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HEUN’S EQUATION, GENERALIZED HYPERGEOMETRIC
FUNCTION AND EXCEPTIONAL JACOBI POLYNOMIAL

KOUICHI TAKEMURA

ABSTRACT. We study Heun’s differential equation in the case that one of the sin-
gularities is apparent. In particular we conjecture a relationship with generalized
hypergeometric differential equation and establish it in some cases. We apply our
results to exceptional Jacobi polynomials.

1. INTRODUCTION

The hypergeometric differential equation
2

(1) z(l—z)%—i—(v—(ouLB—l—l)z)%—ozﬁyzO,
is one of the most important differential equation in mathematics and physics. Sev-
eral properties of the hypergeometric differential equation, i.e. integral representation
of solutions, explicit description of monodromy, algebraic solutions, orthogonal poly-
nomials, etc. are studied very well, and they are applied to various problems in
mathematics and physics. The hypergeometric differential equation has three sin-
gularities {0, 1,00} and it is a canonical form of Fuchsian differential equations of
second order with three singularities.

Several generalizations of the hypergeometric differential equation have been stud-
ied so far.

A generalization is given by adding regular singularities. Heun’s differential equa-
tion is a canonical form of a second-order Fuchsian equation with four singularities,
which is given by

d*y y 5 e \ dy aBz —q
1.2 —_— — — =0
(12) d22+<z+z—1+z—t)dz z(z—l)(z—t)y ’
with the condition
(1.3) Y+o+e=a+pB+1, t#0,1

It has been applied to several problems in physics (e.g. see ([10,12])). The parame-
ter ¢ is independent from the local exponents and is called an accessory parameter.
Although it is much more difficult to study global structure of Heun’s differential
equation than that of the hypergeometric differential equation, several special solu-
tions of Heun’s differential equation have been investigated. In the case that one of
the regular singularities {0, 1,¢, 00} is apparent, the solutions of Heun’s differential
equation have integral representations ([14]). On the other hand, if @ € Z<o and
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q is special, then Heun’s differential equation has polynomial solutions. We will in-
vestigate the case that Heun’s differential equation has polynomial solutions and the
regular singularity z = t is apparent. Propositions on the structure between two
conditions will be given in section [5l

Another generalization of the hypergeometric equation is given by increasing the
degree of the differential. Let ,F, (ay,...,ap;b1,...,bs; 2) be the generalized hyper-
geometric function defined by

(1.4)

ap,as,...,a - (al)n(a2)n o (ap)n
Fy(ar, oy apibr, . by 2) =p Fy [ G002 2) = "
L (al’ ’ap7 bl’ >bq; Z) P4 < bl> an . bq ’Z) 0 (bl)n(b2)n L (bq)nnlz ’

where (a), = a(a+1)...(a+n—1). Then it satisfies the generalized hypergeometric
differential equation

(1.5)

d d d d d
{% (Z%‘i‘bl—l)(Z%—'—bq—l) — (z%+a1)<z%+%)}y—0

In the case p = 2 and ¢ = 1, the function o F] (o, 5;7; z) is called Gauss hypergeomet-
ric function, and Eq.([.3) is just the hypergeometric differential equation. If p = g+1,
then the differential equation ([LH]) is Fuchsian with singularities z = 0, 1, 0o, and it is
known to be rigid ([4]), i.e. there is no accessory parameter in Eq.(L3]). Consequently
we have integral representations of solutions of the generalized hypergeometric differ-
ential equation.

In this paper we study some cases that the generalized hypergeometric differential
equation is factorized and Heun’s differential equation appears as a factorized com-
ponent. Let Lq, . a,. 1.5, P€ the monic differential operator of order ¢ +1 such that
Lay,...apsrbr..5,y = 0 is equivalent to Eq.(L3]). For example

n=

d® (e +ay+az+3)z— (b +by+1) d°

1.6 Lo, ay.as: = —
( ) 1,a2,a3;b1,b2 dz3 (Z _ 1) dZ2
4 (a1a2 + ajas + azas + a; + az + as + 1)2’ — blbg i a1a203
22(z—1) dz  22(z—1)

Letessier, Valent and Wimp ([7]) studied generalized hypergeometric differential equa-
tions in reducible cases. They proved that the function

ay,...,ap, 1 +1,...,e, +1
(17) p+7”Fq+7”< blaan '7bqaela"'>67’ -

satisfies a linear differential equation of order max

(p.q
polynomials. We now explain it in the case p = 2, ¢
oF) (o, B;7; 2). Then the function fi(z) = zfi(2)/e1 + fo

3 < 04,57,76611+1 ;z) and it satisfies Ly ge,+1:y,e; f1(2) = 0. On the other hand, it
also satisfies

(18) Z‘/aﬁ;’y;elfl(z) = 07

= 1. Let fo( ) =

+ 1) whose coefficients are
=1,
(2) is equal to the function
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where
N 2 Y a+B—7y+2 1\ d Bz —q
1. La vier — 7o - - T ’
( 9) Bivie1 dZ2 + <z + A 1 z—1 dZ Z(Z - 1)(Z - t)
61(61—|—1—7) . aﬁ(€1+1)(7_61_1)

t =

(61—04)(61—5)7 = (er —a)(er — B) 7

and we have the factorization

d e +1 1 1 .
(110) La,ﬁ@y{-l;’y,el - (% + + ‘l’ ) La,ﬁ;’y;el.

z z—1 z—1t

Since the point z = ¢ is not singular with respect to the differential equation Ly g ¢, +1:y,e,¥ =
0, it is an apparent singularity with respect to Eavgmely = 0. Maier ([§]) observed the
fact conversely and he established that Heun’s equation with the apparent singularity
z = t whose exponents are 0, 2 appears as a right factor of the generalized hyper-
geometric equation Lq g e, 41,y = 0 with a suitable value e; (see Proposition ET]).
In this paper we generalize Maier’s result and propose a conjecture that solutions of
the Fuchsian differential equation with singularities z = 0,1, 00, ¢y, ..., such that
the singularities z = 1, ...,y are apparent also satisfy a generalized hypergeometric
equation (see Conjecture [T]).

Gomez-Ullate, Kamran and Milson ([3]) introduced X;-Jacobi polynomials as an
orthogonal system within the Sturm-Liouville theory. They are remarkable and are
stuck out the classical framework because the sequence of polynomials starts from
a polynomial of degree one. Sasaki et al. ([9, 1I]) extended it to two types of X,-
Jacobi polynomials (¢ = 1,2,...) and studied properties of them. It is known that
X;-Jacobi polynomials satisfy Heun’s differential equation. We apply results in this
paper to Xj-Jacobi polynomials. Then we may understand a position of X;-Jacobi
polynomials in the theory of Heun’s differential equation. Moreover we establish that
X-Jacobi polynomials are also expressed by generalized hypergeometric functions.

This paper is organized as follows. In section 2, we review definitions and prop-
erties of Heun’s differential equation, apparent singularity and Heun polynomial. In
section B we recall an integral transformation of Heun’s differential equation and its
application to the case that singularity z = t is apparent. In section dl we give a
conjecture on Heun’s differential equation with an apparent singularity and reducible
generalized hypergeometric equation, and verify it for some cases. In section Bl we
explain propositions in the case that Heun’s differential equation has polynomial solu-
tions and the regular singularity z = ¢ is apparent. In section [0, we give applications
to Xi-Jacobi polynomials.

2. HEUN’S DIFFERENTIAL EQUATION, APPARENT SINGULARITY AND HEUN
POLYNOMIAL

2.1. Local solution. Let us consider local solutions of Heun’s differential equation

d%y v J €\ dy afz—q
(2.1) —+<—+ + )%jLz(z—l)(z—t)

=0
dz? z z—1 z-—t y ’
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(v+d+e=a+F+1)about z = t. The exponents about z =t are 0 and 1 —e. If
€ ¢ 7, then we have a basis of local solutions about z =t as follows;
(2.2)  f(2) = ci(z=t)7, (co#0), g(z)=(z—=)""Y &z—1t), (¢ #0).
j=0 Jj=0
The coefficients ¢; are recursively determined by et(t — 1)¢; + (aft — q)co = 0 and
(2.3) i(i+e—1tt—De;+(i+a—2)(i+ 0 —2)cio
+ (=1 —2)2t=1)+ (i —D{(y+ 6+ 2e)t — v — €} + aft —q]ci.1 =0,

for ¢ > 2. Hence ¢; is a polynomial of the variable ¢ of order 7.

2.2. Apparent singularity. We now define an apparent singularity in the case € €
Z. 1t € € Z<p, then we have a basis of local solutions as follows;
(2.4)  f(2)=) cj(z—t) +Ag(z)log(z — 1), g(z) = (2 — t)! Z (z —a)

j=0 7=0

If the logarithmic term in Eq.(24) disappears, i.e. A =0, then the singularity z =t
is called apparent. Note that the apparency of a regular singularity is equivalent to
that the monodromy about z =t is trivial i.e. the monodromy matrix is the unit.

Now we describe an explicit condition that the regular singularity z = ¢ of Heun’s
differential equation is apparent in the case € € Z<;. It is written as

(2.5) (a—e—1)(f—€e—1)ce
+le(e+1)(2t —1) —e{(y+ 0+ 2€)t — vy — €} + aft — qlc_c =0,

where ¢y, ..., c_. are determined recursively by Eq.(2.3]). Note that the equation is
obtained by Eq.(2.3)) in the case i = 1—e. By setting n = 1—¢, we have 6 = a+—~+n
and the condition that the singularity z = t is apparent is written as P?PP(q) = 0,
where P?PP(q) is a polynomial of the variable ¢ of order n, which is also a polynomial
of t,a, B, 7.

Example 1. (i) Ife =0 (n = 1), then the condition that the reqular singularity z =t
is apparent is written as P*P(q) = q¢ — aft = 0 and it follows that the singularity
z =t disappears.

(ii) If e = —1 (n = 2), then the condition that the reqular singularity z =t is apparent
15 written as

(2.6) PP(q)=¢*—{(2aB+a+ )t —v+1 ¢+ aBt{(a+1)(B+ 1)t —~}=0.

(iii) If € = —2 (n = 3), then the condition that the regular singularity z = t is
apparent s written as
(2.7)

P*(q) = ¢’ + {(=3af — 3a = 36 — 1)t + (37 — 4)}¢*
+ [{3a2B% + 6aB(a + B) + 10a8 + 2(a® + %) + 2a + 23}
+{(—6aB — 4o —45)y + 4af +da+ 48}t +2(y — 1)(v — 2)]q
—aft{(a+1)(a+2)(B+1)(B+2)t* —v(3aB +4a + 48+ 4)t +2y(y — 1)} = 0.
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(iv) If e = =3 (n = 4), then the condition that the reqular singularity z =t is apparent
15 written as

(2.8)

PPP(q) = ¢* — 2{(2aB + 3a + 3B + 2)t — 3y + 5}¢* + [{6a*5? + 18aB(a + )

+ 4408 + 110 + 1157 + 18 + 188 + 4}t + {—(18aB + 22a + 228 + 8)y + 20a3

+ 30c + 308 + 12}t + 1192 — 407 + 33]¢* + [ {4’ 5 + 18a*B*(a + B) + 76a°5°

+ 22a8(a® + 2) + 84aB(a + B) + 80aB + 6a” + 6% + 1802 + 1837 + 12a + 123}t°
+ {(18026% + 44aB(a + B) + 82a + 18a° + 1858% 4 18 + 183)y

— (10aB* + 30aB(a + B) + 6603 + 18a* + 183* + 18« + 183) }t?

+ {(—22a8 — 18 — 188)7* + (50a3 + Hda + 548)y — 248 — 36 — 3653}t

+6(y = 1)(y = 2)(y = 3)lg + aft[(a + 1)(a + 2)(a + 3)(6 + 1) (6 + 2)(8 + 3)t°

— 29{3a%3? + 11af(a + B) + 37af + 9a° + 962 + 27a + 276 + 18}#?

+ 7{(1003 + 18 + 183 + 18)(y — 1) + afy}t — 6y(y — 1)(y — 2)] = 0.

2.3. Heun polynomial. We determine a condition that Heun’s differential equation
has a non-zero polynomial solutions of degree N — 1. Then the solution has an
asymptotic (1/2)1™" as 2 — oo and we have 1 — N = o or 1 — N = f3, because the
exponents about z = oo are o and 3. We now assume that 1 —a = N € Zs,. If
the accessory parameter ¢ satisfies ¢y = 0 where cy is determined by Eq.(2.3)), then
it follows from Eq.([23]) in the case i = N + 1 that ¢y = 0. Thus we have ¢; = 0
for ¢ > N 4 2 and we obtain a polynomial solution of degree N — 1. The polynomial
is called Heun polynomial. Note that the condition cy = 0 is written as PP(g) = 0
by multiplying a suitable constant, where PP°'(q) is a polynomial of the variable ¢ of
order N, which is also a polynomial of ¢, 3,v,e. (§=08—N —~v—€+2)

Example 2. (i) Ifa =0 (N = 1) and B € 7Z, then the condition for existence of
non-zero polynomial solution of Heun’s equation is written as PP (q) = ¢ = 0 and a
polynomial solution is y = 1.

(i) If « = =1 (N = 2) and & Z, then the condition for existence of non-zero
polynomial solution of Heun’s equation is written as

(2.9) PP (q) = ¢* + (B — )t + v+ e)g+ fyt =0,
and a polynomial solution s
(2.10) y=1t(t—1e+ (¢+ 5t)(z —1).

(i) If « = =2 (N = 3) and & Z, then the condition for erxistence of non-zero
polynomial solution of Heun’s equation is written as
(2.11) PP (q) = ¢* + {(38 — 3¢ — 1)t + 3y + 3¢ + 2}¢°
+{2(8 =) (B — e = Dt* —4(’ + (y = B+ 2)e — (27 + 1))t
+2(v+ ) v+ e+ D)+ 487t((B — )t +~v+e+1) =0,
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and a polynomial solution is
(2.12) y = 23(t — 1)%e(e + 1) 4+ 2t(t — 1)(e + 1)(q + 26t)(z — 1)
+{P+ (BB —e+ Dt +v+e)q+28t(B+ Dt +7)}Hz — 1)
Polynomial-type solutions of Heun’s differential equation are written as
(2.13) y=2"(z=1)"(z —1)"p(2),

where p(z) is a polynomial, oy € {0,1 —~}, o1 € {0,1 =}, 0y € {0,1 —€}. We
described above the condition for existing a non-zero polynomial-type solution in the
case 0g = 01 = 0, = 0. The condition for existing a polynomial-type solution in the
case 0p = 1 —~, 01 = 1—0 and o, = 0 is described as e —a € Z<_y (or e — € Z<_1)
and P(q) = 0, where P(q) is a polynomial of the variable ¢ of order —e+a (or —e+/3).
Then the order of p(z) is —e+a —1 (or —e + f —1).

3. INTEGRAL TRANSFORMATION AND ITS APPLICATION

Let p be an element of the Riemann sphere C U {oo} and 7, be a cycle on the
Riemann sphere with variable w which starts from w = o, goes around w = p in
a counter-clockwise direction and ends at w = o. Let [v.,7,] = 7772 1%— ! be the
Pochhammer contour. Kazakov and Slavyanov ([5]) established that Heun’s differen-
tial equation admits integral transformations.

Proposition 3.1. ([5, 13]) Set

(3.1) m=—a)n—=0)=0,7=7-n+1,0=0-n+1€e=c—n+1,
{8t ={2—na+5—-2n+1},
¢ =q+(L=n)e+dt+(y—n)t+1)).

Let v(w) be a solution of

d*v o4 5 ¢ dv o f'w — ¢
2 (T a
(32) dw2+<w+w—1+w—t)dw+w(w—1)(w—t)

Then the function

(3.3) y(z) = /[ | v(w)(z —w) dw

v =0.

s a solution of

d*y v ) e \dy afz —q
@jL <;+z—1+z—t) %jLz(z—l)(z—t)
forp e {0,1,t,00}.

(3.4) y =0,

It was obtained in ([I4]) that polynomial-type solutions of Heun'’s equation corre-
spond to solutions which have an apparent singularity by the integral transformation.
In particular we have the following proposition by setting n =  in Proposition B.1]
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Proposition 3.2. ([14]) If € € Z<o, o, 5,6 — v, — § € Z and the singularity z =t
of FEq.(34) is apparent, then there exists a non-zero solution of Eq.(3.2) which can
be written as v(w) = w7V (w — 1)°~°h(w) where h(w) is a polynomial of degree —e
and the functions

(3.5) /[ | w7 (w — 1)°h(w)(z — w)Pdw,

(p=0,1) are non-zero solutions of Eq.(3-).

We may drop the condition «, 3,5 — 7,8 — d &€ Z in Proposition by replacing
to that h(w) is a polynomial of degree no more than —e and the solutions in Eq.(3.5])
for p = 0,1 may be zero.

Corollary 3.3. If € € Z<y, o, 3,8 — 7,8 —0 € Z and the singularity z = t of
Eq.(34) is apparent, then any solutions of Eq.(3.4) can be expressed by a finite sum
of hypergeometric functions.

Proof. Tt follow from Proposition [3.2]in the case ¢ = 0 and ¢ = a5t that the functions
(3.6) Fy(z) = / WP (w — 170 (2 — w)Pdw,
[vz,7)
(p = 0, 1) are non-zero solutions of hypergeometric differential equation, if «, 3, 5 —
v,8—38 & Z. Since Fy(z) ~ 2177 (z = 0) and Fi(2) ~ (2 —1)77%F (2 — 1), we have
(3.7)  Fo(2) =dap,? TFl@—7y+ 1,8 —y+1;2—;2),
Fi(2) =dap,(1= 2 PF(y =,y = iy —a— B+ 1;1—2),

where d, g.,da 5, are constants. By expanding h(w) = Y. dw' (resp. h(w) =
>0 ¢(1 —w)") and applying the formula, we have the corollary. O

We describe Proposition and Corollary B.3]in the case ¢ = —2 explicitly.

Proposition 3.4. Set ¢ = —2. The condition that the singularity z =t of Eq.([3)
is apparent is written as Eq.(2.7). Then there exists a non-zero solution of Eq.(3.2)
written as v(w) = w?~(w — 1)°~°h(w) where

(3.8) h(w) =2a(a+ D)w® +2(a+ 1){qg— a8+ 2)t}w
+ ¢ — {20843+ 4+t —y+2 g+ at{t(a+1)(B+1)(B+2) — B},

and the functions

(3.9) / w7 (w — 1)°°h(w)(z — w)Pdw,
['\/27«{1)]

(p=10,1) are non-zero solutions of Eq.(37).

4. GENERALIZED HYPERGEOMETRIC EQUATION AND HEUN’S DIFFERENTIAL
EQUATION WITH AN APPARENT SINGULARITY

We propose a conjecture on Fuchsian differential equations which have apparent
singularities and generalized hypergeometric equations.
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Conjecture 1. Set
- d?

L= + | =

dz? (
and assume that 0, 1~, ty,... ,tM are distinct mutually, my,...my € Z>1 and the sin-
gularities z = t, of Ly = 0 are apparent for k =1,..., M. Then there exists a gen-

eralized hypergeometric differential operator Lo g e, 41, ex+1merneny (N < 22/‘;1 my)
which admits the factorization

(4'1) Laﬁ,el-l-l ~~~~~ en+1;v,e1,...eny T DL,

where D is a differential operator of order N whose coefficients are rational functions.

SMZM+ + So
z—tk dz 2(z—=1)(z—t1)...(z —ta)’

Here we verify the conjecture for the cases n =1, m; = 1,2,3. Set
al2+ 7+n—|—a—|—ﬁ—7+1_ n i+ aBz —q .
dz? z z—1 z—t)dz z(z—1)(z—1)

The case n = 1 and my = 1 is essentially due to Maier ([§]).

(42) H[e:—n]

Proposition 4.1. ([8]) If the singularity = = t of Heun’s differential equation Hj—_yy =
0 is apparent (see Eq.([2.0)), then the generalized hypergeometric differential operator
Lo geit1iy,e, admits the factorization

d el + 1 1 1 Oéﬁt
43)  Logeirme = (2 He_y, e = .
( ) Bre1+1yy,e1 (dz + + + ) [e=—1] €1 4 — afi

Remark that if ¢— a5t = 0 in Proposition [4.T], then we have a5t(1—t) = 0. If « = 0
(resp. B =0)and ¢ =0, thene; = (ft+1—7)/(t—1) (resp. e; = (at+1—7)/(t—1)).
The following theorems are verified by straightforward calculations.

z z—1 z—t

Theorem 4.2. If the singularity z = t of Heun’s differential equation written as
Hi—_oqyy = 0 is apparent (see Eq.(2.7)), then there exists a generalized hypergeometric
differential operator Lq g.e,+1,e9+1:7v,e1,e Which admits the factorization

(4.4)

2
Lo geit1,e041m,e1,e20 = (% + <61 * 22 3 + . i 112 i t) diz +v(z )) Hie—_9),
such that
(4.5) v(z)=[(e1+3)(ea+3)2" +{g— ((ex + L)(ea + 1) + (a+2)(B+2))t

—(e1+3)(ea +3)+2(v+ D}z +tleg + 1) (ex + 1]/ {2%(z — 1)(z — 1)},
q— (a+2)(8+2)t+2y

= —

aft(q— (af+2a+26+2)t+2(y—1))

(¢ —apt)(1 1) ’
If g = aft and af # 0, then we have (a+ S+ 1)t =v—1, e+ ey = —1 and eje5 =
—(a+1)(B+1)(v—1)/(a+5—~+2). Note that the condition o+ —~+2 = 0 implies
t=1lory=1=—-a—p. Ify=1= —a— 3, then we have e; + e; = —1 and ejes =

61+62:—3—|—

€163 =
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aft/(t—1). Ifq=aft anda =0, then ¢ =0, e; +e2 ={(26+1)t+3—2v}/(t—1)
and eres = {B(B + 1)t* = 2B8(y — 1)t + (v — 1)(y — 2)}/(t — 1)*.

Theorem 4.3. If the singularity z = t of Heun’s differential equation written as
Hi—_31y = 0 is apparent (see Eq.(2.8)), then there exists a hypergeometric differential
operator Lo g e 4+1,e0+1,e5+1:y,e1,e0,e5 Which admits the factorization

(4-6) La7ﬁ,e1+1762+1,63+1w,e1762763 =
a3 +ey+es+6 3 3 d? d
( + (el 2T 4 + ) — +v(2)— + w(2) | Hiee_y,

3 z z—1 z—t) dz? dz
such that
(4.7)
q— (af+3a+36+3)t+3(y—2)
1—1¢

ﬁ[qz —{(2a8+55 +5a +4)t — 5y +9}q

+{(aB +5a+ 58+ 19)af + 6a* + 6% + 12a + 1283 + 4}
+{—(5aB + 12a + 128 + 6)y + 2(3aB + 9a + 98 + 5) }t + 2(37* — 127 + 11)],
aft
(2(t = 1)*(q — aft))
+{(aB +5a+ 58+ 21)af + 6a* + 645% + 18 + 183 + 12}+*
+{=(baf+ 12a+ 120+ 12)y+ 4(af + 3a+ 38+ 3)}t + 6(y — 1)(y — 2)].
If ¢ = apt then we have
(4.8)

o+ B+2)(a+28+2) —{da+ B8+ 1)(y— 1) +af}t+2(y—1)(y—2) =0,
HRa+B+2)(a+28+2)t—2(y—2)(a+8+1)}

a 2+ B8—v+2)

32a+ B+ 2)(a+ 28 +2)t —y(6a + 68 +4) +10(a+ () + 8

20+ —-—7+2)
(04 1)(8+ Do+ 5+ 2y~ 1) +af)t — 2y ~ v~ 2)}
2+ —7+2)(t—-1)

Ifa+B8—~v4+2 =0 and ¢ = aft, then it follows from t # 0,1 that t = 2(a +

Bla+p+1)/{2a+B+2)(a+28+2)}, af+4a+48+4 #0, e; +ex+e3 =

3(a+p)(af+2a+20+2)/(af+4a+45+4), eres +e1e3+ eses = —(3af(a+B) +

1308 + 60?4+ 66% + 10+ 108+ 4) /(af + 4a + 48 +4) and ejeses = —4(a+ B)(a +

B+1*a+1)(a+2)(B+1)(8+2)/(af +4a+ 45 +4)%.

€1+ €3+ e3= ’

€1€9 + €1€3 + €9€3 =

erege3 = [¢° — {(2aB + 5a + 53+ 6)t — 5y + T}q

€1+ ey +e3 =

)

e1es + €1€é3 + €93 =

€1€2€63 = —

5. POLYNOMIAL-TYPE SOLUTIONS WITH AN APPARENT SINGULARITY

If € € Z<g, then the condition that z = ¢ is apparent is written as P*P(q) = 0,
where P2PP(q) is monic polynomial of ¢ with degree 1 — €. On the other hand, if
a € Z<o and B & Z<p, then the condition that Eq.(3.4) has a polynomial solution is
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written as PP°(q) = 0, where PP°(g) is a monic polynomial of ¢ with degree 1—q, and
the degree of the polynomial solution of Eq.(3.4]) is —«. In this section we investigate
a relationship of equations P?P(q) = 0 and PP(g) = 0 in the case ¢ € Z<, and
o € ZSO

Lemma 5.1. Assume that o € Z, € € Z and the singularity z =t is apparent. Then
the monodromy representation of solutions of Eq.(3.4) is reducible.

Proof. Let y1(2), ya(2) be a basis of solutions of Eq.(3.4]). Since the singularity
z = t is apparent, the monodromy matrix around z = ¢ is a unit matrix. Let
M® (p = 0,1,00) be the monodromy matrix on the cycle around the singularity
w = p anti-clockwise with respect to the basis y;(z), y2(2). For the moment we
assume that 7,6 ¢ Z. Then M© (resp. M1) is conjugate to the diagonal matrix
with eigenvalues 1 and e?™V=17 (resp. 1 and €*™V=19). Since the exponents about
z = oo are a, 3 and we have the relation M M) = (M())~1 the matrix M@ M1
has an eigenvalue 1. Then the matrices M© and M have an common invariant
one-dimensional subspace, because if we set

10 1 0
0) _ (1) _ -1 _ (P q
6y (3 0) e (L) e e (1),

the condition that M© M® has an eigenvalue 1 is written as 0 = 1 — tr(M @MW) +
det(M©OM®M) = gr(d—1)(g—1)/(qr —ps), and we have an common one-dimensional
eigenspace for the case ¢ = 0, r = 0, d = 1 or g = 1 respectively. In the case
v € 7Z (resp. 0 € Z), the matrix M© (resp. M®) has the multiple eigenvalue 1,
and we can also show that the matrices M© and M®™ have an common invariant
one-dimensional subspace by expressing the matrices in the form of Jordan normal
forms. Hence the monodromy representation of solutions of Eq.(3.4]) is reducible. [

Remark that Lemmal[5.Tlis also a consequence of the multiplicative Deligne-Simpson
problem for a special case ([4]).

Proposition 5.2. Assume that o € Z, € € Z<, and the singularity z =t is apparent.
Setn = —e(€ Z>p).

(1) If « > 0, then there exists a mnon-zero solution y(z) such that y(z) = 2177 (2 —
1)'=°h(2) and h(z) is a polynomial of degree no more than o +mn — 1.

(i) If a« < 1 — n, then there exists a non-zero solution y(z) such that y(z) is a
polynomial of degree no more than —a.

(i) If 1 —n < a < 0, then there exists a non-zero solution y(z) such that y(z) is
a polynomial of degree —a or there exists a non-zero solution y(z) such that y(z) =
2177z — D)'0n(2) and h(2) is a polynomial of degree no more than o +n — 1.

Proof. Assume that g € Z, v € Z and g — v ¢ Z for the moment. It follows from
reducibility of monodromy that there exists a non-zero solution y(z) of Eq.([34]) such
that y(2) = 2% (2 —1)% (2 — )% h(z2) such that h(z) is a polynomial, h(0)h(1)h(t) # 0,
0p € {0,1 —~}, 6, € {0,1 -0}, 6, € {0,14+n}, and o« = —degh(z) — 0y — 01 — 6,
or f = —degh(z) — 0y — 0, — 0; (see [14, Proposition 3.1]). Since n € Zso and
(z —t)™ is a polynomial in z, we have a non-zero solution y(z) of Eq.([3.4]) such that
y(2) = 2% (2 — 1)%'h(2) such that h(2) is a polynomial, h(0)h(1) # 0, 8, € {0,1 —~},
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0, € {0,1 -0}, and o« = —degh(z) — 0y — 01 or f§ = —degh(z) — 0y — 0;. Because
deg h(z) is a non-negative integer, the possible cases under the consition o € Z, 8 & Z,
vy€Zand f—v=0—n—1—a«a¢Z are the cases degh(z) = —a € Z> (o <0,
(6o,01) = (0,0)) and degh(z) =a+n—1€ Zsy (a > 1—n, (6y,0,) = (1 —7,1—9)).
Hence we have the proposition under the condition o € Z, f &€ Z, v € Z and
b—y=d—-n—-1—agZ.

Since the monic characteristic polynomial in ¢ for existence of polynomial-type
solutions y(z) = 2% (2 — 1) h(z) (h(z): a polynomial, (6y,6;) = (0,0), (1 —~,1—14))
is continuos with respect to the parameters § and ~, we obtain the proposition for
all 8 and v by continuity argument. O

Theorem 5.3. Assume that € € Zi<y, o € Zi<o and 8 € Z<y.

(i) If —a < —e and Heun’s differential equation (Eq.(54)) has a polynomial solution
(i.e. the accessory parameter q satisfies PP°'(q) = 0), then the singularity z = t is
apparent (i.e. P*PP(q) =0).

(i1) If —e < —a and the singularity z =t is apparent (i.e. P**?(q) =0), then Eq.(3.4)
has a polynomial solution (i.e. PP*(q) =0).

Proof. (ii) follows from Proposition B.2] (ii).
We show (i). If € € Z<, then a basis of local solutions about z =t is written as

o0

(5:2) () =(z=0)" ) elz—t), g(z) =) &z —t) + Af(2)log(= ).

Apparency of the singularity z = t is described as the condition A = 0. If there exists
a polynomial solution y = p(z) of Eq.(34), then deg, p(z) = —a < —e. Since the
expansion of f(z) starts from 1 — €, the solution p(z) is proportional to g(z). Hence
A =0 and we obtain (i). O

Proposition and Theorem [5.3] are also valid for the case the singularity z = 0
or z =1 is apparent.

6. X; JACOBI POLYNOMIAL
We now review a definition of X;-Jacobi polynomials and their properties ([3, 9,
11]). Let Py(n) be the Jacobi polynomial parametrized as

k

(g+§)kz (—k);(k+g+h+2); (1—n)j.

(6.1) Pi(n) =

=0

The X;-Jacobi polynomials pk(n) (k = 0,1,2,...) are defined in the case g,h &
{~1/2,-3/2,—5/2,...} by

62 Al = g (0 DERO) + A+ e R
g—h —g+h+1 g—h —g+h+3
§n) = ~—=n+—5— &) ="F—n+—5—.
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Hence deg, Py(n) = k+ 1. The X;-Jacobi polynomials in the case g,h > —1/2 are
orthogonal with respect to the following inner product;

63 [ BRI = G, Wi = S

where C}, is a non-zero constant. The X;-Jacobi polynomial P, (n) satisfies the fol-
lowing differential equation;

64) (1- n2>j—;ﬁk<n> ; (h g (g+h+ -2

. (_2<h + D1 = nE(n)

(L=n)Em) d -
£(n) )_P )

dn F
+k(k+g+h+2)+g—h) Pi(n) = 0.

£(n)

By setting n =1— 2z and y = pk(n), we obtain a specific case of Heun’s differential
equation whose parameters are given by

(6.5)
a=—k—1B=k+g+h+1, v=9g+3/2, 0 =a+—-v+3=h+3/2
1— 1/2
e=—2 t= 7 _g+l/

a+B—-2y+3  g—h'
(1= (af+2a+28—2yv+4) (g+1/2)

— = K+ (g+h+2)k+g—h}.
q P s {k"+ (g )k+g—h}
The condition that the singularity z = ¢ of the differential equation
d?y v a+pB—v+3 2\ dy aBz —q
(6.6) @+<;+ z—1 Cz—t)dz z(z—l)(z—t)y_o’

is apparent is written as Eq.(27). By substituting ¢t = (1 —v)/(a+ 8 — 2y + 3) into
Eq.([2T), we have the factorization

(v=D(aB+2a+25 -2y +4)
(6.7) <Q+ a+fB—2y+3 )
<2_472—(2a5—|—4a—|—4ﬁ+12)7+(2aﬁ+5a+55+9)
d a+pf—2v+3 4

_aﬁ(v— 1)(492 — (aff + 4o + 48 + 8)y + (a+1)(5+1)) 0
(a4 8 —2v+3)? -

Hence the singularity z =t = (1—7)/(a+ 5 —2v+3) is apparent with respect to the
second order differential equation which X;-Jacobi polynomial Pk(l — 2z) satisfies.
Next we investigate the condition that Eq.(6.6]) has a non-zero polynomial solution
under the assumption that the singularity z = t is apparent (see Eq.(271)). If a =
—k —1, f # 0 and k € Z>4, then it follows from Theorem that the differential
equation has a non-zero polynomial solution. If &« = —1 (k = 0), then the condition
that the differential equation has a non-zero polynomial solution is written as Eq.(2.9])



HEUN’S EQUATION, GENERALIZED HYPERGEOMETRIC FUNCTION ... 13

and we have

(6.8) (q_1+7)(q_5%z+2):0

by substituting t = (1—7)/(—1+ 5 —2v+3) and € = —2. On the other hand we have
q = 1—7 by Eq.(65) in the case k = 0 (& = —1). Hence we confirm that there exists a
non-zero polynomial which corresponds to the X;-Jacobi polynomial in the case k = 0.
If a = 0, then the condition that the differential equation has a non-zero polynomial
solution is written as ¢ = 0 and a solution is constant, and it does not agree with
Eq.@©5), i.e. ¢ =2(1—7)(8—~v+2)/(5—2v+3). Hence the constant does not belong
to parameters of Heun’s differential equation concerning to X;-Jacobi polynomials. It
follows from apparency of the singularity z =t = (1—-y)/(8—2v+3) and Proposition
that there exists a non-zero solution y(z) of Heun’s differential equation with the
parameters in Eq.([6.3) such that y(z) = 2'77(z — 1)!7°h(2), degh(z) = 1 and the
polynomial h(z) is calculated as h(z) = (8 — 27+ 3)z + v — 2.

It follows from Theorem and apparency of the singularity z = ¢ that the poly-
nomial Pk(l — 2z) also satisfies the generalized hypergeometric differential equation

L—k—17k‘+g+h+1761+1762+1;g+3/2,61762y =0, where

(6.9) e+ ey =2y —3=2g,
o on — af(y—1)  —(k+1)(k+g+h+1)(29+1)
T 2t a+p8 2h + 1 '

Thus we have the following proposition;

Theorem 6.1. The X;-Jacobi polynomials are expressed in terms of generalized hy-
pergeometric functions,

b (1) = —k-=1Lk+g+h+le+le+l 1-9

(6:10) Bulm) = Dy aFs ( g+3/2,e1, e 7T> )
—(k+1)(k+g+h+1)(20+1
(6.11) e1+ey =29, eeg= e Dt 2%+1 s ),

where Dy, 1s a non-zero constant.

Proof. Let @k(ﬁ) be the generalized hypergeometric function defined by the right
hand side of Eq.(6.10). Then the functions Q(1—22) and P;(1—2z) are holomorphic
solutions of the generalized hypergeometric differential equation

(612> L—k—l,k—i—g-{—h—l—l,el-‘rl,eg+1;g+3/2761,egy =0

about z = 0, where e; and e; are given by Eq.(6.11]). The exponents of the differential
equation about z =0 are 0, —g—1/2, 1 —ej and 1 —es. If g+1/2, €1, €5 & Z, then the
dimension of holomorphic solutions of the differential equation is one and the function
Py(1 — 2z) is proportional to Q(1 — 2z). By continuity argument, the function
P,(1 — 22) is proportional to Q,(1 — 22) in the case g, h & {—1/2,—3/2,—5/2,...},
the case that the functions are well-defined. U
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7. CONCLUDING REMARKS

It is known that two types of X,-Jacobi polynomials (¢ = 1,2,...) satisfies a
second-order Fuchsian differential equation which satisfies the assumption of Conjec-
ture[ll by setting n = 1 —2z (see (|9, [11]) etc.). Thus relationships between X,-Jacobi
polynomials and generalized hypergeometric polynomials should be studied further.
On the other hand, several researchers including the authors in ([II, 2, [6]) studied gen-
eralized Jacobi polynomials. It would be interesting to consider relationship among
those polynomials.
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