometric CM model to the Toda model (cf.
[4, 16]). In the rank one case, corresponding limit transitions are one from
the Gauss hypergeometric function to the Bessel function, and the other is
from the Gauss hypergeometric function to the Macdonald function. In gen-
eral, a limit transition for eigenfunctions in the former case was established
by Ben Said-Orsted [1] and de Jeu [4]. In this paper we establish a limit
transition in the latter case. Namely we prove that a limit of the Heckman-
Opdam hypergeometric function is the radial part of the Whittaker function
on a split semisimple Lie group (Theorem 5). Similar result for functions on
Sp(2,R) was proved by Hirano-Ishii-Oda [15], which motivated the study of
this paper.
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1. PRELIMINARIES

1.1. The Heckman and Opdam hypergeometric function. In this
subsection, we review on the Heckman-Opdam hypergeometric function as-
sociated with a root system. See [12] and [20] for details.

Let a be a Euclidean space of dimension n equipped with an inner product
(, ). We identify a* with a as usual. For a € a* \ {0} define

v 2a

(o, )

Let R denote a reduced root system in a*. Choose a positive system R, C R
and let B denote the set of the simple roots. Let W denote the Weyl group
for R. For a € R let k, be a non-negative number such that k., = k. for
all w e W. We call k: a — k, a multiplicity function. We put

= % Z koo
a€ER,
Let A =expa and
Ay ={a€ A: a(loga) >0 forall « € Ry}.
Let {&1,...,&:} be an orthonormal basis of a. Define

(1) Zaé £ Y kit

aERL

There exist a commutative algebra D(k) of differential operators containing
L(k) and we have an isomorphism v : D(k) — S(ac)", the set of W-
invariant elements of the symmetric algebra of ac = a Qg C.

Let @ be the Z-span of R and let Q4 be the Z-span of R. There exists
a solution ¢(a) = ®(\, k;a) for

(2) Dy =~v(D)(M\)p

of the form

(3) (N ki) = D T ke rhmmlosa) (X k) =0
HEQ+

The coefficients I, (A, k) are determined by recurrence relations coming from
L(k).
If A € ai. = a* ®g C satisfies the condition

(4) (2A + p, 1) # 0 for all p € @\ {0},

then {®(wA, k;a) : w € W} forms a basis of the solution space of (2) on
A,
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Define (oY)
om =1 v anry

acR4

where I'() is the gamma function and

o ENE)
OB = o
Define
(5) F(\ksa) =) c(wh k)®(wh, k; a).
weWw

The function F is called the Heckman-Opdam hypergeometric function for
the root system R. It is well behaved compared to ®.

Theorem 1 (Heckman-Opdam). F(\, k;a) is a unique W-invariant solu-
tion for (2) that is analytic in a € A, is holomorphic in X € af., and satisfies

F(wA kya) = F(A\ kya) (we W),
F(\ kywa) = F(A\ kya) (weW).

1.2. Notation on Lie groups. Let G be a normal real form of a connected
complex semisimple Lie group and K a maximal compact subgroup. Let
g and £ be the Lie algebras of G and K respectively. Let 6 denote the
corresponding Cartan involution of g and g = € + p be the decomposition
into £1 eigenspaces of §. Equip an inner product (, ) on g induced by the
Killing form on g.

Fix a maximal abelian subspace a of p. Let ¥ = ¥(g, a) denote the set of
the restricted roots. Fix a positive system ¥ and let II denote the set of
the simple roots. Notice that each root space has dimension 1, because we
assume that G is split. Put p = % > aexn, Q- Let W denote the Weyl group
of 3. Tt is isomorphic to Ng(a)/Zk(a), where Nk (a) (resp. Zx(a)) is the
normalizer (resp. centralizer) of a in K.

Let n be the sum of root spaces for the positive roots. Put N = expn and
A = expa. Then we have the Iwasawa decomposition G = NAK = KAN.

Remark. In the previous section, we adopt notation of Heckman and Opdam.
Relations between notation in the previous section and this section are given
by

1 1
The operator L(k) in (1) is the radial part of the Laplace-Beltrami operator
Lg/k on G/K, the algebra D(k) consists of the radial parts of invariant
differential operators on G/K with respect to the Cartan decomposition
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G = KAK, c¢(\, k) is Harish-Chandra’s c-function, and the hypergeometric
function F'(\, k; a) is the radial part of the zonal spherical function on G/K.

1.3. The Whittaker function on a semisimple Lie group. In this
subsection, we review the class one Whittaker functions on a split semisimple
Lie group following Hashizume [11].

Let ¥ be a unitary character of N. We denote the differential character
of n to v/—1R by the same letter 1. Let CX(G/K) denote the space of
C>°-functions on G satisfying u(ngk) = ¥(n)u(g) for all n € N, g € G,
and k € K. By the Iwasawa decomposition G = NAK, the values of
u € C°(G/K) are completely determined by u|4. Let D(G/K) denote the
commutative algebra of left G-invariant differential operators on G/K and
X : D(G/K) — C the Harish-Chandra homomorphism. Let Ay (G/K, M))
be the subspace of Cj°(G/K) defined by

Ay(G/K,My) ={u e CF(G/K) : Du= xx(D)u for all D € D(G/K)}.

Notice that C7°(G/ K, M) consists of real analytic functions, because L¢, i
is an elliptic differential operator.

For g € Il let X3 € g” be a unit root vector. For o € B = 2II put
lo = —V—=11(Xy)2). For u € Ay(G/K, M)), ¢ = e Pul satisfies

(7) (Zag 2y lieo‘)cp = (AN
=1

a€eB

There exists a solution Ut (A, ;a) of the equation (7) on A4 of the form

(8) Ur(\ra) =a* Y bu(Na*, bo(A) =0.

HEQ+

Moreover, extending function u(a) = e? Up(\,¢;a) on A to G so that
u € CP(G/K) is also a joint eigenfunction of D(G/K) and belongs to
Ay (G/K, My). If X € af. satisfies the condition (4), then {e” Up(wA,;a) :
w € W} forms a basis of Ay(G/K, My)|a (cf. [11, Corollary 5.3, Theorem
5.4]).

For A € af define function 1, on G by

Ix(nak) =a*” (ne N,a€ A ke K).

For g € G let H(g) denote the element of a defined by g € K exp H(g)N.
We normalize the Haar measure dn and dn on N and N = 6N by

0(dn) = dn, / e~20(HM) gy — 1
N
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(cf. [14, Ch. 1V, §6]). Define the class one Jacquet integral

(9) W vig) = [ 15 ng)u(n) .

Here wy is a representative in Nk (a) of the longest element wy € W. For
A € af with Re (A, ) > 0 for all @ € ¥, the class one Jacquet integral
W (X, 4; g) converges absolutely and uniformly and belongs to Ay, (G/ K, M).
Moreover W (A, 1; g) is continued to a meromorphic function of A € af. as an
element of Ay (G/K, M) (cf. [11, Theorem 6.6]). We call this meromorphic
continuation of W (A, ;a) the Whittaker function.

The Whittaker function W (A, 1);g) is up to a constant multiple a unique
element of Ay (G /K, M) that is of moderate growth (cf. [3, Theorem 9.1]).

The analytic properties of the integral (9) were studied by Jacquet [17],
Schiffmann [21], Goodman-Wallach [7], and Hashizume [10, 11], etc. The
function W (A, ¢; g) satisfies the following functional equation.

(10) WA 5 9) = M(w, \, v)W(wA, ¢;9) (weW).

Here the factor M (w, A, 1) is independent of g and is given by the product
formula

(11) M (ww', N\, ) = M (w', \, )M (w,w'\, ) (w, w' € W),

212 \ M) P aY) +1/2)
> T((\ oY) + 1/2)

where s, denote the simple reflection corresponding to av € B. (cf. [11,
(7.5)—(7.7)]. Notice again that R = 2% and G is split.)
Let ¢()) denote the Harish-Chandra c-function for the split Lie group G,
which is given by ¢(\) = ¢(\, k) with k, = 1/2 for all & € R. That is
e = 2.
¢(p)

N r'((AaY))
‘W= 1l foenp

(12) M@mxw=< (acB)

(v, @)

acRy

Hashizume [11, Theorem 7.8] expressed the Whittaker function W (A, ¢;a)
as a linear combination of Wr(wA,1;a) explicitly.

Theorem 2 (Hashizume). Let ¢ be a non-degenerate character of N and
assume that X € ai. satisfies (4). Then

(13) W (A ¢;a) =a? Z M (wow, A\, ¥)e(wow) U (w, ¥; a).
weWw
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2. LIMIT TRANSITION FROM THE HECKMAN-OPDAM HYPERGEOMETRIC
FUNCTION TO THE WHITTAKER FUNCTION

2.1. Limit transition from the Calogero-Moser Hamiltonian to the
Toda Hamiltonian. In this subsection, we review the limit transition from
the quantum trigonometric Calogero-Moser model to the Toda model.

Define a function §(k) = d(k;a) by
(S(k‘)l/? _ H (e%a _ e—%a)ka'

acERy
We have
(14) §(k)? o {L(k) + (p(k), p(k))} o 5(k‘)_1/2
N 28& + Z 451nh2 1a =

acRL

We denote the right hand side of (14) by Hom (k). It is the Hamiltonian for
the trigonometric Calogero-Moser model.

Recall that R = 2% (Remark 1.2) and let B = 2II be the simple system
of Ry =23%,. We assume that [, = 1 for all @ € B. This means we assume
that 1 is a special non-degenerate unitary character of N. The left hand
side of (7) gives the Hamiltonian for the quantum Toda model

(15) HT—Zﬁg—ZZe

aeB
Let M be a positive real number. Define a positive multiplicity function
kay by
k(o) (kar(a) — 1)(o, o) = 2e2M
and define ap; € A by
logay = wologa+ Mp",
where wy is the longest element of W. Notice that
DD SR
6€E+ aER
is the Weyl vector of ¥V = 2RY and («a,p¥) = 1 for all a € II =
Bourbaki [2, Ch VI Proposition 29)).

We shall consider a limit of the hypergeometric function when M — oc.
Taking a limit of Hem(k), we have the following lemma.

B (cf.

Lemma 3 (Inozemtsev). For any ¢ € C*°(A),
(16) lim Hewm(kar) plan) = Hr ¢(a).
M—00
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This limit procedure was proved by Inozemtsev [16] (see also [5, Section
7] and [18]).

2.2. Limit transition of eigenfunctions. Define
Tom(\, ki a) = 6(k;a) /2 d(\, ks a).
By (3), v(a) = ¥em(A, k; a) is of the form
(17) Tem(A kya) =Y bu(X, k)er 10089 o (X k) =1
HEA
By (14), it is also a solution of
(18) Hem(k) o = (A A) ¢

On the other hand, as we have seen in Subsection 1.3, there is a series
solution p(a) = Ur(A;a) of

Hpo= (XA
Proposition 4. If X\ € af. satisfies the condition (4), then

(19) lim e_()"pv)M\IJCM(A, ks anr) = Yr(wor;a) (a € Ay).

M—oc0

The convergence is uniform on each subchamber
{a € Ay : a(loga) > ¢ >0 (x € B)},
where ¢ > 0 is arbitrary.

Proof. The proof is an easy modification of the estimate of the Harish-
Chandra series due to Gangolli [6] (see also Helgason [14, Ch IV §5]).
Let M be a positive number. Putting k& = kp;, a = aps, and writing
bu(\, kar) = bu(A\, M) in (17), we have
(20)
Ten(A, kars ang) = €AMb (X, M)elmortmloen) = gy M) =1
HEQ+

Then (18) becomes

(Zaf _9 Z 2M Zje ,pV)M+woa(10ga)))\yCM()\7 Earsanr)

a€ERL

= (AN Tem(A, kars an)
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by expanding the Howm (the right hand side of (14)) into power series. Equa-
tions (20) and (21) give the recurrence relation for b, (A, M) such as

(22)  (2wor+u, w)bu(A, M)
=2 Z Z 6(2_j(a7pv))Mjgu+jwoa(/\v M).
a€R4 j>1, ptjwoaeQ+
Since (a,p¥) = 2 for « € B = 2II and (a,p") > 4 for « € Ry \ B, the
recurrence relation (22) converges to
(23) (2woX + 1, )bu(X,00) =2~ by—a(, 50)
acB

as M — oo. (23) is nothing but the recurrence relation for the coefficients
in expansion (8) for U (woA;a) (cf. [11, §4]).

For € Q4 we write p = Y g naa and put n(u) = Y c5na. Choose
a constant c such that

2(woA + 1, )| > en(p)
for all u € Q4. By (22) we have

- 3 ooV .
(X, M) <2c7! Y > =P IM 1D, siea (X, M)
a€Ry \j>1, ptrjwoa€Q+

<2¢7! Z Z J |l~7u+jwoa()‘7M)|

a€Ry \Jj2>1, ptjwoaceQ+

for M > 0. We can prove in the same way as the proof of [14, Ch IV Lemma
5.3, Lemma 5.6] that there exists a constant K, ; such that

b (A, M)| < K g0

for all 4 € A. This estimate shows the convergence of the series (20) and
also guarantees the limit transition (19). O

Now we state and prove our main result:

Theorem 5. Assume that \ € af. satisfies (4). Then
(24)  Jim 8(karsan)' " ép(kar) kar) T Dlkar(@)) FOG ks ann)
M—o00

acER

o

(P)f(A) a™P W (A, s a),
where

(25) =TI (

—~

AaV)/2
a, o
) T + b
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and 1 is a unitary character of N defined by l, =1 (o € B).
Proof. By the following formula for the Gamma function

T
lim 7@ + x) =

z—oo [(x)azr

we have

(26) o k) ~ 10e) T Fss

acRL

VM

as M — oo. By (5), Proposition 4, and (26), we have

(27)  lim d(kars anr)*e(plkar) kar) [T T(kar(@) FON karsan)

acER,

Z FwA)e(wA)Up(wow; a).
weW

On the other hand, by Theorem 2, the right hand side of (24) is a linear
combination of Up(wA;a) (w € W), where the coefficient of ¥r(wA;a) is
given by
(28) d(w, A) = f(A)M (wow, A, ¥)e(wow)).

For 8 € R, it follows from (11) and (12) that
d(w, spA) = f(s5A)M(
= fspA) M(
= d(wsg, \).
The last equality follows from sg(B \ {#}) = B\ {f}. Thus the right hand
side of (24) is W-invariant with respect to \. We have d(wog, A) = f(A)e(N)

and it coincides with the coefficient of W (A, [;a) in the right hand side of
(27), hence the result follows. O

wow, sgA, ) e(wowsg)
58, )‘7 w)_lM(wOws,37 )\a ¢>é(W0wSﬁA)

Ezample. For R of type A
F(\kyar) = oF1(5(k — A), 3(k+ ) ; k+ §; —sinh®¢),

where 9 F(a, b, ¢; z) is the Gauss hypergeometric function. Then Theorem 5
reads

1
lim kY22 % ginh*(—t + MYF(\. k1 a_ = Ky(e'/2
kl—>nc}o s ( + ) ( , k3 a t+M) ﬁ )\(6/ )7

where K(z) is the Macdonald function.
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Remark. We restrict ourselves to split semisimple Lie groups, because the
Hamiltonian (15) of the Toda lattice depends only on the reduced root
system. The class one Whittaker function given by the Jacquet integral
for a non-split semisimple Lie group is a constant multiple of the Whittaker
function for the split Lie group of the same indivisible restricted roots.

We can change parameters [2 (o« € B) in the left hand side of (7) by
making a shift of variables, as it was pointed out by [18, §2.1]. Let w, (o €
B) denote the fundamental weights corresponding to B. If we put

loga =loga’ — Z
a€B, 1,#0 (@, @)

wq log li,

then
_ fa(loga') —logl? (o€ B, 1y #0)
o(loga) = { a(loga) (@€ B, ln = 0).

Thus in the new coordinates > ; 8; — 2 ,eplae® becomes Y, 0F —
2 ZaeB, la 0 e®. Moreover, if [, = 0 for some «, then the Whittaker function
can be reduced to lower rank cases. This is the reason why we assume [, = 1
for all o € B.
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