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Abstract. Let p,q be positive integers. The groups U,(C) and U,(C) x Uy(C) act
on the Heisenberg group Hp 4 := M, 4(C) X R canonically as groups of automorphisms,
where M, (C) is the vector space of all complex p x g matrices. The associated orbit
spaces may be identified with II; x R and =; x R respectively, II; being the cone of
positive semidefinite matrices and =, the Weyl chamber {x € R? : 1 > -+ > x4 > 0}.

In this paper we compute the associated convolutions on I7, x R and =, x R explicitly,
depending on p. Moreover, we extend these convolutions by analytic continuation to series
of convolution structures for arbitrary parameters p > 2¢q — 1. This leads for ¢ > 2 to con-
tinuous series of noncommutative hypergroups on II; x R and commutative hypergroups
on =, x R. In the latter case, we describe the dual space in terms of multivariate Laguerre
and Bessel functions on I, and =j. In particular, we give a nonpositive product formula
for these Laguerre functions on =j.

The paper extends the known case ¢ = 1 due to Koornwinder, Trimeche, and others,
as well as the group case with integers p due to Faraut, Benson, Jenkins, Ratcliff, and
others. Moreover, our results are closely related to product formulas for multivariate Bessel
and other hypergeometric functions of Rosler.

1. Introduction. For positive integers p > ¢ consider the vector space
M, 4 of all p x ¢ matrices over C. Consider the associated Heisenberg group
Hp = My, x R with the product

(z,a) - (y,b) = (r+y,a+b—Imtr(z*y))
where tr denotes the trace of the ¢ x ¢ matrix z*y. Clearly, the unitary
groups K := U, := Up(C) and K := U, x U, act on Hp 4 via
u(z,a) := (uzx,a) and (u,v)(x,a):= (uzv*, a)
for w € Uy, v € Uy, v € My, and a € R respectively as groups of au-

tomorphisms. The associated orbit spaces may be identified with I, x R
and Z; x R respectively, 11, being the cone of complex positive semidefinite
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matrices and =, the Weyl chamber {z € R?: z; > --- >z, > 0} of type B.
It is well-known that the Banach x-algebras My(H) 4, K) of all K-invariant
bounded regular Borel measures with convolution as multiplication are com-
mutative always for K := U, x Uy, and for K := U, for ¢ = 1 only (in which
case the groups K := U, := U,(C) and K := U, x U lead to the same
result). Moreover, in these Gelfand pair cases, the associated spherical func-
tions are well-known in terms of multivariate Laguerre and Bessel functions;
we refer to [BJRI], [BJR2], [BJRWI, [C], [F], [Kac|, [W] and references there
for this topic.

In this paper we compute the associated orbit convolutions on II; x R
and =, x R explicitly, depending on the dimension parameter p. This com-
putation is similar to that of Rosler [R2] where the action of Uy, and U, x U,
on M, , is considered for the fields R, C, H, and where multivariate Bessel
functions appear as spherical functions. Moreover, following [R2], we extend
these convolutions by analytic continuation to series of convolution struc-
tures for arbitrary parameters p > 2q — 1 by using the famous theorem of
Carlson. This extension leads for ¢ > 2 to continuous series of noncommu-
tative hypergroups on II, x R and continuous series of commutative hyper-
groups on =, x R. In the latter case, we describe the dual spaces in terms
of multivariate Laguerre and Bessel functions on I1, and Z;. Moreover, we
determine further data of these hypergroups like the Haar measures, the
Plancherel measures, automorphisms and subhypergroups.

The main results are as follows. For the hypergroup structures on 7, x R
(noncommutative for ¢ > 2) we derive in Section 2:

1.1. THEOREM. Let g > 1 be an integer and p € |2q — 1,00[. Define a
convolution of point measures on I, x R by

(L1) (0(ra) *pig Os0)) ()
= Kpgq S F(V/r2 + 82+ rws + (rws)*,a + b — Imtr(rws))
Baq ATy — wrw)P 2 dw
for f € Cy(Il; x R), r,s € IIy, a,b € R, where

By :={w € My, : w'w < Iy, i.e., I, — w*w is positive definite},

A is the determinant of a q¢ X q¢ matriz, and K, 4 > 0 is a suitable constant.
Then this formula establishes by unique bilinear, weakly continuous exten-
sion an associative convolution on My(Il;xR). More precisely, (114 xR, *p 4)
is a hypergroup in the sense of Jewett (see [BH], [J]) with (0,0) as identity
and with the involution (r,a) := (r, —a). Moreover,

wpg(f) = S f(Vr,a)A(r)P~dr da
Iy xR
defines a left and right Haar measure.
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For the commutative hypergroup structures on =, x R we derive in Sec-
tion 3:

1.2. THEOREM. Letq > 1 be an integer and p € |2¢—1,00[. Then Z,xR
carries a commutative hypergroup structure with convolution

(1.2)  (9(,a) Op.q O(np)) (f)
= Fpgq S S Fo(V/E + unPu* + Ewunu* + unurw*€),
Balle i p— Im tr(Ewunu®)) - A(I; — w*w)P~? du dw

for f € Cy(Z4 xR), (&,a),(n,b) € Z¢ xR, where du means integration with
respect to the normalized Haar measure on U, and § € = is identified with
the associated diagonal matriz in I1,. The neutral element of this hypergroup

is given by (0,0) € =, xR, and the involution by (§,a) = (£, —a). Moreover,
a Haar measure is given by dp4(§,a) = hpq(§) d§ da with the Lebesgue
density

q
(1.3) hoa(§) = [T &7 [T - €)*
i=1 i<j

Moreover, the dual spaces of these commutative hypergroups, i.e., the
sets of all bounded continuous multiplicative functions, will be described
precisely as a Heisenberg fan consisting of multivariate Laguerre and Bessel
functions which were studied in [BF], [E], [EK], [He] and many others. As
already noticed above, this description is well known for the group cases
with integer p ([BJRW], [E]).

In Section 4 we use the product formula on =, x R of Section 3 in order
to derive a product formula for the normalized Laguerre functions

P (z2 2 2 P (z2 _
Pa(e) 1= 2 (0/)2) = et Ll <(0)) (z € 5,)

for p > 2q — 1, which are introduced, for instance, in [FK]. We show that
for all partitions m and all £,n € =,

(14) (&) - Bha(n) = tipg | | @ha(0(VE+unu® + Ewunu* +unurw=))

BqUq . e—i-Imtr(ﬁwunu*)A(Iq o w*w)p—Qq du duw.

For ¢ = 1, this formula was derived by Koornwinder [Ko|, who also gave
another version of it using Bessel functions.

We here notice that on all three levels discussed above also degenerate
product formulas are available for the limit case p = 2¢ — 1. We do not
consider the case p < 2q — 1.
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2. Heisenberg convolutions associated with matrix cones. For
positive integers p,q consider the vector space M, , of all p x ¢ matrices
over C. Consider the associated Heisenberg group Hy, , := M, , x R with the
product

(z,a) - (y,b) = (x + y,a+ b — Imtr(z*y))

where tr denotes the trace of the ¢ x ¢ matrix z*y. Clearly, the unitary group
Up := Up(C) acts on Hp 4 via

uw(z,a) = (uzr,a) forueUp, € My, acR

as a group of automorphisms. We regard U, as a compact subgroup of the
associated semidirect product G4 := U, x Hp, in the natural way and
consider the double coset space Gy 4//U, which may also be regarded as
the space of all orbits of the action of U, on H,, in the canonical way.
Moreover, using uniqueness of polar decomposition of p X ¢ matrices, we see
immediately that we may also identify this space of orbits with the space
11, x R with

II, .= {z € M, : z Hermitian and positive semidefinite}
via

Up((x,a)) = (|z],a),

where |z| := Vz*x € 11, stands for the unique positive semidefinite square
root of z*x € I1,,.

Now consider the Banach x-algebra My(Gp4||Up) of all Up-biinvariant
bounded signed Borel measures on G, , with the usual convolution of mea-
sures as multiplication. If we extend the canonical projection P : Gp 4 —
Gp,q//Up ~ II; x R to measures by taking images of measures with respect
to P, this extension becomes an isometric isomorphism between the Banach
spaces My(Gp4||Up) and M;(I1, x R). We may thus transfer the Banach
x-algebra structure on My(Gp4||Up) to My(1l; x R) by this isomorphism
and obtain a probability preserving, weakly continuous convolution %, , on
My(I1; x R). The pair (II; x R, *,, 4) forms a so-called hypergroup; for gen-
eral details on hypergroups and the construction above via double cosets
and orbits we refer to [BH] and [J].

Clearly, this Heisenberg-type convolution %, , on (measures on) IT, x R
is commutative iff so is My(G, 4||Up), ie., iff (Gpq,Up) is a Gelfand pair.
As Gelfand pairs associated with Heisenberg groups have been completely
classified (see [BJR2], [C], [Kac], [W]), it turns out that the convolution *, 4
is commutative precisely for ¢ = 1. Moreover, for ¢ = 1, the convolutions
spq o0 II1 X R = [0, 00[xR and the associated hypergroup structures have
been investigated by several authors; see [Ko], and the monographs [T, [BH]
as well as references therein.
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We next compute the convolution x,, for arbitrary positive integers ¢
under the technical restriction p > 2q which will be justified below. We
do this by using the approach for the Gelfand pair (U, x M, 4,U,) in [R2]
where the double coset space (U, x M, ,//Up) is identified with I1,, and
where the same restriction appears. The computation here is only slightly
more involved, and we obtain:

2.1. PROPOSITION. Let p > 2q > 1 be integers. Then the convolution
*p.q Of point measures is given by

(21) (5(7",(1) *pq 6(s,b))(f)
= Kpyq S f(\/T2 + s2 4+ rws + (rws)*,a + b — Im tr(rws))

B,
! AT, — wrw)P? dw

for f € Cy(II; x R), r,s € I, a,b € R with

1, € My 4 the identity matriz,

By :={w € My, : w*w < I, i.e., I — w*w is positive definite},
dw denoting integration with respect to Lebesgue measure on My 4,
A denoting the determinant of a ¢ X q matrix,

Kpq = (SBq A(I, — w*w)P~24 dw) =t > 0.

Proof. The canonical projection ¢ : Hp, — Hgg ~ II, x R from the
Heisenberg group onto its orbit space is given explicitly by ¢(z,a) = (|z|, a)
with |z| := Va*z. Moreover, if we define the block matrix

og = ,
0 0 D,

an “orbit” (r,a) € II, x R has the representative (oor,a) € Hp,. By the
general definition of the orbit convolution *,, (see [J, Section 8.2] or [R2])
we have

(2'2) (6(r,a) *p,q 5(s,b))(f) = (5Up(aor,a) *p,q 6Up(aos,b))(f)
= | f(¢((our.a) - ul(00s,b)))) du
UP
= S f(’UoT + uogs|,a+b—Im tr(raf’juaos)) du
UP

where du denotes integration with respect to the normalized Haar measure
on U,. Using the definition of the absolute value of a matrix above and
denoting the upper ¢ x ¢ block of u by u, := ojuocy € My,, we readily
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obtain

(5(“(1) *p,qé(s,b))(f) = S f(\/r2 + 2+ rugs + (rugs)”, aer—Imtr(ruqs)) du.
Up

The truncation Lemma 2.1 of [R3] now implies the proposition. =
2.2. REMARKS.

(1) The integral in exists precisely for exponents p — 2¢ > —1,
which shows that a formula for ,, of the above kind is available
precisely for p > 2q.

(2) Let p > 2¢ > 1 be integers, and let f € Cy(Il; x R), r,s € II,,
a,b € R. Formula and a straightforward computation yield

(6(s,0) *p.g O(ra)) (f)

= Kpyg S f(\/T2 + 52 + rws + (rws)*,a + b + Im tr(rws))
Bq

AT — wrw)PT 2 dw.
Comparing this with (2.1]), the reader can check directly the known
fact that *,, is noncommutative precisely for ¢ > 2. For this, take
for instancea =b=10,r = (é 8) and s = (8 (1)
0c Mq—l,q—l-

We next extend the definition of the Heisenberg convolution in (2.1]) to
noninteger exponents p € |2q — 1,00| for a fixed dimension parameter g
by Carlson’s theorem on analytic continuation. For the convenience of the
reader we recall this result from [T, p. 186]:

) with the zero matrix

2.3. THEOREM. Let f(z) be holomorphic in a neighbourhood of the half-
plane {z € C: Rez > 0} and satisfy f(z) = O(e?) on Rez > 0 for some
c < 7. If f(z) =0 for all nonnegative integers z, then f is identically zero
for Rez > 0.

This theorem will lead to the following extended convolution:

2.4. THEOREM. Let ¢ > 1 be an integer and p € |2q — 1, 00[. Define the
convolution of point measures on I, x R by

(23)  (Bra) *pa O(a))(f)
= Fpa S f(\/TQ + 82 +rws + (rws)*,a +b— Imtr(rws))
. AT, — wrw)P? dw

for f e Cy(lly x R), r,s € II;, a,b € R, where Ky, 4,dw, A and other data
are defined as in Proposition above. Then defines a weakly con-
tinuous convolution of point measures on I, x R which can be extended
uniquely in a bilinear, weakly continuous way to a probability preserving,
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weakly continuous, and associative convolution on My(II; x R). More pre-
cisely, (II; x R,%,4) is a hypergroup with (0,0) as identity and with the

involution (r,a) := (r, —a).
Proof. Tt is clear from ([2.3) that the mapping
(Hq X ]R) X (Hq X ]R) — Mb(ﬂq X R), ((T, a), (S, b)) — (5(74@) *p.q 5(37(,)

is probability preserving and weakly continuous. It is now standard (see [J])
to extend this convolution uniquely in a bilinear and weakly continuous way
to a probability preserving convolution on M;(I1, x R).

To prove associativity, it suffices to consider point measures. So let
r,s,t € Iy, a,b,c € R, and f € Cy(I1;). Then

(r,a) *p.g (5(s,b) *pq 5(t,c))(f)
=ripg | | S(H(r 0,50t c0,0))
Bq Bq * —2 * —2
Ay — v 0)PTHA(T — wrw)PT do dw =: I(p)
with a certain argument H independent of p. Similarly,

(O(r.a) *pg O(s,5)) *p.q O(t.c) (f) =2 I'(p)
admits a similar integral representation with some integrand H’ indepen-
dent of p. The integrals I(p) and I’(p) are well defined and holomorphic in
{p € C: Rep > 2q — 1}. Furthermore, we know from the group cases above
that I(p) = I'(p) for all integers p > 2¢q. As

(2.4) |kpql = O(]p\qQ) uniformly in {p € C: Rep > 2¢ — 1} for p — o0
(see, for example, [R2) (3.9)]), we readily obtain
I(p+2q 1) = I'(p+24 1) = O(1p*"),

and Theorem ensures that I(p) = I'(p) for all p > 2¢ — 1. Thus %, 4 is
associative.

Finally, it is clear by that d(g 0y is the neutral element. Moreover, as
the support supp(d(y,q) *p,qO(s,p)) Of our convolution is obviously independent
of p € |2¢ — 1, 00[, all further hypergroup axioms from [BH]| or [J] regarding
the support of convolution products are obvious, as they are valid for the
group cases with integer p > 2¢q. =

2.5. REMARK. The convolution ({2.3) obviously satisfies the following
support formula: For all (r,a), (s,b) € II; x R,

Supp((s(r,a) *p,q 5(s,b))
C{t,c) € Hg x R:|[[t]| < |Ir[| + [Isll, [e] < [af + [6] + [|7]| - [[s]|}

with the Euclidean norm ||z|| := \/tr(z*z).
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We next collect some properties of the hypergroups (I1; X R, %, ) for p €
12¢g — 1, 00[. We first turn to examples of automorphisms. For this we recall
that a homeomorphism 7" on II; x R is called a hypergroup automorphism
if for all (r,a), (s,b) € II; x R,

T(ra) * 75 3y) = Or(ra) * Oy
where the left hand side means the image of the measure under 7.
2.6. LEMMA. For all w € Uy and A > 0, the mappings
Tu(r,a) == (Auru’, 2a)
are hypergroup automorphisms on (I1g X R, %y q).
Proof. Equation (2.3) yields

(6Tu,>\(7'70‘) *p.q 5Tu,/\(37b))(f)
= Fpg S f(/\\/u(""2 + $2 + rurwus + (ru*wus)*)u*,
Fo N (a+b— Imtr(uru*wusu®))) - A(l; — w*w)P % dw.

Using tr(ut) = tr(tu), vutu* = uv/tu* and the substitution v = v wu, we
see that this expression is equal to

(2.5)  Kpg S /12 + 82 + rvs + (rvs)* u*, A (a + b — Im tr(rvs)))

Ba AT — wrw)P 2 dw

= u,)\((s(r,a) *p,q 6(5717))

as claimed. =

2.7. REMARK. The Bessel hypergroups on the matrix cones I, of [R2]
admit many more hypergroup automorphisms. In fact, a complete classifi-
cation of all automorphisms on these Bessel hypergroups is given in [V3].
Due to the additional term Im tr(rws) in , most of these hypergroup
automorphisms on I/, cannot be extended to our Heisenberg convolutions.

We next turn to the (left) Haar measure which by [J] is unique up to a
multiplicative constant:

2.8. PROPOSITION. A left Haar measure of the hypergroup (II; xR, 4)
s given by
wpg(f)= | F(Vra)A(r)P 1 dr da
Iy xR
for a continuous function f € C.(II; x R) with compact support and the
restriction of the Lebesgue measure dr on the vector space of all Hermi-

tian q X q matrices. Moreover, this left Haar measure is also a right Haar
measure.
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Proof. We first recall that the Heisenberg groups H,, , are unimodular
with the usual Lebesgue measure dA as Haar measure. Therefore, by general
results on orbit hypergroups (see e.g. [J]), the image ¢(dA) of dA under the
canonical projection ¢ : H,, — II; x R is a left and right Haar measure
on the hypergroup (II; x R, %, ;). Moreover, the computation in Section 3.1
of [R2] shows that

0(dN\)(r,a) = cpq - A(r)P~9drda € M*(II, x R)

with a certain known constant ¢, , > 0. This proves the result for integers
p=2q.
For the general case we must check that

(26)  § [ G 500 815 () A5 ds db

=

o e— =&

I
Ne—

(8(y5.0) *pa O ())A()P " dsdb = | | f(+/5,0)A(s)P ds b

q Iy R

for all f € C.(II; x R), r € I, a € R and p € C with Rep > 2¢ — 1, where
we use also for the convolution for complex p. Clearly, all expressions
are analytic in p for fixed f,r,a,q. Moreover, by , the absolute values
of all three expressions are bounded by

Ol flloolrip,q| - MREP=30
with some constant C' and
M :=sup{A(s) : (5,0) € II; X R, supp(d(y,q) *p.q 9 /5.6)) N supp(f) # 0
or (v/s,b) € supp(f)}

=sup{A(s) : (v/s,b) € supp(f) U ((r, —a) #p,q supp(f))}.
Using the estimate (2.4) for |kp 4| and the estimate for the support of con-
volution products in Remark we deduce that the necessary estimate in
Carlson’s Theorem holds whenever ||r|| and the support of f are con-
tained in a sufficiently small neighborhood of (0,0). Therefore, (2.6) holds
in this case.

Finally, if f € C.(II; x R) and r € II, are arbitrary, then we choose
a sufficiently small scaling parameter A such that Ar and the support of
(s, a) :== f(A"ts,A"2a) are sufficiently small so that ([2.6) holds for Ar
and fy. As the scaling map 77, is a hypergroup automorphism, it follows
readily that (2.6) for A\r and f) is equivalent to (2.6) for » and f. This
completes the proof. =

2.9. REMARK. Equation ([2.3]) implies that for p > 2¢—1 and (r, a), (s, b)
€ II, x R with positive definite matrices r,s, the convolution product
O(r,a) *p,q O(s,p) admits a density with respect to the Lebesgue measure, and
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hence by the preceding proposition with respect to the Haar measure of the
hypergroup (Il X R, #pq).
In fact, in the case p > 2q — 1 consider the linear map

w— (12 + 52 + rws + (rws)*, Im tr(rws))

from B, C R2¢° to IT xR C qufl, which has a Jacobi matrix with maximal

rank ¢> — 1. As the square root mapping on the interior I of II, is a
diffeomorphism, the claim follows immediately from the convolution (2.3)).

We next turn to the subhypergroups of (II; xR, %, ;). Recall that a closed
set X C II, x R is called a subhypergroup if for all z,y € X, we have T € X
and {z} * {y} := supp(ds * 0,) C X. We next determine all subhypergroups
of (II; x R, %, 4). We begin with examples of subhypergroups.

2.10. PROPOSITION. Letp >2q—1, ke {l,...,q}, and uw € Uy. Then

r 0 .
Xku::{<u< )u*,a):rEHk,aeR}
’ 0 0

is a subhypergroup of (II; X R, %, 4), and the mapping

is a hypergroup isomorphism between the Heisenberg hypergroup (I, xR, %y, 1)
and the subhypergroup (Xj v, *pq)-

Proof. The Xy, 1, are obviously subhypergroups by . Moreover, using
the automorphism T, ; of Lemma we see that the X, are subhyper-
groups for arbitrary u € Uj,.

In order to check that the subhypergroup Xy , is isomorphic to the hy-
pergroup (I1; x R, *, 1), we may assume u = I, without loss of generality.
We first consider the group cases with integer p > 2q. Here, the inverse
image of X}, under the canonical projection ¢ : Hp, — II; x R is given
by the subgroup {((§).a) : @ € My, a € R} of Hy 4, which is isomorphic
to Hpj and preserved by the action of U,. Thus, the preceding construction
of the orbit hypergroup structures implies that (X}, *p4) is isomorphic to
(II, x R, *p 1) as claimed in this case. Therefore, for integers p > 2¢ and all
f € Cy(Il; x R) and (r,a), (s,b) € IT, x R,

5(( 0).q) *pa 5(( ) 1) (f) = (O(r,a) *p.k O(s,p)) (fr)

00 00

with fx(r,a) = f(( 0 8),@). If we use the definitions of these convolutions
in Theorem for arbitrary p, analytic continuation via Carlson’s theorem
implies in the same way as in the proof of Theorem that this equation
holds for all p > 2¢ — 1. This completes the proof. m



MULTIDIMENSIONAL HEISENBERG CONVOLUTIONS 159

2.11. REMARK. It follows immediately from that Xy := {0} x
R is a normal subgroup of (II; x R,%,,) isomorphic to (R,+). We may
now consider the associated quotient hypergroup (I1; x R, %, 4)/Xo, which
can obviously be topologically identified with II,. By the definition of the
quotient convolution (see e.g. [V2]) as well as (2.3)), the quotient convolution
on I, is given by

(0r % 85)(f) = Kpyg S F(Vr2 + 82+ rws + (rws)*) - A(l; — w*w)P~* dw.
Bq

In other words, (11, x R, %, 4)/Xo is isomorphic to the Bessel hypergroup
structure on the cone II, of [R2] with index p.

2.12. LEMMA. Letp > 2q—1. Let X be a subhypergroup of (II; xR, *p ;)
which is not contained in the subgroup Xo. Then Xy C X.

Proof. Consider a subhypergroup X ¢ Xj. Thus there exist r € II,\ {0}
and a € R with (r,a) € X. If we restrict the integration in (2.3)) to matrices
we = (—=1/2+ ¢i) - I, € B, with ¢ € [—/3/2,v/3/2], we conclude from (2.3)
and /272 + rwer + rwir = r that

{r} < [=V3-tr(r®)/2,V/3 - t2(r®) /2] C {(r, @)} #pq {(r, —a)} € X.

Therefore, by (2.3]), there exists ¢ > 0 such that for all z € [—¢,+¢] we
have (0,2) € {(r,z)} *pq {(r,—x)} C X. As Xy is a subgroup isomorphic to
(R, +), it follows that Xo C X. m

2.13. PROPOSITION. Let X be a subhypergroup of (II; x R, %, ). Then
X is a subgroup of Xo or X is equal to one of the subhypergroups Xy ,, of
Proposition |2.10]

Proof. Let X be a subhypergroup which is not contained in Xy. Then
Xo C X by Lemma and we may consider the quotient subhypergroup
X /Xy in the quotient hypergroup (II; x R)/Xo which is isomorphic to the
Bessel hypergroup of [R2] on the cone II, with parameter p. On the other
hand, all subhypergroups of the Bessel hypergroup structures on the II,
were classified in Proposition 4.6 of [V3]. As Xy C X, this classification
leads immediately to the classification above. =

2.14. REMARK. Let
B:={yeCv:|ylla<1} and S:={yeC9:|y|2=1}.

By Lemma 3.6 and Corollary 3.7 of [R2], the mapping P : B? — B, from
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the direct product B? to the ball B, with

Y1

yo(Iy — yiy1)'/?

27)  Plyr....yg) =

Yq(lg — y:;—lyq—l)l/2 (g — yfyl)l/z
establishes a diffeomorphism such that the image of the measure
AT, — w*w)P~2 dw
under P~ is given by

q
H 1= |ly13)P 9 dys ... dy,.

Therefore, (2.3) may be written as
(2.8)  (O(r,a) *p.a O(s.0)) (f)

= Kpgq S f(\/r2 +s2+7rP(y)s+ sP(y)r,a+b— Imtr(rP(y)s))
B4

q
T = Nyl13)P~0 dys - .. dyg
j=1

for p > 2q — 1. Moreover, for p — 2¢ — 1, this convolution product converges

weakly to the probability measure &, q) *2g-1,4 0(s5) € M' (II; X R) with

(2.9)  (6(r,a) *2q—1,4 O(s,0)) (f)

= Kog—14 S S f(\/r2 +s2+7rP(y)s+ sP(y)r,a+b— Imtr(rP(y)s))
Ba-1S8

qg—1
T =Nyl dyr - .. dyg—1 do(yy),
j=1
where o € M1(S) is the uniform distribution on S and k24-1,4 > 0 a suitable
normalization constant.

This convolution is obviously weakly continuous and can be extended to
an associative, weakly continuous, and probability preserving convolution
on My(II; x R) by Theorem and taking the limit above. Moreover, all
further hypergroup axioms may also be checked readily for (2.9). Finally,
the measure wyq—1,4 defined as in Proposition is a Haar measure of the
hypergroup (II, x R, *24_14), the mappings T, x(r,a) := (Auru*, \%a) are
also automorphisms here as in Lemma and the subsets X, C II, x R
defined as in Proposition [2.10] are again subhypergroups.
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3. Heisenberg-type convolutions associated with Weyl cham-
bers of type B. In this section we consider the group U, which by Lemma
acts as a compact group {71 : u € Uy} of automorphisms on the Heisen-
berg hypergroups (II; x R, *,,). As the orbits of the action of U, on II, by
conjugation are described by the ordered eigenvalues {1 > --- > &, > 0 of
a matrix in I1,, we may identify the space of all Uj-orbits of (11, x R, )
with the set Z; x R where

Eq::{gz(gla"'agq)Gqué'lZ---quZO}.

The set =, is a closed Weyl chamber of the hyperoctahedral group B, =
S, X Z3 which acts on R? by permutations of the basis vectors and sign
changes. In this section we show how the convolutions *,, on II, x R for
p > 2q — 1 lead to orbit hypergroup convolutions o, , on =, x R by using
methods of [J] or [R3]. In contrast to the hypergroups (II; x R, %), the
hypergroups (Z; x R, 0, ,) are always commutative. We shall identify the
characters of these hypergroups in terms of multivariate Bessel and Laguerre
functions associated with the root system B,.

Let us go into the details. Let ¢ > 1 be an integer and p € [2g — 1, o0[.
In the situation described above, the mapping

I, — =, rw—o(r),

which assigns to each matrix r its ordered spectrum o(r), is continuous,
surjective and open with respect to the standard topologies on both sets.
Therefore the orbit space (IT, x R)Ys (equipped with the quotient topology)
may be identified with =, x R also topologically. We now identify both
spaces in the obvious way and consider the continuous, surjective and open
mapping

Q: I, xR—Z; xR, (r,a)— (o(r),a),

which corresponds to the orbit map above. This mapping is an orbital map-
ping from the hypergroup (11, xR, %, ;) onto =, xR in the sense of Section 13
of [J], and it follows readily from Section 13 of [J] that =, x R carries a cor-
responding orbit hypergroup convolution o, , as follows: For a,b € R and
¢,m € =, we choose representatives z,y € I, with o(x) = £ and o(y) =7
and put

(3.1) 8(,a) ©pg O,b) = P(O(z,0) *p.g Oy,b))-

The properties of this hypergroup convolution can now be derived as in
Section 4 of [R2]. In particular, we can write down the convolution
explicitly. For this, we denote the normalized Haar measure on U, by du, and
¢ € 54 will always be identified with the diagonal matrix diag(&i, ..., &) € I,
without mention.
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3.1. THEOREM. Letq > 1 be an integer and p € |2q—1,00[. Then =4 xR
carries a commutative hypergroup structure with the convolution

(3.2) (5(§,a) Op,q 5(n,b))(f)
= tipg | | Fo(VE +unPur + Ewunu* + unurw*E),

Bale 4 b—Im tr(Ewunu®)) - A(I; — w*w)P~ du dw
for f € Cp(ZEq x R), (€, a),(n,b) € =4 x R. The neutral element is given by
(0,0) € =54 x R, and the involution by (¢, a) = (&, —a). Moreover, a Haar
measure on (=, X R, 0, ,) is given by

dwy, ¢(&,a) == hy q(§) d€ da

with the Lebesgue density

q
(3.3) hpa(§) =[] &€7 2 (& — €)™
=1

i<j

Proof. In view of Section 13 of [J] and Section 4 of [R2] on orbit hy-
pergroups, we only have to check the commutativity of o, , as well as the
statement about the Haar measure.

We first turn to the commutativity. We observe that for integers p >
2¢ — 1, by construction, the hypergroup (Z; x R, 0, ,) is isomorphic to the
orbit hypergroup which appears when the group U, x U, acts on the Heisen-
berg group H, 4 by (u,v)(z,a) := (uaxv*,a) for w € Uy, v € Uy, v € My,
and a € R. Moreover, it is well known that

(Up x Uyg) x Hp g, Up x Uy)

is a Gelfand pair; see [BJRI1], [C], [F], [Kac|. Therefore, o, , is commutative
for integers p > 2q. The general case can now be proved by analytic con-
tinuation using Carlson’s Theorem in the same way as in the proof of
Theorem 2.4l We omit the details.

On the other hand, we may check commutativity also directly. In fact,
let a,b € R and §,n € Z;. We also regard £, n as real diagonal matrices as
described above. We deduce from invariance of spectrum and trace under
conjugations that

(0.6 ©p.a O(g.0)) (f)
= fipq | | Fle(VurnPu+ &+ urnuué + (wnuwug)*),
Ba U a+b— Imtr(u*nuwué)) - A(ly — w*w)?~ 2! du dw.

O

Substituting w — w as well as dw = dw, A(l; — w*w) = A(l; — w*w) >0,
o(xT) = o(x), tr(zT) = tr(z), £ = &, and 7 = 1 implies that this expression



MULTIDIMENSIONAL HEISENBERG CONVOLUTIONS 163

is equal to

Kp.gq S S Fle(VuTn?u + € + uTnwié + EuTw*na),
Pals a+b—Imtr(éu’ w*na)) - A(I; — w*w)? ! du dw.

Using the substitution u — u”!, which preserves the Haar measure on Uy, as
well as the substitution w — u*w*u, which preserves the Lebesgue measure
on B,, we find that the expression above is equal to the right hand side
of . This completes the direct proof of commutativity.

We finally turn to the Haar measure. By Section 13 of [J], the Haar
measure @, € M1 (=, x R) is just given as the image of the Haar measure
Wp.q € MT(II; x R) under the projection @. As here the second component
R is not involved, the computation of this image measure can be carried
out in the same way as in the corresponding proof for the matrix Bessel
hypergroups in Theorem 4.1 of [R2]. We therefore omit the details. m

3.2. REMARKS. (1) For p = 2¢ — 1 the convolution *9,_1, on II; x R
introduced in Remark can also be transferred to a commutative hyper-
group convolution og,_1 4 on Z; x R in the same way as above. We omit the
details.

(2) As already mentioned in the preceding theorem, the hypergroups
(24 X R, 0p4) are orbit hypergroups associated with the action of U, x U, on
the Heisenberg group H,, , for integers p > 2¢. Clearly, one may also form the
associated orbit hypergroup structures (=, x R, o, ,) for all integers p > g¢;
then the corresponding convolution for p = ¢q,q+1,...,2¢ — 1 is degenerate
and no longer given by .

(3) It is clear by the convolution that G := {0} x R is a subgroup
of (24 x R, 0, 4) isomorphic to (R, +). We may thus form the quotient hy-

pergroup
(Zg xR)/G:={G-({,a) = ({,R) : (&,a) € 5y x R} ~ =

Using this natural identification as well as the canonical projection ¥ :
=4 x R — =, we define the quotient convolution by

(55 .qu (57] = W(é(é’o) Op,q (5(7770)),

(3.4)  (0¢ op,q 0n)(f)
= Kpg S S f(U(\/f2 + un?u* + Ewunu* + unurw*E))

BaUa ATy — wrw)P 2 du dw

for f € Cy(Zy) and &,n € =,. In other words, the quotient hypergroup
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Z, X R)/G, e is precisely the Bessel hypergroup on the Weyl chamber
q Psq
=y as studied in Section 4 of [R2] for the field C, i.e., the parameter d = 2
there.

We next turn to the characters of the commutative hypergroups
(24 xR, 0p,). For this we first recall some basic notions and facts about
commutative hypergroups mainly from [J] and [BHJ.

3.3. Some facts and notions on commutative hypergroups. Let
(X, *) be a commutative hypergroup. Then there is a Haar measure w €
M (X) which is unique up to a multiplicative constant. We introduce the
dual space

X :={a e Cy(X): b, dg(a) = ax)a(y) for all z,y € X}
and the space of all multiplicative functions
Xb(X) = {a € Cp(X) : 0z * 0y(a) = a(z)a(y) for all z,y € X},

and equip both with the topology of locally uniform convergence. Both
spaces are locally compact, and for a Gelfand pair (G, K), the space of
spherical functions corresponds to the space x;(X) for the double coset hy-
pergroup (G//K, ). The elements of X are called characters.

We define the Fourier transform ~ : L1(X,w) — Co(X) by
fla) = [ a@)- f(z) do(a).

X

~

Then there exists a unique Plancherel measure 7 € M™1(X) such that
the Fourier transform becomes an L2—isopetry, ie, for all f €
LY(X,w)NL*(X,w) we have { | f|*dw = {5 | f|* d=, and the Fourier trans-
form can be extended to an isometric isomorphism between L?(X,w) and
L2(X, ).

In contrast to the case of abelian groups, it may occur that supp(w) #
X # xu(X). This happens for instance for Gelfand pairs associated with
noncompact semisimple Lie groups. On the other hand, there is a growth
criterion in hypergroup theory which ensures supp(w) = X = x;(X). To
explain this, take a compact set A C X and define recursively the sets A
by AN = A and A+ = A 4 4D = UxeA(n)7y€A(1) supp(6y * 6,). We say
that (X, x) has subexponential growth if for all compact sets A C X and all
¢ > 1 we have w(A™) = o(c") for n — co. It was proved in [Vog] and [V1]
that for each commutative hypergroup (X, *) with subexponential growth,
supp(m) = X = x3(X).

We now return to the hypergroups (=, x R,0,,). As the Heisenberg
groups have polynomial growth, the following result is not surprising;:
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3.4. LEMMA. The hypergroups (54 xR, o), ;) have subexponential growth
forp>2q—1.

Proof. We see from that for all (£, a),(n,b) € =4 x R and (7,¢) €
supp(d(¢,a) Op.q I(y,p)) the first (and thus largest) components of the vectors
7,&,1n satisfy 71 < & +m and |c| < |a] + |b| + &m. Now let € C 55 x R
be compact. Choose d > 0 such that {; < d and |a| < d for all (§,a) € C.
A simple induction shows that then for all n € N and all (7,¢) € C™ we
have 0 < 7, < -+ < 711 < nd and |¢] < nd—i—%-d? As the Haar
measure w4 has a polynomially growing Lebesgue density by Theorem
the assertion is clear. m

By the above results we obtain:

3.5. COROLLARY. The hypergroups (=4 x R, 0, ,) satisfy supp(n) = X
= Xb(X).
Consider the canonical projection @ : II, x R — =, x R as at the be-

ginning of this section. This mapping is an orbital morphism in the sense
of |J], and we conclude from [J:

3.6. COROLLARY. Letp > 2q—1. For each character a of (Z,xR,0p,),
the function oo @ € Cy(Il; x R) is positive definite on the hypergroup
(g X R, #pq)-

We next introduce a set X,, of characters of the hypergroup
(24 X R, 0p4). Later on we shall see that this set in fact consists of all char-
acters. The set X, ; consists of two disjoint sets X 1 q and 22 »q Of functions,
described in terms of multivariate Laguerre and Bessel functions respec-
tively as discussed in [FK]. This is not surprising, as this connection is well
known for ¢ = 1 (see the product formula in [Ko], [T] and references cited
there) as well as for the group cases with integers p, ¢ > 1; see [F] and refer-
ences there. Before going into details, we collect some notions and facts from
[BE], [E], [FK],and [Kan]. We start with some basic notions on multivariate
special functions:

3.7. Spherical polynomials. Let m = (my,...,m,) be a partition of
length g with integers m; > --- > my > 0. We define its length |m| :=
my + - -+ my, the generalized Pochhammer symbol

q
(3.5) @)m =[] =5+ Dm,
j=1
for z € R (note that we here always use d = 2 in the notation of [FK]), as
well as the dimension constant

m ~h(m)2
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where h(m) is the product of the hook lengths of m; see p. 237 of [F] and
p. 66 of [M2]. Moreover, for partitions m we define the spherical polynomials

D (z) = S Am(uzut)du  for x € My,
Uq

where du is the normalized Haar measure of U, Ay, is the power function
Am(z) = Ar(z)™ "2 Ag(x)™27™3 - Ag(x) ™,

and the A;(z) are the principal minors of the determinant A(x); see Ch. XI
of [FK] for details. The &y, are homogeneous of degree |m| and satisfy
D (0) =0 for m # 0, D9(0) = 1, and P (I;) = 1 for the identity matrix
1, € C14,

We also consider the renormalized so-called zonal polynomials Z,, =
cm®Pm with the constants

. (@)m|m]!

(3.6) Cm = h(m)? > 0.

This normalization is characterized by

(3.7) (tr(@))* = Y Zm(x) for k€ No.
|m|=k

In fact, the normalization constant ¢, can be easily derived from and
some formulas on pp. 237-239 of [F]; see also [FK| Section XI.5] or [Kan].
Clearly, we have Zm(Iy) = ¢m.

By construction, the &y, and Zy, are invariant under conjugation by U,
and thus depend only on the eigenvalues of their argument. More precisely,
for Hermitian = € M, , with eigenvalues { = ({1,...,&,) € RY, we have
Zm(x) = CL(£) for the Jack polynomials C; (cf. [FK], [R2]). They are
homogeneous of degree |m| and symmetric in their arguments.

We also introduce the generalized binomial coefficients (r:l‘) for partitions
m, n by the unique expansion

Do (I, + ) = |n§m (‘i‘) B (2)

with the identity matrix I, € C%4. These binomial coefficients satisfy (rl? #0
only for n C m, i.e. for n; < m; for i = 1,...,q. Moreover, it follows from [L]
that (') > 0, and that for integers k,

z()-(7)
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3.8. Multivariate Laguerre polynomials. As in [FK| p. 343] we de-
fine the multivariate Laguerre polynomials

(3.9) LBy(z):= <I:11> (P)m B (—2)

(P)n

| <|m]
and the associated multivariate Laguerre functions
(3.10) 1P (2) := e @ LP (21)

for x € C%49. The functions Lk, and [5, are also invariant under conjuga-
tion by U, and may thus be regarded as functions of their eigenvalues, i.e.,
as functions on Zj;. We shall do this from now on without separate nota-
tion.

With a slight difference in notation, these Laguerre polynomials and
functions are also considered by Baker and Forrester [BF] in the context of
Calogero—Sutherland models and Dunkl operators. In fact, a comparison of
the notation in [FK] and [BF] shows that our polynomials Li,(x) defined
above agree with the Laguerre polynomials [m|!- L, ?(x;1) in the notation
of Proposition 4.3 of [BE]:

(3.11) LP (z) = |m|!- L2 9(x;1)  (in the sense of [BE]).
We next collect some known properties of these Laguerre polynomials:

3.9. LEMMA. The polynomials Lb,(x) form an orthogonal basis of the
Hilbert space L*(=Z,, du, ) with the measure

q

dppa(a) = [[ (=2t (@i — ;)% do.

i=1 i<j

Moreover, for each partition m,

j (me(x))z dhip,q(T) = dpq -

with the normalization constant

dpg = bpg(Zq) = S Ldpp,q(@).

=q
Finally, L%, (0) = (p)m.-

Proof. For the orthogonality and the normalization we refer to Corol-
lary XV.4.3 of [FK] or Proposition 4.10 of [BE]. As the L%, form a basis
of all polynomials in ¢ dimensions (use e.g. Proposition 4.3 of [BF] and
the fact that the Jack polynomials form a basis), the completeness of the
system (L&)m can be derived by a classical Fourier argument as in the
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one-dimensional case for Laguerre polynomials. Another possibility here is
to use results of [dJ]. m

We next turn to multivariate Bessel functions of two arguments &, 7 € C?:

3.10. Multivariate Bessel functions. Following Kaneko [Kan] (see
also Section 2.2 of [R2]) we put

-1 |m| Cl Cl
o Tl =2 <;>m)\mu | c‘;i? . m( 73'

For n € £, we now define the functions ¢} € C,(Z; X R) by

(3.13) P&, t) == Jp(£3/2,77/2)

as in Section 4.2 of [R2]. We denote by X7 the set of all ¢y with n € Z,.
The multivariate Bessel functions appear as limits of the Laguerre func-

tions above. For the group case with integers p, this was already observed
by Faraut [EF].

3.11. LEMMA. Letp > 2q—1, and let (myg)y be a sequence of partitions
and (M) C R\ {0} a sequence with A\, — 0 and limy_,oc A\, - my, =1 € =Zj.
Then, forp > 2q—1,

LP
i D (MIE2)

uniformly on compact sets of € =,.

Jp(€2/2,1%/2)

Proof. Writing the expansions of the Laguerre polynomials and Bessel
functions above in terms of so-called shifted Schur functions precisely as
on pp. 240-241 of [F], it can be checked as in Proposition 3.3 of [F] that
for all partitions n, the coefficients of the expansion of L, (|Ak]|€?)/ L, (0)
tend to the corresponding coefficients of .J,(£2/2,7%/2). Moreover, as @y, is
homogeneous of degree |n| with |@,(x)| < 1 for ||z||2 = 1, and as

(P)n = (@ny - (Dng = (@) [n)/q))?  for p>2q—1,
we deduce from (3.8]) that

P 2 m
’% = ; ( nk>(pl)n (B (€)] - A

mk 24
<ZZ( ) e e

J In|=j4

(|mk|‘)\k|)j‘ 2 < oo
S;ﬂ-«qm/qm o=

locally uniformly in £ € Zj;. This readily implies the claimed locally uniform
convergence. m
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Let us return to the characters of the hypergroup (=, x R, 0, ).

3.12. DEFINITION. For A € R\ {0} and a partition m, we define the
function ¢ € Cyp(5; x R) by

ot Ea(NE2/2)
Itn (0)
vy /2 Din(1AE7)
Lia(0)
with €2 := (€2,... ,{2). We denote by Z;’q the set of all cp)\,m with A € R\ {0}
and partitions m.

We notice that for integers p, the functions in the set E;’q agree with
the spherical functions ¢(A, m,-,-) on pp. 238-241 of Faraut [E]; there the
Laguerre polynomials are defined with some parameter shift.

Recall that we denote by X 2 o the set of all Bessel functions Yh with
n € Zy. Again, for integers p > 1 the set Eg ¢ consists of spherical functions

by [E]. We note that Faraut (p. 241 of [E]) uses slightly different symbols
for these Bessel functions; in his notation we have

Y(n,§) = Jp(£2777) = lﬁf/%(\@ <&, t)  (t € R arbitrary).

(3.14) P mlE1) =

:e

3.13. THEOREM. Letp > 2g—1. Then all functions in X, ; == E;qUEg,q
are characters of the hypergroup (54 X R, 0p4).

Proof. By Corollary |3.5) . it suffices to show that all functions in X, , are
multiplicative and bounded. Taking Remark |3 - and the results of [R2,
Section 4] into account, this is clear for all functlons in Eiq

The proof for the Laguerre functions in Eéyq is slightly more involved.
Here we first consider the group cases with integers p > 2¢ — 1 where (= x
R, 0, 4) is isomorphic to the orbit hypergroup which appears when the group
U, x Ug acts on the Heisenberg group Hj 4. In these cases it is well known
that the functions in 21 correspond to bounded spherical functions on
the associated Gelfand palrs see [E] and references cited there. For general
parameters p > 2¢q — 1 we again employ analytic continuation by Carlson’s
Theorem For this we fix a partition m, A € R*, and (§,a),(n,b) €
=4 x R, and consider the function

F(p) = Qol)J\’m(& CL) : @ﬁm(??? b)

~ Kpyg S S @’i,m (U(\/§2 + un?u* + Ewunu* 4+ unurw*f),
B, U
o a+b—Imtr(Ewunu®)) - A(I; — w*w)P~ 2 du dw,

which has zeros for integer values p > 2q. Moreover, F' is analytic on W :=
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{p € C:Rep > 2q — 1}. Furthermore, because of
q

(@l = (TT =5+ 1m,) =1
j=1
for p € W and the definition of the Laguerre functions gpg m above, we see
that ¢f  remains bounded for p € W locally uniformly in (£,a) € 5, x R.
Therefore, for a suitable constant C' > 0,

IF(p)] < C*+C - [ripgl | | 14U — ww)P™| dudw < C* + C? - |rip |
Bq Uq

with |kp 4| = O(|p|?’) by for p € W. Therefore, by Theorem
F(p) = 0 for all p > 2g — 1, which proves that all elements of E;,q are
multiplicative for all p > 2¢ — 1. We finally note that the Laguerre functions
in Ep},q are obviously bounded from their definition. m

As bounded multiplicative functions « on a commutative hypergroup
satisfy |||l = 1, we obtain:

3.14. COROLLARY. Forallp > 2q—1, A € R\ {0} and all partitions m,
15 mlloc = 1.

We next turn to the Plancherel measures m,, of the hypergroups
(24 xR, 0p4). These measures are well known for the group cases with in-
tegers p by [BJRW], [BJR2], [E], as well as for ¢ = 1 in the general case; see
e.g. Section 8.1 of [T].

3.15. THEOREM. Let p > 2q — 1. If the hypergroup (=4 x R, 0p,) is
equipped with the Haar measure w, 4 as in Theorem then the associated
Plancherel measure 7,4 € M (2, ,) of Section is given by

29 ¢! (P)m(@)m
Tpa(9) = om S Z “h(m)? - g(m, X)) APTdA
P R\{0} m

for g € Ll(Ep’q,ﬂp’q), where clearly the set X, , of functions is identified
with the relevant parameter set in the obvious way.

Proof. Let f € C.(Z4 x R). The classical Plancherel formula for (R, +)
says that the classical Fourier transform

F(z,\) := S f(z, t)e M dt
R
with respect to the variable t satisfies

1718y, = 5= § (V17 NP dA) g ) do
R

—=q



MULTIDIMENSIONAL HEISENBERG CONVOLUTIONS 171

For fixed A € R\ {0}, we now consider the renormalized Laguerre functions
() = Eal(A22/2) 2, 0),

which satisfy ¢ (z,t) = e“tcpﬁ\' (2). We then deduce by the Haar den-

sity (3.3), the transformation formula, and hy4(cz) = ¢*979 . by, (z) for
¢ > 0 that

(3.15) CAm = S ]~f}\| (2)|*hp g(z) dz =

1 lﬁ](2’2/2)2
’)\|pq58 12, (0)2 hpq(2) dz.

=q
Moreover, according to Lemma the functions cﬁ]f’m /+/Cl,m form an or-
thonormal basis of L? (_q, hp,q(x) dz). Therefore, by Parseval’s identity,

(316)  17Bay, = 5= O g]g (@ N Ty () | - ——

C
T M>O0R = Am

As by Section and Theorem the hypergroup Fourier transform ]?is
given by

FO,m) = § Vol (@) - [, t) dt By () da

we deduce from Lemma [3.9] that

2 o, :—Zg\fAmP —d)\

m>0R
29 q! = 2 (P)m(@)m
= [fOAm)[= - AP - === =
Gy 2m 2} hm)?

with the measure 7, , introduced in the theorem. As C.(=,; x R) is dense
in L2(Z, x R, hy4(7) dz dt), the equation also holds for all f € L*(Z, x R,
hp,q(z) dz dt), which characterizes the Plancherel measure as claimed. =

We next prove that the characters in X, ; form the complete dual space
X of (54 x R,0,4). The following representation of the topology on X as
a Heisenberg fan is due to J. Faraut, who considered the group case with
integer p:

3.16. THEOREM. Let p > 2q — 1. Then the set X, , is equal to the
complete dual space X of the hypergroup (=4 x R, 0, ,). More precisely, if
the closed subset

= ({0} x Z)) U{(A\,A-m) : A e R\ {0}, m a partition}
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of RITL carries the usual topology as a subset of RITY, and if X = g
carries the topology of locally uniform convergence, then the mapping

E:XY,,—D
with
A € Tpg = (M Ama,. Amg)  and b€ 32— (0,p1,...,pg)
establishes a homeomorphism.

Proof. We first notice that it follows easily from the definition of the
functions goim and 95 that these functions on the hypergroup X := £, x R
are different for different indices.

We now prove that X, , is equal to the complete dual space X. For
this consider the subgroup G := {0} x R of X as above and the associated
annihilator

AX,G):={aeX a|lg=1}.

This set is a closed subset of the dual X and can by [V2] be identified with
the dual space of the quotient hypergroup (=, x R)/G which was studied
in Remark [3.2(3). In fact, the hypergroup (5, x R)/G is (isomorphic to)
a Bessel-type hypergroup on the Weyl chamber =, as studied in Section 4
of [R2]. We thus conclude readily from Section 4 of [R2] and the general
results on annihilators in [V2] that A()/f ,G) = X2 . and that the mapping
FE above restricted to Zqu is a homeomorphism.

We next turn to the complete dual )A(.AHere we first conclude from Theo-
remand Corollarythat the dual X is the closure of Z;’q in Cp(ZyxR)
with respect to the topology of locally uniform convergence. To prove that
this closure is equal to X, ;, we consider some a € X C Cp(=, x R) which is
the locally uniform limit of a sequence (¢§n7mn)n21 - Zzlz,q' As the restric-
tions to G also converge locally uniformly, it follows from the definition of
the % , that (Ay)n>1 C R\ {0} converges to some A € R. We consider two
cases:

(1) If A = 0, then it follows from the definition of the gp’j\,m that o €

A()? ,G), and the preceding considerations imply that o € 2§,q~

(2) Let A # 0. If (my;,),>1 remains bounded, we may choose it as a
constant sequence with m,, = m without loss of generality, and we
deduce from A, — A that o = lim,, ¢ | = ¢} € 2} 4+ We thus
may restrict our attention to the case where at least one component
of m,, tends to infinity. In this case we take an arbitrary multiin-
dex m and conclude from the convergence of normalized Laguerre
polynomials Lgmm to Lim (see Section 3.8) that for the density hy 4
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of B3

S a(2,0) - @} 1 (2,0)hyq(2) dz

—q

Zj i (8, (2:0) - @8 (2, 0)) g (2) d

n—o0
q

Using a renormalization as in (3.15) with A, — A, the dominated
convergence theorem, and the fact that the modulus of the gpz;\n m,
is bounded by 1, we find that this expression is equal to

1. L, (22/2) L (2%/2)
,A,pqwj L, (0 L}(0)

L, (Mal22/2) I (1Al 22/2) 21
lim ( TE, (0) L2 (0) cem )hp,q(z) dz.

Il
1] —

e_||ZH2hp7q(z) dz = 0.

q

Therefore, as a € Cy(Z; x {0}) C LQ(Eq,e_)‘||z“2hp7q(z)dz), and as
the Laguerre polynomials (Li’m(22))m with squared arguments form
an orthogonal basis of this L?-space by Lemma it follows that
a =0 as. on Z; x {0} and thus on =, x R. This is a contradiction
to a being a continuous character with «(0,0) = 1.

Summarizing, we conclude that »,, = X , and that a sequence
(90§n,mn)n21 C E;’q can converge to a character without loss of general-
ity only in the following two cases: either A, — A # 0 and (m,,), is finally
constant, or A\, — 0. In the first case, locally uniform convergence obviously
appears, and in the second case we have locally uniform convergence for
Anmy,, — 7 € 5y by Lemma [3.11]

We finally prove that a sequence (@?\mmn)nzl C Z;ﬂ can converge lo-
cally uniformly to some 15 only for parameters with lim,, A,m,, = p. If this
is done, it follows readily from the above that the mapping E of our the-
orem is a homeomorphism. In order to prove this statement, consider such
a sequence (@I;\n,mn)nzl and its limit 9. If the sequence (\,my,), C = is
bounded, we find a convergent subsequence with some limit p € =,. For this
subsequence we obtain wink,mnk — 1/)23 locally uniformly, and thus wﬁ = b,
i.e., p = p. Therefore, each convergent subsequence of the bounded sequence
(Aymy,), C =y converges to p, which implies A\,,m,, — p as claimed. We fi-
nally consider the unbounded case. Here we may assume without loss of gen-
erality that the largest component of (A, m,),, C =, converges to oo (switch
to a suitable subsequence), i.e., A\,m;j , — co. We then define Ay 1= p/my p
and observe that anmn has a subsequence which converges to some p € =,
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with g1 = 1. For this subsequence and any (§,t) € =, x R we thus have
P (68 = UR(ED),

and also, by the definition of gogvm and our assumption about locally uniform

convergence,

P ED =R (€ VA Mt A /e, ) = 50,0 = 1

It follows that wg = 1, contradicting p; = 1. Therefore this limit case cannot
appear, which completes the proof of the theorem. m

The proof of the continuity of the mapping F in the theorem above is
quite special. It was pointed out to the author by J. Faraut that a more
systematic approach for this part of the theorem is available by using heat
kernels on the hypergroups =, x R and their explicit continuous hypergroup
Fourier transfoms.

We finally turn to a refinement of the last part of the theorem. The
following observation is clear from Section 2:

3.17. LEMMA. Let (§,a),(n,b) € =4 x R with & > 0 and ng > 0. Then,
forp > 2q—1, the convolution product d¢ 4)°p,q0(np) is absolutely continuous
with respect to the Haar measure wp.q.

Proof. As absolute continuity is preserved under the continuous projec-
tion @ : IT;xR — Z; xR, the lemma follows immediately from Remark[2.9

As by the Riemann-Lebesgue Lemma for hypergroups (see [J]) the hy-
pergroup Fourier transform maps functions in L'(Z, x R,&,,) to Cp func-

tions on the dual space X , the preceding lemma and Theorem imply:

3.18. COROLLARY. Let (&,a) € Z¢xR with &, > 0. Then, forp > 2q—1,

the hypergroup Fourier transform of 6. q) on the dual space X is a Coy-
function. In particular, for £ € =4 with {; > 0,

i B02/2)

=0.
A-m1—00 l&(O)

This limit result for Laguerre functions seems to be new for ¢ > 2; we
expect that it holds for larger parameter regions than considered here.

4. A product formula for Laguerre functions. In this section we
derive a product formula for the multivariate Laguerre functions I}, of Sec-
tion 3| for p > 2q — 1. For ¢ = 1, this formula was established directly
by Koornwinder [Ko], who also discusses its connection with Heisenberg
groups. We here derive the product formula from the product formula
for p > 2¢ — 1 and its degenerate version for p = 2¢ — 1 according to Re-
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mark (1) for the characters @};,m € E;’q of the commutative hypergroups
(24 x R,0p4). We use the general approach of [RV] where, embedded into
a more general setting, it is also explained how for ¢ = 1 Koornwinder’s
product formula for the one-dimensional Laguerre functions corresponds to
the Heisenberg-type hypergroup convolution on [0, co[xR. We now extend
this approach from ¢ =1 to ¢ > 1.

For this we recall from Remark that G := {0} x R is a subgroup
of the commutative hypergroup (5, x R,o0,,) for p > 2¢ — 1. Moreover,
7(z,t) := " defines a function 7 € Cj(Z, x R) with

|T<1‘,t)‘ =1, T((x7t)) = T(.’L‘,t), ((‘Tvt) ( )) = T(.I',t) ’ T(O, S)

for all x € 5, and s,t € R. In other words, 7 is a partial character of
(24 xR, 0p4) with respect to G as in Definition 4.1 of [RV]. We now consider
the canonical projection

p:EgxR— (5, xR)/G~ &,

in accordance with Remark (3) and recall that the quotient hypergroup
(54 x R)/G agrees with the corresponding Hermitian Bessel hypergroup
on =y of Rosler [R2], i.e., the corresponding hypergroup involution is the
identity mapping. Following Section 4 of [RV], we now define a deformed
quotient convolution of point measures on =, by

(41) (55 ®n.q (5»,] = p(T . (5(570) Op.q (5(17’0))) for &,m € Eq.

According to Section 4 of [RV], this convolution can be uniquely extended
in a weakly continuous bilinear way to a commutative Banach x-algebra
(My(=y), 87 p,q) with the total variation norm. More precisely, by Theorem
4.6 and Corollary 4.7 of [RV], (=, ®7p,q) becomes a Hermitian signed hyper-
group in the sense of [R1]; see also [RV] and [Ross] for the notion of signed
hypergroups.

Let us compute the convolution in an explicit way. Equation
for p > 2¢q — 1 shows that for f € Cy(=,) we have

(4.2)  Oc 0rpq0n(f) = S fdp(r- (5(5,0) Op.q 5(77,0)))

=q

= | f(@)- " d(b(e0) opag Sn o) (@:t)

EgxR

= kpyq S S f(f"(\/f2 + un?u* + Ewunu* + unurw*E))
Bq Uq .
emtImtr€wunu’) | A1yt )P duy du.
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For p = 2¢ — 1 one obtains a corresponding degenerate version of this for-
mula by using Remarks (1) and We notice that this convolution
is obviously not probability preserving and usually even not positivity pre-
serving.

Moreover it follows from Theorem 5.2 of [RV] that for p > 2¢ —1 and all
partitions m, the normalized Laguerre functions

B(2%/2) _ _(o21egat)p Dn(e?) =
Pale) = gy = gy e S

comprise all bounded R-valued multiplicative functions on (=g, e;5,). In
summary, we have the following product formula:

4.1. COROLLARY. For allp >2q—1, §,n € =y, and all partitions m,
(4.3)  Gh(8) - Pm(n)
= kpg S S P (U(\/§2 + un?u* + Swunu* + unurw*g))

By Uy ] e_z'-Imtr(ﬁwunU*)A(Iq _ w*w)p—Qq du dw.

Moreover, for p=2q —1,

P () - Gt ()

=rog-1q | | | G2 o(VE+ 02+ EP(y)n + EP(y)*n))

Ba-15U,

. et Imtr(EP(y)unu®) H 1—|ly; || yPa- Tdudy .. - dyg—1ds(yq)

with y == (y1,...,y,) and B == {y € C7 : |ly|la < 1}, where s € M'(9)
denotes the uniform distribution on the sphere S := {y € C? : |jy|l2 = 1},

and P is the map defined in (2.7)).

As the convolution e, . of is not mass preserving, there does not
exist an associated translation invariant measure m.,, € M*(Z,) in the
usual hypergroup sense. However, Theorem 4.6 of [RV] ensures that the Haar
measure

dmy, () Hs*’ P T — ) dg € MT(Z,)

1<j

of the usual quotient hypergroup (=, xR)/G ~ =, also admits the following
adjoint relation for e, ,, ,: If for f € C.(Z,;) and { € =, we define the translate

Tef(n) = S [ d(d¢ 0rp.q 0y),

—q
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then we have, for all f,g € C.(Z,),

(4.4) S (Tef) - gdmpg = \ (Teg) - f dmyq.

—q
4.2. REMARK. Consider the group case with integer parameters p >
2q — 1. Here, all characters of the double coset hypergroup (=, x R, o0, )
correspond to positive definite spherical functions on the Heisenberg group
H, , and admit therefore a dual product formula, i.e., for all o, 8 € X, ; (see
Theorem there is a unique probability measure p, g € M 1(Zp,q) such
that for all (z,t) € =, xR,

(4.5) a(z,t) - Ba,t) = | y(@,t) dpas(y).

Zpaq

Let us take
it a(|A1]2?/2)

Aot I 0)

for A1, Ao # 0 and partitions m, n.
If we consider the t-dependence of the product in (4.5]) for x = 0, we find
for A1, A2 > 0 that

Lfn()\lx2/2) ) Lg()\2$2/2)

it ([ Aaf2?/2)

and f((z,t) := E(0)

Lfn(o) Lfl(O)
LY (M + A2)x?/2
= > clmnk, Ao, p,q) i Lp(O)) =
|k|<|m]|+|n]| )

for unique coefficients c(m, n, k; \1, A2, p, ¢) which satisfy

C(ma Il,k; )\la)‘vaa Q) >0 and ZC(H’I, Il,k; )\17)‘27])’ Q) =1

For instance, for n = 0, we deduce for 0 < A\ < Ao that
LB, (Ma2?/2) = c(m,k;p, q) Lk (A\oa?/2)
k

with nonnegative coefficients ¢(m, k; p, q).
On the other hand, for A1 > 0 and —A1 < Ay < 0 we obtain

Ba(Ma2/2) B Dala®/2) (O + Ao)a?/2)
’ = C(m7 l’l,k; )\13)\27])7 q) : .
BO) RO %0)
We expect that these and further related results also hold for arbitrary

(noninteger) p > 2q — 1. For ¢ = 1, the formulas above are connected with
the discrete Laguerre convolution of [AG].
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