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Modified Laguerre Matrix Polynomials

Levent Kargin?, Veli Kurt®

? Akdeniz University, Faculty of Science Department of Mathematics, Antalya, TR-07058, Turkey

Abstract. In this paper, modified Laguerre matrix polynomials which appear as finite series solutions of
second-order matrix differential equation are introduced. Some formulas related to an explicit expression,
a three-term matrix recurrence relation and a Rodrigues formula are obtained. Several families of bilinear
and bilateral generating matrix functions for modified Laguerre matrix polynomials are derived. Finally a
new generalization of the Laguerre-type matrix polynomials is introduced.

1. Introduction

Matrix generalization of special functions has become important in the last two decades. The reason
of importance have many motivations. For instance, using special matrix functions provides solutions for
some physical problems. Also, special matrix functions are in connection with different matrix functions.
Jodar et al introduced Laguerre matrix polynomials in [9]. Some important properties of Laguerre matrix
polynomials such as asymptotic expressions [10, 11, 13-15], relations between different matrix functions and
generating matrix functions [1-4, 7, 15, 17, 18] are studied. In this paper, we deal with a new generalization
of Laguerre matrix polynomials which we call modified Laguerre matrix polynomials. The organization
of this paper is as follows. In section 2 starting from an appropriate matrix generating function, an
explicit expression, a three-term recurrence relation, Rodrigues formula and second-order matrix differential
equation for modified Laguerre matrix polynomials are given. Section 3 deals with bilinear and bilateral
matrix generating function for modified Laguerre matrix polynomials. Finally, in Section 4, examining the
explicit expression of both Laguerre matrix polynomials and modified Laguerre matrix polynomials, we
give a generalization of Laguerre-type matrix polynomials.

Throughout this paper, for a matrix A in C™, its spectrum ¢(A) denotes the set of all eigenvalues of A. If
f (z) and g(z) are holomorphic functions of the complex variable z, which are defined in an open set Q of the
complex plane and A is a matrix in C™" such that 6(A) C €, then from the properties of matrix functional
calculus in [6, p. 558], it follows that: f(A)g(A) = g(A)f(A). Hence, if B € C™ is a matrix for which ¢(B) € Q
and AB = BA, then f(A)g(B) = g(B)f(A).

The matrix analogues of Pochhammer symbol or shifted factorial is defined by

(A),=AA+DA+2D)...(A+(n-1I), n>1,(A), =] (1)
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where A € C™". The hypergeometric matrix function F(A; B; C; z) is defined by

F(A,B;C;z) =

-1

n>0

for matrices A, B, C in C™ such that C + nl is invertible for all integers n > 0 and for |z| < 1 (see [8]).

According to (1) if A = —il where i is a natural number then (A);,; = 0 for j > 1. Thus F(A, B; C; z) becomes
a matrix polynomial of degree i. Furthermore, for a matrix A in C™" the authors exploited the following
relation due to [8]:

_ = (A
-y* =) S <1 ©
n=0

Also, for a matrix A (k,n) in C™" for n > 0 and k > 0, the following relation is given by Defez and J6dar in

(5]
iiA(k,n):iiA(k,n—k). 4)
n=0 k=0 1n=0 k=0

We conclude this section by recalling the Laguerre matrix polynomials. Let A be a matrix in C™" such that
—k ¢ o(A) for every integer k > 0 and A be a complex number whose real part is positive. Then the Laguerre

matrix polynomials L,&Am (x) are defined by [9]:

S (=D A+ D), [(A+ D] AR

LYY (x) = L, K (11— ! ®)
The generating function of Laguerre matrix polynomials is given in [9]

1 -5 “Dexp (%) = i LAY ()", teC, |t<1, xeC,
and Rodrigues formula is

LAY (x) = Mm [+ exp (-Ax)], n=o0. 6)
Also, Laguerre matrix polynomials satisfy the three-term recurrence relation

(n+ 1LY (1) + [Ax = (A + @n+ D DILY () + (A +n) L (x) = 0, )
and second order matrix differential equation

[xD? + (A + 1) = Ax) D + AnI| LY (x) = 0. 8)

2. Modified Laguerre Matrix Polynomials: Definition and Properties

Let us assume that B is an arbitrary matrix in €™, A is a complex number whose real part is positive
and let us consider the matrix-valued function

Gx,t) = (1-1)Pexp(Axt), ©9)
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defined for the complex values of x and t with [t| < 1. G (x, t), regarded as a function of the complex variable
t, is holomorphic in [t| < 1, and therefore has the Taylor expansion about t = 0, of the form

Gl t)= Y Ve (10)

n=0n

From (3) and (4), we acquire

|
g
2|3
S
=
[
==
il

G(x,t)
_ i Bluie A5, (11)

From (10) and (11) the matrix coefficients f,EB’A) (x) take the form:

BA) ;r _ 5 (B), i Al
fu 7 (x) = ;)‘ VIR (12)

It is clear from (12) that f,EB’/\) (x) is a matrix polynomial of degree n with leading coefficients £ and the first
few modified Laguerre matrix polynomials are listed below:

BB +])

fEV@ =1, fPY@) =B+, £V (x) = (Ax)*I+BAx +
If we take B = — (A + nl) such that —k ¢ o(A) for every integer k > 0 we get
(A=l = (1) (A +D, [(A+ D] (13)

Using (13), we get fn_A_”I A (x) = (-1)" L(AA (x) . Besides it is easy to show that modified Laguerre scalar

polynomials f,, (x) are a particular case of an M (x)

B =P w), B=[Bly

(cf. [12, 16]). Therefore we call modified Laguerre matrix polynomials for f,(lB’A) (x).
From (9), it is obvious that G (x, t) is an analytic C""—valued function of the variable t in || < 1. Thereby
differentiating G (x, ) with respect to t we get

dG (x,t)

- =(1- H B+ Ax(1 =111 - 1) P exp (Axt), (14)
1-pn2E&h (" D B+ Ax(1-DIG b =0
Hence,
f nf™Y (e - 2 nf* (¢ - 2 Bf"Y () 1"
= =

- 2 AxfD @+ Y AP (0 =0,
n=0 n=0

Making appropriate changes of indices and comparing the coefficients of each power t", we obtain a
three-term matrix recurrence relation as:

(n+1) fOV () = [Ax + B + nD] £V () + AxfPP () =0, n>1, (15)
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which will be useful to calculate the nth polynomial in terms of the polynomials of order n — 1 and n — 2.

Now, we get the matrix differential equation of modified Laguerre matrix polynomials. It is clear from
(9) that G (x, t) is an entire C™"—valued function of the variable x. Using the operator D to denote D = - we
have

DG (x,t) — AtG (x, t) = 0. (16)

From Lemma 14 of [6, p. 571], the derivative of DG (x, ) can be computed in the series expansion (10). From
(16), we acquire

Z Dan ,A) () o Z /\f(B ,A) tn+1

Equating the coefficients of " to zero matrix we have

DAY @) = A2 (). (17)
Differentiating with respect to x in the three-term recurrences relation (15) and using (17) we get
(n+1) DY (x) = [Ax] + (B + nD)] DAY (x) (18)

+AxDf5 () + DFPY () = AP (1) = 0
Replacing n by n — 1 in (17) and adding the result to (18) give
(n+ 1) AfEY (x) — [AxT + (B + nD)] DFEY (x) (19)
+AxDfE () + DFPY (1) = A £ () = 0

Alsoitisobvious from (17) that AD fﬁl}\ ) (x) = D*f, (BA) (x) . Thus we obtain the second order matrix differential
equation for modified Laguerre matrix polynomials as

[xD? = AxT + (B + (n = 1) D) D + AnI| £ (x) = (20)

Now, we prove Rodrigues formula for the modified Laguerre matrix polynomials. Let B be a matrix in
C™". It is apparent that

Dn—kx—B — (_1)n—k (B)n—k X_B_(n_k)l.

Since DF exp (—Ax) = (—1)k Ak, from Leibnitz formula and the properties of the matrix functional calculus
we have

- (B)n—k Akxk

D" [x7P exp (—Ax)] = (~1)" ntx P exp (—)\x)Z T (21)
ik !
From (12) and (21) we get
FED (x) = ( ,11,) 2 exp (Ax) D" [x~F exp (~A)] (22)

Summary of these results is given in the following theorem.

Theorem 2.1. Let B be an arbitrary matrix in C™, and let A be complex number such that Re (A) > 0. Then the
modified Laguerre matrix polynomials satisfy the following properties:

1. Forn>1
(n+1) fO () = [Axl + B+ nD)] £5Y () + Axf P (v) = 0

2. The n thmodified Laguerre matrix polynomial fn N (x) is a solution of second order matrix differential
equation (20).
3. The n th modified Laguerre matrix polynomial £ (x) is given by the Rodrigues formula (22).



L. Kargin, V. Kurt / Filomat 28:10 (2014), 2069-2076 2073
3. More Generating Matrix Functions for Modified Laguerre Matrix Polynomials

Generating matrix functions are fairly important in the theory of matrix polynomials because several
important properties of the family of matrix polynomials can be obtained from them. Therefore, in this
section we give more generating matrix functions for modified Laguerre matrix polynomials.

Theorem 3.1. Let B and C be commutative matrices in C™" and A be complex number such that Re (A) > 0. Then
modified Laguerre matrix polynomials have the following generating matrix function:

5 BA) (1 — (1 _ 1p—C ot )
2O @ == Axy F(e B —)- 23)
Proof. Using the explicit representation of modified Laguerre matrix polynomials given in (12), we get
v (O, (B) AR
B,A) _ n—k
Z«:)n B e = ZMZ oo

(SN ]

_ ZZ C)n+kk‘i)| Akt ek

n=

0k
Using the fact that (C),,,, = (C),, (C + nl), the factors on the right-hand side can be rearranged as

i (C)n X /\)( ) (C) (B n g Z (C + Tll)k (/\Xf) ‘

n=0 n=0

By using (3) and (2), we get (23). O

Theorem 3.2. Let B be an arbitrary matrix in C™', k be nonnegative integer and A be complex number such that
Re (A) > 0. Then we have the following generating matrix functions:

Y L EED @) = exp (hat) (-7 £09 (1 - ). (24)
n=0 :

Proof. Replacing t by t + v in (9), we have
(A= (t+o) PexpAx(t+) = Y £ () (E+0)", (25)
n=0

Firstly, expanding the binomial (f + v)" and then simplifying it we have

(1 + k) FBD (x)

Z FEV @) (t+0)" = i f ek o,

n=0 k=0

Now we try to expand left-hand side of (25) in a different way. It is easy to write that
1-t- v)_B exp (Ax (t + v))

= exp (xt) (1 - 1) [exp (1= 75

0

— exp (Axt) (1= )8 Z (B x(l—t))(l—_t)k.

Comparing the coefficients of v* in the two expansions, we get (24). [
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Theorem 3.3. Let B be an arbitrary matrix in C™" and A be a complex number such that Re (A) > 0. Then we obtain
the bilinear generating matrix function for modified Laguerre matrix polynomials as follows:

Z n!fVEB,/\) (.X) flgB,/\) (y) #h (26)

n=0

_ g “Bq _ -B .. t
(1 = Axt) P (1 - Ayt) F(BfB' "= Axt)(1-Ayt))

Proof. Using (4) and (12), we have

(B)y t*.

i i (n+ 0D () (Ayt)"

n'k!

i ntfiY ) £ ()t =

n=0 n=0 k=0

Substituting (24) in the above series we get

Y n Y @) £ ()
n=0

(o)

= Y e (1= Aty O D (x (1 - Ayt) (B £
k=0

k
Ayt (1- A]/t) Z (B); ka & (x(1- /\yt)) (1 /\yt)

From (23) with C = B, we get (26). O

Theorem 3.4. Let B and C be commutative matrices in C™" and A be a complex number such that Re (A) > 0. Then
we obtain the bilateral generating matrix function for modified Laguerre matrix polynomials as follows:

Y F(C-nli=y) £ @) (27)
n=0

_ oty B —C L. ——yt
=e (]_ t) (1 + Axyt) F(C, B/ 7 (1 — t) (1 + Axyt)) '

Proof. If we replace x with x (1 — t) and t with £ in (23), we get

k

Y @ wa- (L) 8)
k=0

= (1- Axyt) F(C'B' ’(1_t)(1—)\xyt))

If we multiply the both sides of (28) by e'* (1 — £)~® we have

Ax -B -C .. ]/t
e (11— 17" (1 - Axyt) F(C, B~ 1Th = Axyt)) (29)

=Y Oy e - Y @1 -1)].
k=0
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By means of (24), equation (29) becomes

M1 -1 - Axyt) F(C,B, /(1_t)(1_/\xyt))

& (1 + K)! .
_Z(C)k tk — FED () £,

After simplifying it and replacing y with —y, we have (27). O

Although the generating relation (27) is in a bilateral form, we may change it into a bilinear form by the
following corollary.

Corollary 3.5. Let B and C be commutative matrices in C™" and A be a complex number such that Re (A) > 0. Then
modified Laguerre matrix polynomials satisfy the following bilinear generating relation:

(9]

YA @) A () (30)

n=0

_ o Axt(q_ on-B1 —C . t
=™ (1 —-yt)” (1 - Axt) F(C,B, '—(1—yt)(1—/\xt)'

Proof. One can easily get

(y)”(

C) oL
f ( )_ C/ nl/ ’/\]/) (31)

Replacing y with ‘71 and t with yt in (27) and using (31), we get (30). [
Remark 3.6. The generating relation (26) is the special case of (30) with C = B.

4. Generalized Laguerre Matrix Polynomials

As mentioned before Laguerre matrix polynomials and modified Laguerre matrix polynomials have the
explicit expressions respectively as

n
o Akyk
LY )= Y (1F A+ D, [(A + D] IR
k=0 ' '
and
n
N /\kxk
(A/\) n 1 (=A-nLA) _
£ V'L = Y Dk
k=0

Examining these two polynomials we are able to construct a generalization p(A A (m; x) in the form:

" /\kxk
p (m; x) 2( )™ (A + (mk + 1) 1),,_ T
k=0 )

where m is a nonnegative integer. Then

P (L) = L ()
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where —k ¢ o(A) for every integer k > 0 and

iV (2 = () LAY = £ ().

Using the direct summation techniques we obtain a generating function for pflA’/\) (m;x) as

- Axt
A ;00 £ = (1 - 1) A ex (—)
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