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Abstract:
of classical Meixner-Pollaczek measure. These polynomials, called Perturbed Meixner-Pollaczek

This paper deals with monic orthogonal polynomials orthogonal with a perturbation

polynomials, are described by their weight function emanating from an exponential deformation
of the classical Meixner—Pollaczek measure. In this contribution, we investigate certain properties
such as moments of finite order, some new recursive relations, concise formulations, differential-
recurrence relations, integral representation and some properties of the zeros (quasi-orthogonality,
monotonicity and convexity of the extreme zeros) of the corresponding perturbed polynomials.
Some auxiliary results for Meixner-Pollaczek polynomials are revisited. Some applications such
as Fisher’s information, Toda-type relations associated with these polynomials, Gauss-Meixner—
Pollaczek quadrature as well as their role in quantum oscillators are also reproduced.

Keywords: orthogonal polynomials; Meixner; perturbed Meixner—Pollaczek; moments; recurrence coef-
ficients; difference equations; differential equations; zeros

1. Introduction

First, let us define some terminologies, notations and conventions that we will use
throughout this paper. The set of complex numbers will be denoted by C and i will stand
for the imaginary number (i> = —1); the set of positive integers will be denoted by N,
and Ny will denote the set of non-negative integers. All polynomials considered will
be real-valued in one real variable, and IP will stand for the set of all such polynomials.
For each n € Ny, the subset of P of all polynomials of degree not greater than n will be
denoted by IP;;. By a system of monic polynomials, we will mean a sequence {®; }9_, of
polynomials satisfying CIDSln) = n! for each n € Ny.

A sequence of real polynomials {®; }5>_, where @, is of exact degree 1, is orthogonal

with respect to a (positive) measure y supported on an interval [a, b], if the scalar product

b
(D, D) = / Dy (x) Bp(x) diu(x) =0, m # n.
a
If p(x) is absolutely continuous, then it can be represented by a real weight function

w(x) > 0so that du(x) = w(x)dx. If u(x) is discrete with support in Ny, then it can be
represented by a discrete weight w(x) > 0 (x € Np), and the scalar product given by

(D, @) = i)cbm(x) Dy, (x) w(x) .

The orthogonal polynomial families under consideration in this paper are the follow-
ing ones (see [1]):
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*  Meixner polynomials ([1], Section 9.10)

—n,—x
M, (x;B,¢c) = zFl(
p

1
1C) ’ (1)

are orthogonal with respect to the discrete weight p(x) = ngcié)* on (0,00),for0 <c <1
and § > 0, with B # —1,-2,..., —n + 1. Here, 7 F; is the hypergeometric function
defined by

(11 |5) - 3 (e @

where the Pochhammer symbol, or rising factorial, (z),, takes the form

(z)n::(z)(z+1)~~~(z+n—1):ﬁ(z+i—1). 3)

i=1

*  Monic Meixner polynomials ([1], Section 9.10) are given by

Mun(x;B,c) = (ﬁ)n( E1>n2Fl( —nl,B—x

c
4)
*  Meixner-Pollaczek polynomials ([1], Section 9.7)
P () = Bl oo (ezf: ’ : ) nzﬂ( _n’;; Tl 6214)) .0
are orthogonal with respect to the continuous weight
w(x;9) = |T(A+ ix) 207707, ©6)

on the interval (—o0,00), forn € N, A > 0and 0 < ¢ < 7. Note that the complex
Gamma function in Equation (6) takes the form [2]

‘F(/\ + ix)‘z = T(A +ix) T(A —ix).

*  Monic Meixner—Pollaczek polynomials ([1], Section 9.7) are given by

2ip N\ " —n, A +ix
M) (. n e 4
P (x;¢) =i"(2A) <) 2F
n n\ 2ig _q "

1 nli" (A
- er‘P) = g p (). @)

For some properties of Meixner-Pollaczek polynomials including asymptotics, we
refer to [3-9].
We recall the following essential facts.

Definition 1 ([8]). Let {1, }5_ be a sequence of complex numbers and let £ be a complex valued
function on the linear space of all polynomials by

{ j[x”] =TMn, N € NO/
Llafi(x) + pLa(x)] = Llafi(x)] + Z[pfa(x)],
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fora, B € Cand fi(x) (i =1,2). Then £ is said to be the moment functional determined by the
moments 1, of order n.

Let P(x; t) denote R(t)[x], the linear space of all polynomials with rational function
(in t) coefficients in one variable x. We call such polynomials, parameterized polynomials.
We extend the classical orthogonality results in [3,8,10] to parameterized polynomials. We
denote the linear subspace of degree m parameterized polynomials by Py,[t]. The following
is an extension of ([8], Theorem 2.1).

Lemma 1. Consider a moment functional £ and a parameterized polynomial sequence {¥,, (x; £) }57_.
Then the following are equivalent (cf. [8], Theorem 2.1):

(i) {¥n(x;t)}or is an orthogonal polynomial sequence with respect to £,

(i) ZL[rn(x;t) Yu(x;t)] = 0 for every polynomial 1t(x;t) of degree m < n; while
Ln(xt) ¥a(x;t)] #0ifm =n,

(iii) L[x"¥n(x;t)] = Cu(t) Ompn where Tn(t) #0, for 0 < m < n.

In [11], Meixner-Pollaczek polynomials are used to explore thermodynamic suscep-
tibilities in the thermodynamic relations of Hermitian Ensembles. One can apply an
exponential modification of the measure y and to investigate orthogonal polynomials for
the measure dy;(x) = e * du(x), whenever all the moments of this modified measure
exist, and this leads to a new class of semi-classical (non-classical) orthogonal polynomials
with respect to the modified measure.

Definition 2. Perturbed Meixner—Pollaczek polynomials {Q,(f"qo) (x;t) }o_y are monic real poly-
nomials which are orthogonal with respect to the weight function

W) (x; 1) = % e9=F T (A +ix)[2 e, xeR, 8)

with parameters A > 0,a > 0and 0 <t < 27(’)

Chen and Ismail [11] also discussed Toda lattice equations in the context of Coulomb
fluid relations. Perturbed Meixner-Pollaczek polynomials have some applications as shown
in ([11], pp. 12-13). In the context of Physics literature, the parameter ¢ in Equation (8) is
the phase of an oscillation, t is time and a can be perceived as a positive angular frequency
(in Hertz) (angular velocity or angular speed) of a wave, an oscillation (in cycle per second
or 27t rad per second) or a field (electromagnetic). For example, a > 0 in the mathematical
model of (nonlinear) tornado system as the wave speed of frequency of tornadoes is
so huge.

The objective of this paper is to unravel some properties of monic orthogonal polyno-
mials with respect to the perturbed Meixner—Pollaczek measure (8) and to explore some of
their practical applications.

The structure of the paper is as follows. In Section 1, certain properties and auxiliary
results of Meixner—Pollaczek polynomials are given. This section also introduces perturbed
Meixner—Pollaczek polynomials with some properties. Section 2 gives the relation between
Meixner-Pollaczek and Perturbed Meixner—Pollaczek polynomials. In Section 3, we investigate
some results of perturbed Meixner-Pollaczek polynomials with proofs. Certain properties
of these polynomials such as orthogonality, concise formulation, new recursive relations
and some properties of the zeros (convexity and monotonicity of the extreme zeros) are
discussed. Section 4 provides some practical applications; in particular, the applicability
of the monic perturbed Meixner-Pollaczek polynomials in the study of Toda lattices in
Random Matrix theory, Fisher information, Gaussian quadrature using Meixner-Pollaczek
weight and solution to a quantum oscillator in quantum physics [12]. Section 5 ends with
conclusions of this work.
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1.1. Some Auxiliary Results for the Meixner and Meixner—Pollaczek Weight

In this Subsection, we revisit some properties of Meixner and Meixner-Pollaczek
polynomials. The following proposition gives some properties of Meixner polynomials.

Proposition 1. For Meixner polynomials, we have

(i) Orthogonality:

(My, My,) - M (x;B,¢)My(x;B,¢) = ———6 m,n € Ny;

=0 (B —of

(ii) ~ Forward shift operator identity:

AM,(x;B,¢) = My(x + 1 8,¢) — Mu(x:B,¢) = = =2 My 1 (: B+ 1,0);

n
p
(iii) Three-term recursion relation:

(n+B)My(x; B+ 1,¢) = BMy(x;8,¢) + nMy_1(x; B+ 1,¢);

(iv) Expansion formula:

i Bk py(x;,c), e M. )

Ma(x;p+1,¢) = 5 —Tl)n &

Proof. ¢  For the proof of (i) and (ii), we refer to ([1] (1.9.2), (1.9.6)).
e Property (iii) follows, by considering z = 1 — 1, from the formulae for M, (x; 8 +1,¢)

and M, (x; B, c):
_ x(x—1)---(x—k+1)
w10 =1+ (1) G 5 7 10
x(x—1)---(x—k+1)
o) =1+ 1 (1) S rer =

If we take B multiplied by Equation (11) and then subtract it from Equation (10)
multiplied by n + B, the required result immediately follows.

¢ For the proof of property (iv), we use mathematical induction on n. One can see
easily that Equation (9) holds for n = 0. We assume it holds true for some n € Nj.
By applying induction hypothesis and Equation (9), we have

B n+1
. 1 J— .
My1(x;6+1,¢) = 108 ﬁMnH(x,,B,c)—kin T4 B

+1)! &
= n-i-f-i-ﬁ M1 (x;8,¢) + (‘é;:_ 1);1)+1 k;] (i')k My (x; B,¢)

(A1) () |
= Bt D & R MR-

Mn(X}ﬁ + 1,C)

This completes the inductive result.
O

We note from Equation (4) that

PM (x;¢0) = i" Mouy(—A — ix; 24, 6%9), (12)
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and Meixner polynomials and Meixner-Pollaczek polynomials are the same polynomials,
with a discrete variable in the first case and a continuous variable in the second (cf. [13]).
Monic Meixner polynomials satisfy the three-term recurrence relation

Mu(x;B,¢) = <x+ C(ﬁ+”c—_1)1+” — 1>Mn71(X;ﬁ,C) el _(13(?;;2” _Z)Mn—z(xiﬁrc)

and when we substitute x with —A — ix, 8 with 2A and ¢ with ¢*¢, multiply by i" and apply
Equation (12), we obtain the three-term recurrence relation for the Meixner-Pollaczek polynomials

P (i) = (x4 ) P (i) — CuBy Yy (3 9). (13)
where . .
0(,(1)\'(”) = Atn-1 ;o Cyi= C,(l)\"'b) = (n— )(2./\;— n- 2), (14)
tan ¢ 4sin” ¢
with P, (x) = 0, PéA)(x) = 1and ,xy/%) = lim a,(fwl’) = 0. We note that the coeffi-

=7
cient of P,E}:)z(x;@, behaves like O(n?) as n — oo and using Carleman’s condition [8],
the uniqueness of the orthogonality measure holds ([1], Section 9.7).
Let’s recall the following result [14] (see also [6]).

Proposition 2 ([14]). For A > 0, the moments for Meixner—Pollaczek measure are finite; i.e.,
/ X" e@P=7Y|T (A 4 ix)[2dx < oo
R
Proof. The finiteness of the moments follow from [14]

© . . I'(21)
(Q=m)x| (A 4 i) Pdx = ——— 15
J LTI O i Pdx = 5 T (15)
and by differentiating Equation (15) n-times with respect to ¢ ([15], Lemma 1); i.e.,

n

" (2sin ¢)72)‘.

/ X" e@P=TY|T(A 4 ix) [Pdx = 27" T T(2A)
R

O

We now consider some results on quasi-orthogonality and interlacing of the zeros of
the Meixner—Pollaczek polynomials.

Definition 3. A polynomial ®,, of exact degree n > r, is quasi-orthogonal of order r on [a, b] with
respect to a weight function w(x) > 0, if (cf. ([16], p. 159))

b . _ . o
[l { ORI = 0L
’ #0, forj=mn—r.

For a more general definition of quasi-orthogonality, we refer to [8].

Since the Meixner-Pollaczek polynomials are orthogonal on the real line, zeros de-
parting from the interval of orthogonality will do so in complex conjugate pairs. (This
fact is later checked with numerical experiments of the zeros of these polynomials). The
quasi-orthogonality of the monic Meixner-Pollaczek polynomials is therefore of even order,
as detailed in the next result ([17], Theorem 3.3).

Theorem 1. Letn € N, k € {1,2,...,[5]} and 0 < ¢ < 7. For 0 < A < 1, the sequence
of polynomials {P}~*}*_ is quasi-orthogonal of order 2k with respect to the weight function
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e2P=X|T(A 4 ix)|? on (—o0,00) and the polynomials have at least n — 2k real zeros on the
real line.

By a change in the variable A, the result in Theorem 1 can be rephrased by stating
that P,S/\) (x;¢), with =k < A < —k + 1, is quasi-orthogonal of order 2k with respect to
“Y|T(A + k 4 ix) |? on the interval (—oo, ).
We can say the following about the interlacing of the zeros of polynomials P,(l/\fl)
PM, A >0
n—1’ :

and

Lemma2. Letn € N,A > 0and0 < ¢ < 7.
(a) IfA > 1, the n zeros ofPr(l)‘_l)(x ¢) interlace with the (n — 1) zeros ofP 1(x;¢).

(b) If0 <A <1,then (n—2) zeros of the order two quasi-orthogonal polynomial P (x )
interlace with the (n — 1) zeros ofP 1(x;¢9).

Proof. The polynomial P,S)Hl) (x; ¢) can be expressed as follows ([17], Equation (2).2):
(A-1) (A) (A)
P wig) = P ig) — s (i) + 6P (i) 6
with by = §io.

(@) LetA > 1. Then the polynomial P,(,A_l) (x; ¢) is part of an orthogonal sequence and all
its zeros are real. Furthermore, b, < C;,, where C;, given in (14), is obtained from the
three-term recurrence relation satisfied by the Meixner-Pollaczek polynomials and
the result follows from (16) and ([18], Theorem 15 (i)).

(b) Let0 < A < 1. From Theorem 1 we see that at least (n — 2) zeros of P,S/\_l) (x;¢) are
real. Furthermore, b, > C, when 0 < A < 1, and the result follows from (16) and
([18], Theorem 15 (i)).

O

For a detailed discussion on the quasi-orthogonality and location of the zeros of the
Meixner polynomials, we refer the reader to [19].

1.1.1. Some Numerical Experiment on the Zeros of P,SA) (x;0), 6 eR

We now validate the above results related to the zeros of Meixner—Pollaczek polynomi-
als by considering pictorial representations of the first few polynomials. Let 6 = cot¢ € R
and ¢ € (0, 77), the first few polynomials pM (x;0) are obtained from Equation (13) using
symbolic packages (Maple) as follows.

P (x:0) = 1;

PY (x;5) = x + 6A;

PV (x:8) = 22+ (A + A+ 1)x —20°A + 8A2 + 61 — 27

PV (x:6) = 23+ (BA+24 +3)x +(7652A+25/\2—252+35/\+/\2—3A)x

— 483707 288N —282A% + 573 — 48PN — 572 —2A% — 4.

Let’s consider the following cases:
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CaseI: When ¢ = Z, (6 = cot(%) = v/3 ~ 1.73) and A = 0.55.

The first few Meixner—Pollaczek polynomials in this case are given by

P5(0,55)

and their corresponding real zeros are tabulated as follows.

Table 1 and Figure 1 show that the zeros of { Pr(lo'55) (x;4/3)}>_, are real and simple,
which confirms the classical result for ¢ € (0, 7r) and A > 0 [6].

Table 1. Real zeros for P,SA) (x;0) for A = 0.55 and & = /3.

P,SO'SS) (x;/3) Corresponding (Real) Zeros
PO (x; /3) ~0.95262
PO (x; /3) [—3.370090351, 0.8674624068]
P (x;v/3) [—6.5436518550, — 1.2893767698, 2.7804006808]
P (x;v/3) [—10.1996365410, — 3.40704030, 0.1510418707, 4.853007027]
P w3 oIS, 1680996525, 7059808527

~1. 1. 7. ]

0.034 0.034

0.014 0.014

-0.024 -0.024

-0034 -0034

@) (b)

Figure 1. Plots for the real zeros of P,(IA) (x;6) (with A = 0.55, and § = +/3) for n = 2,3. (a) Plots for

the (real) zeros of PZ(O'SS) (x; \f3) (b) Plots for the (real) zeros of PB(O'SS) (x; \/3)

Case I When ¢ = Z € [0, F], (6 = cot(%) = 1+ V2 ~ 2.41) and A = —2.75.

For A < 0and ¢ > 0, we see that real orthogonality fails as complex zeros appear in
conjugate pairs for the first few polynomials. For extended orthogonality, see [20] for more
details. The first few monic polynomials for case II are given by

PO (x;2.41) = x — 6.6275,

P{T27%) (x;2.41) = 22 — 8.389087296 x + 49.17475195,

p3<72~75> (x;2.41) = x® —9.139087296 x2 + 116.9224115 x,

P27 (x;2.41) = x* — 8.889087296 x° + 186.3361245 x2 — 1017.146023 x + 3414.532260),
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and their corresponding zeros with plots in the complex plane are given as follows.
Figure 2 demonstrates the pictorial representation of the complex zeros of P(72'75) (x;2. 41)
for n = 2,3, whereas Table 2 shows that the zeros of the polynomials { P}S—2.75) (x;241)}

exhibit one real and remaining complex zeros in conjugate pairs except Pl( —275) (x;2.41).
This may likely suggest that for A < 0 and > 0, complex zeros appear in conjugate pairs
forn > 1.

Table 2. The zeros for P\ (x;6) when A = —2.75 and & = 2.41.

Py (x;2.41) Corresponding (Real/Complex) Zeros
P27 (x;2.41) 6.6275
P27 (x;2.41) [4.194543648 — 5.6196579551, 4.194543648 + 5.619657955]]
P27 (x;2.41) [2.253498955 — 9.5376798421, 2.2534989556 -+ 9.53767984241, 4.6320893848]
P(72_75)( 2.41) [1.188253595 — 12.09696439121, 1.1882535946 + 12.0969643911, 3.2562900534 —
4 T 3.53652542171, 3.25629005341 + 3.53652542171]
ol
o
'3
4
a1 ads | ads 4d 4n 4n; 25 3 35 H 45
] B
]
]
5]
(a) (b)
Figure 2. Plots for the complex zeros of P,(,)‘) (x;6) (with A = —2.75and § = 2.41) for n = 2,3. (a) Plots
for the complex zeros of P2(72'75) (x;2.41). (b) Plots for the complex zeros of P3(72'75) (x;2.41).

Case III: When ¢ = —% € [~ 7,0], (8 = cot(—%) = 0.577), A = —3.67.

The first few polynomials in this case are

x; —0.577) = x + 3.8412,

x; —0.577) = x% — 0.551124512 x + 4129269119,

x;—0.577) = x° — 2.221124512 x% + 21.95631373 x + 28.92724218,
) =

x; —0.577

—3.67) (
—3.67) (
—3.67) (
—367) —2.891124512 x° + 44.80446716 x> + 2.44449240 x + 68.81993616,

and their corresponding zeros are given as follows.
Table 3 shows that all the zeros of { P,573'67)( —0.577)}*_, are complex in conjugate

pairs, and plots for the complex zeros of p{37) (x; —0.577) for n = 2,3 are given below in

Figure 3.
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Table 3. Complex zeros for P,SA) (x;6) for A = —3.67 and 6 = —0.577.
P,5_3'67) (x; —0.577) Corresponding Zeros
P73 (x; —0.577) [4.194543648 — 5.6196579551, 4.194543648 + 5.6196579551
[2.25349895559073 —
P73 (x; —0.577) 9.537679842360431, 2.25349895559073 +
9.537679842360431, 4.63208938481853]
[1.188253590 — 12.096964401, 1.1882536 +
P73 (x;—0.577) 12.09696441, 3.256290053 — 3.536525421, 3.25629005 +
3.53652541]
ol
ol
14 4
025 026 0.2 0.28 Dé? 0.30 25 35 4 43
o
-4
o]
-84
(a) (b)
Figure 3. Plots for complex zeros of P,SM (x;0) (with A = —3.67 and 6 = —0.577) for n = 2,3. (a) Plots

for the complex zeros of P2(73'67) (x; —0.577). (b) Plots for the complex zeros of P3(73'67) (x; —0.577).
Remark 1. The above numerical experiments elaborate how the restriction of parameter values
influence real orthogonality and these numerical findings also likely verify the results given in
Lemma 1 and Theorem 1.

2. Relation between the Monic Polynomials P,S/\) and Q,(,A’q’)

It is known that classical orthogonal polynomials, namely the polynomials of Jacobi,
Laguerre, and Hermite, obey numerous well-known properties corresponding to their
several explicit relations [3]; nevertheless, when the conditions on such relations are less
restricted, semi-classical (non-classical) orthogonal polynomials [21] are obtained. For
mathematical completeness and applications of polynomials in numerous fields, one
requires polynomials that are orthogonal with respect to shifting of the weight function in
transcendental forms. For semi-classical measure modification from classical weights, we
refer to some works [21-24].

It is known that the classical polynomial P,SA) is orthogonal with respect to the
weight [1,3]

w(xA, ) = % (2P (A 4 ix)[5, x€R, A >0, g€ (0,7). (17)

However, the polynomial Q;A’(P) is orthogonal with the weight in Equation (17) per-
turbed by e~%*'. This perturbation leads to the phase shift from phase ¢ to (¢ — %), which
likely turns out to guarantee certain shared properties such as orthogonality, three-term
recurrence relation, generating functions, etc. In this sense, Pr(,)\) and Q,({\’(P) behave like the
same polynomials with different parameters involved in their respective weight function
as parameter restrictions in the weight greatly affect some properties of the corresponding
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polynomials; for e.g., certain properties of the zeros (such as monotonicity, convexity,
quasi-orthogonality, etc.), concise formulation of the recurrence coefficients, etc are some
that may deviate as shown in literature [22,25-27]. This work also signifies the need for
time-dependent orthogonal polynomials, mainly in terms of their practical applications.
We believe that there are few works in related literature that treated certain properties and
applications of perturbed classical weights and we hope this work would then contribute
to filling this gap.

3. Main Results of the Perturbed Meixner-Pollaczek Weight
3.1. Finite Moments

It is shown in Proposition 2 that the moments of the Meixner-Pollaczek measure
are finite. We now present a result proving the finiteness of moments of the perturbed
Meixner-Pollaczek measure.

Theorem 2. Supposea >0, t >0, ¢ € (0, 7r) and x € R. The moments 1;(t; ¢) associated with
the weight Equation (8) are finite of all orders.

Proof. For the weight given in Equation (8), the moments 7;(t; ¢) take the form

N (w(M’)) = % /j:o xk e=TX|0(A +ix)|? e~ dx, k € Ny. (18)

Now, using the fact that/ f(x)dx = / [f(x) + f(—x)]dx, Equation (18) gives
—00 0

1k (w“"q’)) = % /Ooo HKr(A + ix)|2(e<29"7”7”t)x + (=) 37(2"’7”7‘")">dx, keNy.  (19)

From Stirling’s approximation (cf. [28]) for the complex Gamma function, we have

e = 7 ()

and from the fact that I'(z) is a holomorphic function for ®(z) > 0, I'(z) = I'(z), we obtain

e =rere ~ () (E) -5 E ()

By employing z = re’® = A + ix, we have

o

; (re 102 (re=1710)2 — D7rpP i L exp(2(—1 + i) — 2(1 + i6)).

IT(2)

Usingz+2z =2A,z—Z = 2ix and r2 = A2 + x2, we obtain

(2A-1)

IT(2)]? ~ Zn(Az + x2) ? exp(—2A —2x8).

By assuming that x > A & x > 1, we have A? + x? ~ x? and using 6 ~ g gives

IT(z)|? = |T(A +ix) > = 2mx®* L exp(—mx),

in which the term 2A in the argument of the exponential vanishes since 2A is negligible
compared to 7rx. Since 2 coshx = e* + e~ ~ ¢* for large x, we finally attain that
A1

TA+ix)> ~ ———.
IT(A + )| cosh(7tx)

(20)
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Substituting Equation (20) into Equation (19) yields
201 1 00 xk+2/lfl

() 1 kL (2¢—m—at)x k—( —at) ~ A x _1\k ,—Mx
me(w00) g [ T (e (e e 5 [T S (o (e My, (21)

where M := 2¢ — 7 — at, with M < 0 for the weight to be defined.
By using Equation (21), the even and odd moments are given as follows.

(i) The even moments (#72;,):

x2n+2A=1 1 2 cosh(Mx)
Mx —Mx ~ = 2n+2A—1 22
~3 / cosh(7t te ) dx 2 /0 x cosh(7tx) dx, (22)

By employing the following cosh inequality: ©=¢— = coshx < e g , Vx € R, wewrite

COSh(Mx) BMZXZ/Z (sznz)xz/z

< =e
cosh(mx) = em*x?/2
so that Equation (22) reduces to
1 [ _1 2cosh(Mx) o 1 (M2 2)2 1
M) = 2n+2A—-1 2n4+2A—1 (M= —m=)x° —
'72»«( ) 2/0 x “cosh(mx) dxg/o x e dx (Mz,HZ)(vz+A)F(”+/\) <. (23)

(ii) Similarly, for the odd moments (#72,,+1), we use the following sinh inequality:

. e —e ™ e x

smh(x):?gi, as e ¥>0,VxeR,
to obtain
1 x2+2A o0 sinh(Mx)
M) A ,/ X oMx o —Mx) g, — / 2n+22 Sinh(Mx)
Tan+1 (w ) 2 cosh(7rx) (e ¢ )dx 0 cosh(7x) dx,
< %/ 2042 M %/‘x’ 22 5 (R M) 4y o (24)
0

Thus, from Equations (22)—(24), we see that the moments associated with the weight
in Equation (8) are finite of all orders. [

3.2. Orthogonality and Generating Function

We now present some result related to orthogonality of the perturbed Meixner—
Pollaczek weight given in (8).

Proposition 3. Let A > 0, t > 0and ¢ > 0. The orthogonality relation of the monic perturbed
Meixner—Pollaczek polynomials is given by

L Q,(f’q’) (x;8)] = /oo Qﬁf\/‘p)(x; £) 2™ wh) (x;) dx = gS,M")(t) Sum, n,m €N, (25)
where the weight wM®) (x; 1) is as given in Equation (6) with
M9 (1) = {xQ (@]#Q n>0. (26)

Proof. The result immediately follows from Lemma 1 together with fact that the param-
eter ¢, which likely leads to shifting the phase ¢ to ¢ — 4. Equation (26) also follows

from the positivity condition of the coefficient ,Bn/\’(’)) (t) > 0 of the recurrence relation for
orthogonality to occur [3]. The constant g (A, qD)( t), n > m > 0, takes the form

$0 = [7 (e ) w0 o de =000 TT HO =0 OTIHG,  27)
. I

j=m+1
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where go ) > 0; in particular, Co = 1. We see, for A > 0, that

00 =160 =TT 3i0+20 - 1es (9= F ) = ) Gese(o- %))Z"ﬁ(j+k) =0

j=1 j=1 j=1

n n
with k = 24 — 1, and using the fact that [ [j = n! and []/* = (n!)® and hence the
j=1 j=1
result holds. [

It now follows that the sequence of monic polynomials {Qn A9) (x; t)} o obey the
three-term recurrence relation

2@ (1) = QU (1) + i (1) O () + B () QM (), m>1, (@8)
with initial conditions Q(_)\l’(ﬂ) =0; Q(()A’(P) = 1, where the recurrence coefficients are given by

{ an(t) = (1) = (A +n) cot(p — %), 29)

Bn(t) :== ﬁgf‘"ﬁ)(t) =in(n+21 —1)cs? (9 — 4).

Lemma3. Let A >0,a >0, 0 < t < 2 L, fixed. The following holds for the monic perturbed
Meixner-Pollaczek polynomials oM (x, t).
(i)  The generating function

Z QSI/\,(P) (x;8)s" = (1— ei((pf%)s)f)urix(l _ €7i($7ﬂ7’>5)7A7ix, le +i(g S| <1, (30)
n=0

21‘(90“2')). (31)

Proof. (i) This result follows from the modification of the weight

(ii)  The hypergeometric representation

iy @=5) (o) —n, A +ix
Q;(1 ?) (X,' f) = # 2F1
n: 21

wAe) (x) := e(29—m)x IT(A+ix)|> — we) (x)e ™ .= whe) (x;1),
which leads to the modification P,S/\) (x; ) — P,SA) (o—9%):= ,(1/\’4)) (x; 1), and hence
Equation (30) is immediate from the hypergeometric formulation of Meixner—Pollaczek
polynomials ([1], Section 9.7).

(ii) In order to prove the result in Equation (31), we employ the generating function (30)
together with the identity ([29], p. 82)
z> u",

with u = sei(q’_%t), a=A+ix,b=2A,z=1— ¢~2(9=%) to obtain
1— er(fI’”’zt)) s,

and later comparing the coefficients of the power series of both sides to arrive at the
desired result.
O

A-u)""A—utuz) =Y (D) o
n=0 n! b

(1 _ gf(‘f”%f)s) —A+ix (1 _ e*i(q%“% S) —A—ix _

gk

n=0

e+ )(9=%) (21, —n, A +ix
— °h
n
2A
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3.3. Concise Formulation

In the sequel, we use Lemma 3 to obtain concise formulations of the perturbed
Meixner-Pollaczek polynomials.

Theorem 3. Let A >0,a2>0,0<t < 27"’, fixed. The following formulations hold for the monic
perturbed Meixner—Pollaczek polynomials Q,(f"?) (x;1):

; AP) ooy (o) o [—A X\ [—A —ix\ ppo_at
() QMo = (perte-) T () (T )eraie )

k=0
_ i <”> A= ix)nk A+ Xk itn—2u)(p- )
= \k n!
d : i(n—0)a . a -l . at g
(i) (A q))(x,t) =) l' <€> (A+ix)¢ A +n—0), e "=09e= S {6721(4)77[) - 1]n o2,
=™

Proof. (i) The proof for (i) uses generalized binomial Theorem
(1+x)% =Y ("‘)xn
n=0 n

on the generating function in Equation (30) and applying Cauchy’s product of the
series by using the identity

(7)-CL@: e

n!

where (a), is the Pochhammer symbol given in Equation (3).

(ii) By considering ([1], Equation (1.7.11)) and upon some rearrangement as in ([10],
p- 172), the generating function takes the form

i PN (x; ) 5" = i A+1x iksv(e—ZifP_1)k(1—sei4’>72kksk, (32)
n=0 n=0

where Pr(l/\) (x; @) is the Meixner—Pollaczek polynomial. Since Q,(q)"q)) (x;t) == P,(l)‘) (x

¢ — %), it follows that

7

i QM (x;t i A+ 1)k ik(p- )<e‘2i(¢—%) B 1>k<1 B Sei<"’_ﬂ7[)>_2/\_ksk
n=0

n=

(=}

3 A B kot (2t 2) 1) (1 it 21) PR (3
0

n

B

—2A—k
)> using Pochhammer’s identity (—A); = ( —1)"% gives

( —2A - k) ‘4)*%‘))8

2A+k)4( 1) (o~ )0l — Z (2)\+k)/ oilo— 5 st (34)

Expanding (1 — sell9-

—2A—k

(1 — sel9=%)

P>
-1t
By substituting Equations (34) into (33) and using the summation identity

Y flkn) = Y 3 flkn—k),

0k=0 n=0k=0

[1e

3
Il
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we obtain

agk

0f oty = 31§ (e CC o8 [omato—) vt
0 k=0¢=0 '

o k : _ .
Z Z /\+ ix) k ¢ (2A + k- E)Eei(kff)(pefi‘(k’za” [672i((p7“7') _ 1] k=) it~ k (35)

3
Il

1l

By writing n instead of k in Equation (35), we may write

e

QnAfp x t _ i i /\—l—zx ,, / (2)\-"-1’1—Z)[ei(n,@q)e,i("*zﬂ)“f { o—2ilg- )_1] n—t oot ,Msn

0 o

o0 n . i(n—0)a g
n=0 :

=0

3
Il

Thus, the required result follows by comparing the coefficients of s on both sides of
the last equality.
O

3.4. Some New Recursive Relations
In this Subsection, let’s now denote, for notational convenience, the perturbed Meixner—

Pollaczek polynomials by QEIM) (x; ¢, t) in order to show the role of the parameters in
Equation (8). We may also sometimes omit some parameters for simplicity. We can now
state one of our main results giving new recursive relations fulfilled by the perturbed
polynomials using hypergoemetric identities.

Theorem 4. Leta > 0, ¢ > 0and t > 0. Then the following recursive relations hold for monic
perturbed Meixner—Pollaczek polynomials Qg,)"”) (x; 9, 1):
(i)

2i(A +ix) sin ¢ Q,,AJr 24) (x - %i; ?, t) =€ (n42A) oM (x; ,t) —2sing Qiﬁ’? (x; 9, 1), (37)

(ii)

1. A 3.4 L.
1(,0 Q(/\-‘rz, <X—21;C/?,t> 1q)Q/\ )(x , ) zszlgoQ’(/l/\jiZ )<x_21,‘q),i'>. (38)

Proof. (i) Inorder to prove the result in (37), let’s rewrite the monic perturbed Meixner—

Pollaczek polynomials
(Aa) n! (1) e — Lit (2)‘) m —n,A+ix _ o2
et = @sing) " (x’ L ) (2sing)" "eh ( 21 e ®

Now, by using the ; F;-hypergeometric formulation given in Equation (39), we rewrite
Equation (37) as

—n,A+ix+1 )
2i(A +ix) sin ¢ {(2/\_‘—1)" e ) F 1—e%¢ }
(2sin @)" A1

. ) —n,A +ix )
= ¢ (n+2A) { (2(521?;)” ¢"? 3 Fy ( 1- ezlq’) }
2A

L —n,A+ix )
—2sing {((%/\)Hrﬁrlezmpew’ b ( 1— 8214’) } (40)

2sin ¢) 21
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Simplifying Equation (40) and using the identities in ([30], Theorem 9.2)

21+ 1), = 22 (24),,
(2A)y = 21, (41)
sing = 4 (' —e7i9),

_ glifp)

) —-n—1,A+ix
1—e 27| = (2A) 41 2F1 1
2A

we obtain the following relations:

. —n,A+ix+1
(A+ix) (1—e72?) (20 4+1), 2F 1

20 +1

—n, A +ix
= (n+2A) 2A)n 2F

- erw). (42)

Thus, the result in Equation (37) immediately follows from Equation (42) together
with the ; Fj-contagious hypergeometric identity (cf. [31], Equation (2.11))

7 b - 1, b 7 b 1
21:1 ( ¢ Z) = 2F1 ( ¢ Z) + b—z 2F1 ( a5+ Z) , (43)
c c ¢ c+1
wherea = —n,b = A +ix,and ¢ = 2A.
(ii) To prove the second, we rewrite the left hand side of Equation (38), using Equation (39),

to obtain
) —n,A +ix
1—e7 20| — (Z)L)n+1 2B
2A

Besides, the right hand side of Equation (38) also takes the form

2A

. A+ 1 .
o QEtHz,n) (X— %i; 0, t) _eupQEt)\,a)(x; @,t)

eilnt1)g {( ) —n,A+ix+1
= —¢(2A+1), 2R
n
(2sin @) 2A+1

) _ezw) } (44)

)}

1- ez"P) . (45)

n Q(/H%,n) (X 11"4’ t) . 22+ 1o e=De ,F, AT 1
. _ — LY, = : m i N1 2 -
Tsing -1 2 2sing | (2sing)" " ' 20 +1

n —n,A+ix+1

(2sing)"

(A + 1)1 D7,
2A+1

We now see that the result in Equation (38) follows by combining Equations (44) and
(45) together with the  F; hypergoemetric contagious identity (cf. ([31], Equation (2.6))

(n—c+1)2F1( ab z)-&-(c—l)ﬂﬁ( vb-1 z)—u(l—z)zFl( atLb z)—O, (46)
c c—1 c

wherea = —n,b=A+ix+1,c=2A+1landz=1—¢ 29,
O

Our next proposition gives some properties of the perturbed Meixner-Pollaczek

polynomials.

3.5. Addition Formulation and Integral Representation

Proposition 4. Let A > 0,a > 0and 0 <t < 27(’) The following properties hold for Q,(f’(’))(x; t):
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(i) Addition formulation
n
APyt = Y oY (0 9P i) )
k=0
(ii)  Integral representation

o (i) = A+7zx |2/ / R G )r)nG)ixds dr. (48)

Proof. (i) Byreplacing A — a+ B, (x > 0, > 0) and x — x + y in Equation (30) and
then applying Cauchy’s product, we obtain

Z QU (x4 yit) 5" = |10~ F)s {1,e—f<w—%>s

:| —(a+p+ix-+iy)

—
3

Il
/~
©

==
s
—
=
-
=
Vl‘)
~
/
[1e
9]
=
)
—~
=
-
=
[
=
~—

n=0 n=0
_ Z Z Q)(,“rq?) (x t)Q(E ?) (y;t) Sktn
n=0k=0
_ 2 fﬁ,"j)(x;t)Q(ﬁ ?) (y;t) s" (49)
n=0k=0

Thus, Equation (47) follows by comparing the coefficients of s on both sides of the
last equality.

(ii) In order to prove (48), we use the generating function in ([1], Equation (9.7.13)) (by
setting v = 2A) and by applying the definition of Gamma function

00
T(z) b % = /O eUE1dL, [R(z) > 0],
to obtain
Z e Mo P (2 8) u" = (1 — )~ (1 - ue’21(¢’%}))7(A+ix)
n=0
= /\+1x / / —(1-w)sA-1-ix gg p—(1-ue” (‘”’%))y A-lrix g,
—2i(p—4) ry\ix
—(s+r) - u(s+e 27r) T

/\+w \2/ / (s7) (s) ds dr

o | T /o e (s (s ) (D) as dr}u". (50)

Thus, (48) follows by comparing the coefficients of u" on both sides of Equation (50).
O

3.6. Some Properties of the Zeros Associated with the Perturbed Weight in (8)

For ¢ € (0,77)and A > 0, the zeros of the Meixner-Pollaczek polynomials, {P,E (@)} o
are simple and real, and consequently, the zeros interlace [3]. The monotonicity properties
of all the zeros with respect to a parameter of orthogonal polynomials associated with an
even weight function, specifically, the symmetric Meixner-Pollaczek case, are given in [26]
(see also [32]). In what follows, we state some fresh results related to certain properties of
the zeros of the perturbed Meixner—Pollaczek polynomials.

3.6.1. Monotonicity of the Zeros
n
Proposition 5. Let A > 0, a > 0and x € R. The zeros {xﬁj‘c’q))(t)}ki1 of the monic perturbed

Meixner—Pollaczek polynomials oM (x; @, t) are
(i)  monotone decreasing functions of t on the interval 2¢ — 27t < at < 2¢, t > 0.
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(i) monotone increasing functions of ¢ for 0 < ¢ — % < 7 and fixed t > 0.

Proof. (i) By applying Markov’s monotonicity Theorem (cf. [10], Theorem 7.1.1), it is
easy to check that for the weight in Equation (8), we have

InwM) (x; 1) = (29 — m)x + ln(|T(/\ + ix)|2) —axt, a >0, xeR.  (51)

oInwM9) (x; )
ot

and hence G(x;t) is decreasing function of x for x € R since 8£ = —a < 0 for

a > 0and x € R. We can easily infer from (cf. [10], Theorem 7.1. 1) that the zeros of

o a)(x @, t) decrease as a function of ¢, for t € (2"’ 7 29)
(ii) Itis easy to check that for the perturbed weight in Equation (8), we have

Differentiating Equation (51) with respect to t gives G(x;t) = = —ax,

7a

Inw™) (x; 1) = (29 — 7)x +1n(|F(A + ix)|2) —axt, a>0, xeR.  (52)

dInwM ) (x;1)
op

oH
Since H(x; t) is monotone increasing of x for x € R, as W >0fora>0and x € R,

Differentiating Equation (52) with respect to t gives H(x; t) = = 2x.

it is easy to deduce from ([10], Theorem 7.1.1) that the zeros of Q(A Y (x; @, t) increase

as a function of ¢, for g € (4, 7+ %), a > 0, with t € (2(P 2”,27(’”).
O

Our next result gives the connection between Hellmann-Feynman Theorem [33] and
the monotonicity of the zeros associated with the perturbed weight given in Equation (8).

Theorem 5. Let A > 3, {x, (¢, ) },_, be the zeros of QM) (x; @, t) in such a way that

Xp1(@,t) > xpo(@,t) > - > xp (@, t).

The following monotone properties of the zeros hold true for t € [0, 27(’))

(i) ax%é‘”’t)>0for§<<p—%<71:,a>0.

(i) Zeslel > 0for0 < o — <g,a>0.

(iii) a"““"” <0for <-4 <ma>0,

(iv) E)xn,gg(p,) <0Oforg—4% € (0 %),a>0.
Proof. To apply Hellmann-Feynman’s Theorem in terms of the three-term recurrence

relation (cf. [34], Theorem 1.1), we have to consider recurrence coefficients of the monic
perturbed Meixner-Pollaczek polynomials in Equation (28),

t 20 —1 t
oc,(iA’(P)(t) =—(A+n) cot(q) - Z); ,(f\’(’))(t) _nn+24-1) +4 ) csc? ((p - 112)

(i) We now first consider the derivative of the coefficient a,, (A, ¢); i.e., zx; (A, q)) as

(A¢)
(o) ::M:—(A—i—n)cscz((p—ﬂ), n>0, (53)

0 2
and we see from (53) that a},(¢) < 0 for ¢ — 4% € (krt, m+kmn), k € Z. Hence the
coefficient a, (A, ), n > 0 is a monotone decreasing function of ¢ in the interval
¢ — % € (0,7) + knt for k € Z and fixed t > 0.
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Next, we examine the derivative of B, (A, ¢). Forn > 1,

B 1 at at
/ ._ 9Pn __ 2 _ _ e _ 4
B(¢) = 39 2(n)(/\ +n—1) csc((p 5 ) cot((p > ) (54)
From Equation (54), we see that B,(¢) < 0 for 9 — 4 € (kmt, ¥ +kn), k € Z with
fixed parameter t > 0; and B}, (¢) > 0 for ¢ — % € (% + krmt,km), k € Z. In particular,
for k = 0, we see that },(¢) < 0if 9 — % € (0, %) and B}, (¢) > 0if 9 — & € (5, 7)
for fixed positive t. Thus, the coefficient (A, ¢), n > 0 is a monotone decreasing
function of the parameter ¢ in the interval ¢ € (at, 5 + at) for k € Z and for fixed
positive t; and B, (A, ¢), n > 0 is a monotone increasing function of ¢ in the interval
¢ € (5 +at,m+at), k € Z and fixed t > 0. Thus, the assumptions of Hellman-
Feynman Theorem are fulfilled, and so is Theorem 5.

(ii) The proofs for (ii), (iii) and (iv) share similar approach.
O

3.6.2. Convexity of the Extreme Zeros

In the following, we shall now prove the convexity of zeros related to the perturbed
Meixner—-Pollaczek weight (8).

Theorem 6. Let A > 1, {x,,(¢,t)},_, be the zeros of oM (x; @,t) in such a way that
Xp1(@,t) > xpo(@,t) > -+ > xpn(@,t). The following convexity results of the extreme ze-

ros hold true:
o Paga(eh) Pxu1(9rt) t
(i) =55t > 0and =2 > 0for g — § € (§,7),a, > 0.

o Pxpq (et 02x, 1 (.t
(ii) %<Oand%<0forq)—%e(O,%),a,t>0.

Proof. (i) By following the idea of Dimitrov (cf. [35], Lemma 1), the convexity of the
extreme zeros follows from the derivatives

d2a,(1A’4’) d2 at
=g (0= 3))
= —2(n+ A)a® csc? ((p - %t cot<(p - %t)

_J<o0, if 0<9-%<
>0, if F<o-%<

' (55)

and

2(A9) 2
B ” _ & (2 ¢ — at
d¢? dg? 2
_ n(n+21—1)a? of  at of at af at
== [4csc P> cot™( ¢ > +2csc* | @ >
n(n-+21—1) a? [csc2 <(p - %t) cot? (q) - %t) + %csc4 ((p - azt)] >0, (56)

for all values of ¢ — %, and in particular, 0 < ¢ — % € 7 for fixed t > 0 and a > 0. By com-
bining Equations (55) and (56) and applying ([35], Lemma 1), the above convexity result of
the largest zero of the perturbed Meixner—Pollaczek polynomials follows immediately.

(ii) The concavity of the smallest zero of the perturbed Meixner-Pollaczek polynomials also
follows from Equations (55) and (56), in a similar manner, by applying ([35], Lemma 1).
O
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Remark 2. A similar numerical experimentation of the zeros of the perturbed Meixner—Pollaczek
polynomials can be done to give analog results to the ones in Section 1.1.1 with careful restriction of
involved parameters.

4. Some Applications of the Polynomial Q,(f’“) (%, 1)

In this Section, certain applications of the perturbed Meixner-Pollaczek polynomials
are explored. These polynomials have wider applicability in the Random matrix theory
of level statistics using partition functions (via Toda molecule equation) [11], wave func-
tions in Quantum Mechanics, the Fisher information theory and in the study of Gaussian
quadrature (cf. [36]), to mention a few.

4.1. Exposition of Toda-Type Lattice/Molecule Equation

Toda lattice is a system of particles on the line with exponential interaction of nearest
neighbours [37]. Toda was the first to study such a system for infinitely many particles on
the line [38]. The Toda lattice equations are investigated from the Newtonian equations of
motion (see, for example, [37])

K =17 — Tt g >,

when one takes &, = %, and B, = e-17* for n € N. (Note that a;, and B, are the
recurrence coefficients for corresponding monic orthogonal polynomials on the real line [3,8]).

The fact that perturbed Meixner-Pollaczek polynomials are time-dependent orthogo-
nal polynomials, allows us to study the time-evolution equation related to Toda lattices.
The Perturbed Meixner—Pollaczek weight in (8) is obtained from deformation of classi-
cal Meixner-Pollaczek weight by exp(—axt). For similar measure deformation, we refer
to [21,23,27] (See also [39]). We now mention in the following result of the perturbed
Meixner-Pollaczek polynomials satisfying a similar scaled Toda lattice/molecule equation.

Proposition 6. The recurrence coefficients a,(t) and B, (t) in (29) associated with the monic

perturbed Meixner—Pollaczek polynomials Qfl/\’q)) (x;t) for ¢ € (%, m+ %), obey a scaled Toda
molecule equation

dnyy
T a(Bn — Bn+1),
ft” =aBn(ay—1 —an), a>0.

Proof. This result immediately follows from orthogonality and iterated recurrences,
see [21,39]. O

The proof of this result is given in Appendix A.1 of Appendix A just for the reader’s
convenience.

Remark 3. We now see that Equation (29) solves the differential-recurrence (Toda) equation in
Equation (57) associated with the monic perturbed Meixner—Pollaczek polynomials.

4.2. Fisher Information of the Monic Polynomial oM (x;9,1)

Following the approach given in [36], the Fisher information of the Meixner—Pollaczek
polynomials is computed using the concept introduced for general orthogonal polynomials
by Sanchéz-Ruiz and Dehesa in [40]. They considered a sequence of real polynomials
orthogonal with respect to the weight function p(x) on the interval [a, D]

b
/Pn(x) Pu(x) p(x)dx = n dpm, n,m=0,1,...,
a
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with deg(P,) = n. Introducing the normalized density functions
P, (x)]%0(x
pulz) = (L0, 8)
n

they in fact defined the Fisher information corresponding to the densities in Equation (58)

b , 2
T(n) = / mdx. (59)

a

Applying the formula in Equation (59) to the classical hypergeometric polynomials,
the authors in [41] evaluated Z (n) for Jacobi, Laguerre and Hermite polynomials. We quote
the following result by Dominici from [36]:

Theorem 7 ([36]). The Fisher information of the Meixner—Pollaczek polynomials is given by

7 2 n n
o) = ][] e =2 L e

where the normalized function p,,(x) is as defined in Equation (58).

Based on the above discussion, we shall now reproduce the following application of
the monic perturbed Meixner-Pollaczek polynomials.

Theorem 8. The Fisher information of the monic perturbed Meixner—Pollaczek polynomials with
respect to the parameter ¢ is given, in terms of the recurrence coefficients, by

K 21
I({,(Q&A"P)(x;t)) _ / {%pn(x;t)} pn(x;t)dx:4(ﬁ£lA,<p>+/3(nA,q>)+[a’(lA,sv)]z>

2
+4(2n 420 — a4 (2n+21 — 1) <cot<fp - %)) , (60)

where the normalized function py,(x; t) is as given in Equation (58).

Proof. By employing the three-term recurrence relation in Equation (28) associated with
the weight in (8) and using the orthogonality relation in Equation (25) with its (monic)
normalization constant, we have normalized function

2
[ i n] w0 (xit) o= X|T(A + i) 2 e [2sin(p — )] QM (33t

2
)
pu(x;t) = 9 = 27T (n +2A)T(n + 1) 1

and we note that/ pn(x;t) =1forn € Np.
R
By taking the derivatives of p, with respect to ¢ and using the perturbed weight (8)

aw()‘lfp)
o9

= (2x) w9, (62)

together with the result in ([36], Equation (12)) gives

(A.¢)
Mfi< ! <A><. _@)),M M9) (4.
50 ap\@smer " \V?72)) T Zent(p_ ) 1 (63)
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Using Equation (61), it follows that

dpu(x;t) ElA’(p)(x;t)w(/\,qz)(x;t) —n(n+2A—1) (rg) 1 agff"") (/\ )
dp g'ff"” sin? (¢ — ) 2.7 )+2xQ” ( xt) = gsl)wp) ¢ P (64)

From the orthogonality of Meixner-Pollaczek polynomials [1], we note here that

y,w = 2t(n)T'(n+ 2A) _ 27rr(n+1)r(n+2)\)’ 65
C [ZSin((pf %[)}2;1-%—2)\ [25in(<pf %)]271-%—2)\ ( )

for the perturbed Meixner-Pollaczek polynomials. It then follows from Equation (65) that

1oz (=2m)(2n 424 — )I(n + 1T (n+24) ()" 2ese(g — 4)]"* cot(p — 4)
gl o9 T(n+1I(n+24)(3 )ZnJrZA [2csc(g — %)}ZHZA
—(2n+2A—1)cot<(p—§>. (66)

By using Equations (66) and (61), Equation (64) becomes

. (A9)
Oon(5t) 1 SNy (M) py) —PEH2A 1) S(Ag) A9 gy 1 9g, (Ae) (..
3 g&/’w) Q" (x; t)w (x;t) sinz(q) - %t) Q. () +2x QY (x;1) gs,"'q’) T Qi (xt)

__pnlxb) {—n(n+2A71)Qi/\j]p><x;t)+2xgy,¢)(x;t)+(2,1+2A_1)C0t(¢ 2) w)(x,,)}
)

QS,A/@(X;t sin? (q)f %)
(s v 3]s @
n x;

Thus, using Equation (67), we attain that

2 ) 2
<%) pin _ M{ {2x+ (2n+2)\71)c0t((p7 %tﬂ [fo"”)(x;t)]z

— 8B 2x + (2n+2A — 1) cot< )]Q (o (x;t) + 16 [ﬁﬁf’w]z [szA e f)]z}

) (x: 2
= W{ 4x% +4(2n + 2 fl)cot<q)7 —>x+ (2n 421 —1)2 < <(pf u—t>> ] [QE,A’(’))(x;t)]z
gn ) 2
— 1685 xQM) (1) QM) (x; 1) — 8BS (20 +24 — 1) cot(go “;) QM (1) Q) (x;1)
. 16[W>]2[ggp(p(x,.t)r}. (68)

By integrating Equation (68) and using the orthogonality relation in Equation (25) and
iterating the recurrence (28)
QM (1) = QN (1) + (DO (1) + Bu( QY (1),
PO (1) = QY (o) + i) QYT () + (B + B+ 03) Q1 (1)
+ﬁn’xn—l Qn,& (X;t) +,Bn,5n—1 Q,(l)i(g)(xr t)r (69)

we obtain

9pn _ W) (5
( ) o /4x (x; (x;t) dx

/4 (2n +2A — l)cot(qu 7> [Q”\qv (x; t)} zu()‘l’#’)(x;t) dx

+ ﬁ / (2n+21 —1)? (cot((p - %t))z [QE,MP)(X,‘t)rw“"”)(x;t) dx

1
o

2
=4(B + B + (@12 + 4(2n + 20— DM + (20422 - 1) (cot(gn - %t)) , (70)

— 1657 [P 0@l w9 (xit )dx+16[ﬁ“‘f’>} T / [QE,{‘{”(x;t)fw(*rfﬂ)(x;r) dx
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and this completes the proof. O

Remark 4. The Fisher information of the classical orthogonal polynomials with respect to a pa-
rameter is given in [41]. In our case, the Fisher information of the perturbed Meixner-Pollaczek
polynomials with respect to the parameter a > 0 can also be obtained in a similar procedure, using
the fact that

aw(A/(P)

= (= (A9)
5 (—tx) w9,

4.3. Guass—Meixner—Pollaczek Quadrature
Let’s first recall a quadrature rule,

[ Faut) = Y- @ ),
1

V=

where the integral of a function f relative to some (in general positive) measure dy is
approximated by a finite sum involving n values of f at suitably selected distinct nodes x;,
where these nodes are obtained from the zeros of orthogonal polynomials @, (x; w) and
the quadrature weights w;, j = 1,2,...,n can also be given by [42]

<q>n711 cI)nfl>w

wi = .
/ ch—l(xj) (D%(X])

(71)

where the prime denotes differentiation with respect to x.
Just for simplicity, this Subsection emphasizes to explore Gaussian quadrature rule
related to symmetric monic Meixner-Pollaczek polynomials, which are special cases of the

perturbed Meixner-Pollaczek polynomials Q,(zA’q)) (x;t) whent = 0and ¢ = 7. As given in
([1], Section 9.7), symmetric monic Meixner-Pollaczek polynomials, are defined by

2) , (72)

and are orthogonal on R for A > 0 with respect to the continuous weight

Moy pM) (T _ (240 —n,A +ix
SV =2 () = S 2R 20

1
W(x;A) = —|T(A +ix)>, A>0, xR, (73)

Since the sequence of monic polynomials {S,(l)\) neo defined in Equation (72) are
symmetric with respect to the origin, it follows from orthogonality that they obey symmetric
recurrence relation [6]

28 () = 8 () +pu(1) 8 (), neN, o
SSA)(x) =1, Sj‘l)(x) =0,
where the coefficient 8, (A) from Equation (74) is given by [6]
Ba(A) = n)2A+n—-1) (n)(n+21-1) p> 1 75)

It now follows from [1] that the normalization constant associated with the weight in
(73) is given by

(A _ 2nT(n+1)T(n+2A)
Cn’ = 22n+27

: (76)
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We note that, for A = %, taking into account of Euler’s duplication formula ([2],
Equation (5.5.5)), we have from (73)

WX'1 —L‘F 1+ix ‘2—i & = !
"2)  2m 2 ~ 2w\ cosh(rtx) ) 2cosh(mx)’

Similarly, if we take A = 1, again using Euler’s duplication formula [2], we obtain

W(x;1) = % jr(l +ix)‘2 _ % T(1+ix) T(1—ix) = % <Sin7z7’;x)> = 2smﬁzm)_

We now establish the following result, which is an application of Gaussian quadrature
formula based on (symmetric) Meixner-Pollaczek weight (74).

Proposition 7. The Gauss quadrature rule for a continuous function f(x) associated with sym-
metric Meixner-Pollaczek weight in (73) is given by

[" rewaydes ¥ ol ), 7)
- k=1

where f(x) can be a polynomial, and the quadrature weights are given by
' (M)
) 2] 4 X — xj,k
win = [ [ra+i)] [H m | |9
AN G =

forn=1,2,3,...,jand {x](,)l‘), x](g), eeey x;?) } are the zeros of Meixner-Pollaczek polynomials S /'(A) .
Proof. Suppose f € P5; ;. Then, by using division algorithm, we have
A
F=8Mx)V(x) +Ri(x), (78)

where the degree of Rj(x)is (j —1) and S ](A) (x) is orthogonal to any polynomials of degree
<j, and V(x) is of degree (j — 1) and then we have (S](A), V(x)) = 0. Now, by using
orthogonality property and Equation (78), we have

/ F(x) W(xA) dx = / W(x; A) {Sjm (x) V(x) + Rj(x)] dx
R R

= / W(x;A) S].(A) (x) V(x)dx+ / W(x; A) Ri(x) dx

R R
= W(x;A)R;(x)dx.
[, WG MR (x) dx
However, by orthogonality, and since R;(x), a polynomial of degree (j — 1), is approx-

imated by using Lagrange interpolating polynomial, L;(x), and it is given as,

‘ (*)
j J X—X:y
Rj(x) = Lj(x) = k;@,k(x) Rj(x), where  {x(x) =] ((A)_](A)) '

Now,
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j
/RW(x;A)f(x)dx:/RW(x;A) i(x) dx—/ W(x;A) LZ ]dx
J j
=I;/]1§W(x;A)€j,k( Z (% /Wx, ) £k (x) dx
_¥ ) W _ .
*kERJ("k)wj,k (where wy = /RW(x,/\) Lix(x) dx)
=1 .
j
= Yol ) (since £3)) = Ri(w) ).
Therefore,/Rf( W(x;A)dx = Zw (A))wherew Y= / Ci(x) W(x;A) dx.

O

In order to implement Proposition 7, the first few monic polynomials SV(IM (x), for some
values of A, are shown in the following Table 4.

Tab1e4.8,(l )( )for0<n<4and/\—1,%,%

A=1 /\:% A:%
n=20 1 1 1
n=1 X X X
n=2 x2-1 -1 x2-1
n=3 x> —2x x3—%x x3 %x
n==4 x4—5x2+% x4—%x2+19—6 x4—%x2+64
n=>5 x5—10x3+22—3x x5 — 134 82 XS—%T"—&-%

The following example elaborates the applicability of Proposition 7.

Example 1. Construct a two-point Gauss quadrature rule for the symmetric Meixner-Pollaczek

2
weight W(x; A) = ‘1" (1+ix) } with pammeters (A= % and A = 1) and also compute the specific

zeros x]( k) and the quadrature weights w of this quadrature rule.

Solution: By considering the zeros of symmetric Meixner-Pollaczek polynomials, S,SA) (x)
with parameter (A = % and A = 1) and by recalling that f € Py;_1, we compute the Gauss
quadrature rule, as given in (77), as follows.

The case when A = 1:

1 1 1
The zeros of 82( )(x) = x2— L are xél) = \% and xéz) = 7 and the corresponding
quadrature weights are given by
N0 N0 o L
o = [ a1 [ 02 ax = 2 e [ 002 g, o _m V2 | gy, 79
2,1 /]R‘ ‘ [”1;[#{( (xglll 79{;1}{) ] v/foo sin 7x (Xg,l1 7}(5/12) /700 sin 7x NG ( )

and

2 - Xglk) ©  ax - xé 1 ©  ax - % (80)
(Y(l (1) ]d’( ~ oo sinmx 1 1) dr= —oo sin Ty V2 dx.
72, 2, . 21
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In order to determine the quadrature weights in Equations (79) and (80), we use Equations (71)
and (76) and Table 4 together with orthogonality, to obtain

W _ (PLP)w 27 T(n+1) I(n+21)
21 1\2 22n+2A /
2(%) &)
(U(l) _ <P1,P1>W _ 27 F(]’l + 1) F(Tl + 2/\)
22 2(_ ) )2 22n+21 :
V2

Hence,

[ wesayax - (FEUED I ol 1 piodl (ZELD 2,

The case when A = %: The computation of Gaussian nodes and weights can be done in a
similar manner.

Remark 5. For numerical computation of Gauss weights and nodes for an arbitrary weight function
using Matlab, see [43] and also [42].

4.4. Meixner-Pollaczek Polynomials as Solution for Cauchy Problem

It is shown in [12] that the Cauchy problem for the n-dimensional Schrodinger equa-
tion for a free particle
i +Ap =0

with

.0 1 2
zaif:}up, H:—AZEZ(aSJra;f) , (82)

and the Hamiltonian H takes the form

2

n : n
Hy = [; Y (7(1 + cos 2t) aa—xz + (1 — cos 2t) x?) — %sinZt Yy (2xsi +1) P,
s=1

s=1 5 dxs

the particular solution for Equation (82) is explained in terms of Meixner-Pollaczek polyno-
mials, which satisfies conditions in quantum mechanics (orthogonality and normalizability).
The result in [12] generalizes time-dependent simple harmonic motion oscillator and an-
gular momentum problem oscillator of quantum mechanics in a Cartesian and spherical
coordinate system.

5. Conclusions

By introducing a time variable to the Meixner-Pollaczek measure, we have found
certain interesting properties such as some recursive relations, moments of finite order,
concise hypergeometric formulae and orthogonality relation, certain analytic properties of
the zeros of the corresponding monic perturbed Meixner-Pollaczek polynomials. As prac-
tical applications, we have reproduced the scaled Toda molecule equation in Random
matrix theory, Fisher’s information with respect to some new parameter, and Gaussian-
type quadrature related to the perturbed Meixner-Pollaczek polynomials and also their
role as a solution to quantum oscillators.
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Appendix A

In this appendix, we provide the proof to Proposition 6 to aid the reader.

Appendix A.1. Proof for Proposition 6

Proof. The proof follows from orthogonality and the corresponding recurrence coefficients
for monic polynomials that are orthogonal with respect to the weight w*%) (x; t) given in
(8). Now, by considering the three-term recurrence relation in (29) and taking derivatives
of the coefficients in Equation (29) with respect to ¢, we have that

deEﬁ'@(x;t) 49 (x;4) 405 (x; 1) L da

d
g PO o ST o gy BB oy oo ST ()

dt

Multiplying Equation (A1) by Q,({\’(P) (x;t) and integrating with respect to the measure
wh®) (x; 1) yields

d“ﬂ gn\ 9) /dQn dt( 7 )(XQ (x) w)ngo) xt) /Qn\qﬁ x; dQnﬂ (x1) (A'(P)(X;t)dx

G¥) Ag) (s,
—af™ /Q W’ (x; t)dQ”dit(Xt) o) (x; 1) dx — B () /Q W )dg%ﬁ’t)w“’@(x;t)dx, (AZ)

( ,fp)
where we have used the orthogonality of —— d and Q(A ),

Again, employing the recurrence relation (29) and the orthogonality relation, (A2) is
equivalently given as

d Aol (x;t
o i) = [ 20 )(Q,Et“f)+a<‘<">gs"“’>+5&A'<">Q£{'?) W) (x;1) dx

at ar
M) (et M) (.
/Qm wn? n+1 (i) e >(x;t)dx7a5,’\’q’)/QE,A'q’) (1) 99 dt(xlﬂ @9 (x;£) dx
)
St
/Qn 1 X dQﬁ ( /er x;t "+1 (x ) (A'(P)(x;t) dx. (A3)

Now, if we consider the weight given in Equation (8) and if we differentiate the orthogonality
condition

/Q“”) (16 Q%) (2, w9 (x;£) dx = 0

with respect to f, we obtain the following relations respectively:

(A9) (5.
/Q;Mf)( )711%’ %t) ZUM"P)("'it)d"'*/ QE:I\W("';’) 7’1(2"742(%” w()""’)(x;t)dx—/fo,’\'w)(X;t)Qf;\"%’)(x;f) w) (x;H)dx =0, (A4:)

Ag)
/Qﬁ[\;‘f)( x; )7/1%, 5it) zu“"”)(x;t)der/QE,"'V'J(x )7"4rl ) w“"”(x;t)dx—/xQ&’:’f)(x;t)Q&’\’q’)(x;f) w9 (x;1)dx = 0. (A5)
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Now using iterated three -term recurrences, Equations (A4) and (A5) lead to

[oy dQ” ( Do) (x; )dx = [ x QM (M (w9 (i) dx = B (A6)

n—1

and

Q(A (P)< t)
. / oM (x;t )7"*; ) () = / 2@ (1) QM) (x;1) W) (x;1) dx
= By (A7)

Thus, using orthogonality, (A6) and (A7) into Equation (A3), we obtain the first equation
in (57).
Similarly, if we differentiate the normalization constant

gSZA,q)) _ / Q,(f"”)(x;t) w()‘"P)(x;t) dx, where

(W) (x;1)) = —xw™®) (x; 1)

with the prime denoting differentiation with respect to x and if we use the orthogonality
relation and the recurrence relation, we find that

)
T = M), (A8)

Now using (A8) and considering the derivative of [SEZMP) (t) with respect to t, we have that

A,
dt T dt g(A <1p> gz o\t at " dt
1
—— (g(A qlv) (A, <p)€,(1?\,4>) B }(fw))“i sf)g( <p)> NEIA'(P) }(pr) _ ay‘_‘f)ﬁ()‘ q))/

n—1

which yields the second equation in Equation (57) and this completes the proof. [
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