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Abstract

We review properties of confluent functions and the closely related Laguerre polynomi-
als, and determine their bilinear integrals. As is well-known, these integrals are convergent
only for a limited range of parameters. However, when one uses the generalized integral
they can be computed essentially without restricting the parameters. This gives the (gener-
alized) Gram matrix of Laguerre polynomials. If the parameters are not negative integers,
then Laguerre polynomials are orthogonal, or at least pseudo-orthogonal in the case of
generalized integrals. For negative integer parameters, the orthogonality relations are more
complicated.

1 Introduction
Consider the (formal) differential operator
Foi=—20°—(1+a—2)0.. (1.1)

Kummer’s confluent function Fy,(z) = 1F\(a;c; z) is an eigenfunction of F, with eigenvalue
HG%, where following [4, 5] instead of a, c we prefer to use the parameters

a:=c—1, 0 := —c+ 2a. (1.2)

Besides Kummer’s function, (1.1) possesses a second type of distinguished eigenfunction
with eigenvalues HG%, called Tricomi’s confluent functions, which we denote U (a; ¢; ) or, in
the parameters (1.2), Uy ,(z). Tricomi’s functions usually have a better behavior near infinity

than Kummer’s functions.
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The main topic of this paper is the computation of bilinear integrals of Tricomi functions,
more precisely, integrals of the form

/ Up, .o(2)Upy o(2)e” 7 2%d2. (1.3)
0

It is known that for |[Rea| < 1 (1.3) can be computed explicitly, see e.g. [6]. For |Rea| > 1,
(1.3) is divergent — except for very specific combinations of the parameters — because of the
behavior of the integrand near 0. However, when one applies the so-called generalized integral,
one can compute (1.3) for all values of . For a € Z, o # 0 one needs to apply the anomalous
generalized integral, and one obtains a much more complicated expression.

For special values of the parameters, Tricomi’s functions coincide up to a coeflicient with
the well-known Laguerre polynomials. Their classical definition uses the so-called Rodriguez
formula

1
LY (z) = —'ezz_aﬁge_zz“a, n € Ny, (1.4)
n!
and applies to all & € C. They are, however, orthogonal with respect to the positive definite
measure dyu(z) = z%e *dz on L?[0, oo[ only if > —1.
The orthogonality relations for Laguerre polynomials, valid for Reaw > —1,

F(l+n+«)
n!

/ LS (2) L3 (2)z% *dz = Smms (1.5)
0

belong to the standard knowledge. Again, using the generalized integral, we extend the relations
(1.5) to all « € C. For —a ¢ N we still have the same expression as in (1.5). In particular,
L& are (pseudo-)orthogonal to one another for m # n. The situation is more complicated for
—a € N, where the generalized integral becomes anomalous.

One can derive the bilinear integrals of Laguerre polynomials from those of Tricomi’s
functions. However, we prefer a direct method, which mimics the usual proof of the orthogonality
relations based on the Rodriguez formula and repeated integration by parts, known from standard
textbooks. Interestingly, integration by parts works quite well also for generalized integrals. This
is not obvious, so we dedicate a subsection in Appendix A to the description of integration by
parts in the context of generalized integrals.

For a & [—1, oo] (typically real, preferably integer), Laguerre polynomials are of interest in
several fields of mathematics, see for example [24, 25, 26, 14]. Apparently, the value « = —1
is especially interesting in applications [2].

In a recent work [7], some of us (with collaborators) used the generalized integral, a concept
that goes back to independent considerations of Riesz [23] and Hadamard [9, 10], to give a
meaning to integrals over classically non-integrable functions. The generalized integral is a
linear continuation of the standard integral. It is closely related to the extension of homogeneous
distributions [ |, 22] and the so-called barred integral [18]. We find it interesting that replacing
the integral by the generalized integral, we are able to compute bilinear integrals of the form
(1.3) and (1.5) for arbitrary complex a.

Our paper is not the first to address generalized orthogonality relations of the classical
orthogonal polynomials. There is some literature on the subject [12, 15, 16, 17, 19, 13], where
generalized orthogonality relations for some o € C with Re(a) < —1 are often described by
changing the integral measure, typically allowing for distributional measures. The generalized
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integral is a natural tool that allows us to treat all o simultaneously. We have not seen such a
comprehensive description in the literature.

Here is the plan of our paper. Section 2 is devoted to the confluent equation for general
parameters. First we recall its basic theory, following mostly [4, 5]. In particular, we review the
definitions of four standard solutions of the confluent equation. Three of them typically blow
up at infinity, and only one of them, the Tricomi function, can be used in bilinear (generalized)
integrals of the form (1.3). The main new result of this section are the expressions for these
integrals for all parameters.

Section 3 is devoted to Laguerre polynomials. Again, we start with a concise exposition of
their theory. Then we compute their bilinear integrals. We use two methods. Our first method
is based on integration by parts, which interestingly works well also in the case of generalized
integrals. Then we give an alternative derivation: we show how bilinear integrals of Laguerre
polynomials can be obtained as special cases of bilinear integrals of Tricomi functions obtained
in Section 2.

In Appendix A we give a resumé of properties of generalized integrals based mostly on [7].
The appendix contains also a new fact not discussed in [7]: the integration by parts property of
generalized integrals. Appendix B contains proofs of two identities for the digamma functions
and the Pochhammer symbols needed in our analysis.

2 Confluent equation

2.1 Hypergeometric ; /7 function

(Kummer’s) confluent function, also called the hypergeometric I function, is defined by the
following series convergent in C:

1Fi(a; ¢ 2) = Z o)

n

3
N

—. 2.1
= (c)n 0l @D
It is a confluent form of the , /) function
1Fi(a;c;2) = bliglo 2Fi(a,byc; %), (2.2)
which satisfies the confluent quation
(20° 4 (¢ — 2)0, — a)1Fi(a;c;2) = 0 (2.3)
and the /st Kummer identity
1Fi(a;e;2) = €1 Fi(c — a;¢; —z). (2.4)
It is often preferable to replace it by the so-called Olver’s normalized | F function
Fila;c;z2) <= (a), 2"
F e — 1 LR /A [ AL 2.5
iFi(ai2) IN() Z [(c+n)n! )
n=0
Here are its integral representations: for all parameters
1
— / t" et — 2)7*dt = Fi(a;c;2), (2.6)
2mi

}_007(07Z)+7_OO[



for Rea > 0, Re(c —a) > 0,

1 z
I'(a)l(c —a) / ettt = 1)t = 1 Fi(a;62), (2.7)
[1,400]
and for Re(c —a) > 0and a ¢ N,
I'l—a 2
M / er(—t)(—t+ 1)t = 1Fi(a;62). (2.3)
[1,0+,1]

The meaning of the contours in (2.6) and (2.8) is the following. In (2.6), we start at —oo, go
around both 0 and z in the positive sense and go back to —oo. Similarly, in (2.8), we start from
1, go around 0 in the positive sense and go back to 1.

For integer m we have expressions in terms of elementary functions:

1—c

Fi(c+m;ez) = % O e me® (2.9)
Zl—c i
1F1(C + m;c; Z) = m@’zﬂzc me?. (210)

Here, to define 07" for negative m we use

0. f(2) = gen / f(y)dy, (2.11)
0
provided that (2.11) is non-anomalous and that the function is integrable in the generalized sense
often enough.
2.2 Hypergeometric , F{, function

The following function arises as a result of a different confluence of singularities of the hyper-
geometric function. It is defined for w € C\ [0, +oo[ by

o Fo(a, b; —; w) = lim o F(a, b; c; cw),
CcC— 00

where |argc — | < m — €, € > 0. It extends to an analytic function on the universal cover of
C\{0} with a branch point of an infinite order at 0. It has the following asymptotic expansion:

> n b n
o Fo(a, by —; w) ~ Z (CL)n(! ) w", largw — | < T — €.
n=0

It satisfies the equation
(w?02 + (=1 + (1+ a+ b)yw)dy, + ab)2Fy(a, b; —;w) = 0, (2.12)

which we will call the 5 Fy equation.
We have an integral representation for Rea > 0,

1 /OO —L b—a-1 —b

— ettt —w)’dt = F(a,b; —;w), w & |0,00],

| (t —w) "t = Fla,b ~w), w0, 00]

and for a ¢ N,
I'(l1—a)

. e 1PNt — w)Pdt = F(a,b;—;w), w ¢ [0, 00[.
2mi

[0,w7F,0]



2.3 Equivalence between the | /| and , [, equations

It is easy to derive the following identity:
(—w)*tt (uﬂafv +(-1+(1+a+bw)d, + ab) (—w) ™= 202+ (1+a—b—2)0, —a,

where z = —w™!, w = —z~!. Hence the ,F| equation is equivalent to the ; '} equation with
the following relation between the parameters

c=1+a—-0b b=14a-—c
Because of this equivalence, Tricomi’s confluent function
Ula,c,z) =z " Fy(a,1 +a—c;—; —2z1)

is one of solutions of the | F} equation,

2.4 Confluent equation in Lie-algebraic parameters

Instead of the classical parameters we usually prefer the Lie-algebraic parameters 6, o:

a=c—1=a-—0, 0:=—c+2a=—-1+a+b;

1+a+6 b= 1—a+6

5 5, c=1+a

a =
Here are the ; F7 and 5 F{y equations in the Lie-algebraic parameters:
1
<28§+(1+0z—z)&2—5(1—1—9—1—04))]”(2) —0, (2.13)
(uﬂafv (=14 Q2+ 0w)a, + (52)° - (g)?) f(w) = 0. (2.14)

We introduce the | F' operator and the 5 Fy operator:

Fol2,0,) = —20> — (1 +a — 2)0, (2.15)
= —27 %0,z T %0,, (2.16)
Fo(2,0p) = —w?02 — (= 1+ 2+ 0)w)0, (2.17)
= —w_ee_w_laww2+eew_18w. (2.18)

The 1 F equation and the 5 F{, equation can be interpreted as the eigenequation of the corre-
sponding operators:

(= Fulz,0) — 5040+ 0)) f(z) =0, (2.19)
(= Fotow0a) + (149" = (8)°) f(w) =0 .20

We will treat the ; F confluent equation as the principal one.



Here are Kummer’s and Tricomi’s confluent functions in the Lie-algebraic parameters:

1 0
Fyo(z) = 15(%; 1+a; z), 2.21)
l1+a+46 1
Fo ::F(i;l ;)ziFa : 2.22
Upa(z) = U(H2H 1 o 2) = 27 5 pFp(Lratl loath, . -1, (2.23)

We have four standard solutions of the 7 equation:

Fpa(z) = e Fpa(—2), ~ 1 at 0; (2.24)
27y _o(2) = 27 F g _o(—2), ~z %at0; (2.25)
Upa(2) = 27 Up—a(2), ~ 2% at + oo; (2.26)
e’ U_ga(—2) = (—2)""eU_g,-a(—2), ~ (—Z)b_lez at — oo. (2.27)

2.5 Connection formulas

The space of solutions of the confluent equation is 2-dimensional. Therefore, the Tricomi
function for o ¢ Z can be expressed in terms of Kummer’s functions:

o ™ F@,a(z> Z_OCFQ,,Q(Z)
Upa(2) = T ( " (L) + (T ) (2.28)
. __7 Foal2)  (=2)"Fya(2)
U-pal—2) = =— ( T () o =y ) (2.29)

2.6 Degenerate case

The case of integer « is called degenerate. For o = m € Z we have the identity

(2240)  Fy(2) = 27" Fy_m(2). (2.30)

We also have additional integral representations:

1 ' Z\ —¢

— 1— —) A = F o mm(2), 231

o / e( / t2a—mm(?) @.31)
[(220)*]

! / (Z)(l £)-atm-Ldt -mp (2) (2.32)
— exp (= )(1— = z 1420t m—m (2). )
o p n 1+2a+m,

[0.1)+]

There are also corresponding generating functions

et(l_ %)_a = Zth71+2afm,m(z>7 (233)
meZ

exp ()(1—1)"" = Y " "F_1i20pm-m(2). (2.34)
meZ
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The Tricomi function for & = m € Z has a logarithmic singularity:

_1\ym+1 m Lk — 1)(lmto
ol Z%QW(Z(_”“( R 239)
2 k=1 )
i ﬁ(lnww(# +7) —¢(j+1)—¢(j+m+1))zf>-

2.7 Relationship to the modified Bessel equation

The confluent equation for = 0 is equivalent to the modified Bessel equation (hence also to
the Bessel equation):

22" le73 (z&f +(1+2v-2)0, — 3 — u) 2 Ve?
5 1 V2
=0.+-0,—1— —, z2=2r =2 (2.36)
"o r?

The standard solutions of the confluent equation can be expressed in terms of standard solutions
of the modified Bessel equation, that is, the modified Bessel function and the Macdonald
function:

1
(v+1
(

_ %(5) ¢ "Foa (2r)

[T 1 1 1
K,,(T) = ZeirzFo(é "‘%5 - V;_;_§> (2.38)
= /m(2r) e " Uy, (2r).

1(r) = )(T> e_’"lF1<y+%;2y—|—1;2fr> (2.37)

2.8 Bilinear integrals

Let us start with the usual bilinear integrals of Tricomi’s functions. The following identities
are known, and can be found e.g. in [6] (where instead of Kummer’s and Tricomi’s confluent
functions the equivalent Whittaker functions of the first and second kind are used).

Theorem 2.1. For |Re(a)| < 1, the following identities hold:

/ Usya(2)Upya(2)e*2%dz (2.39)
0

2 2

21 1
= (6, — 65)sinma <r(”91a)r(”92+a) ~he 92))’ h7

and

(2.40)

/OO Up.o(2)’e *2%dz = il (1/,(1%)%) _ ¢(wTa>>
0

sinma \  T)( 1Jrg“‘)l—‘( 1+g_0‘)




In the special case o = 0, we have

- 2 p(H) ()
“Fdz = 2 2 0, #£ 0 2.41
A U91,0(Z)U92,0(Z)e “ 01 _ 02 F(H——;ﬁ)r(l-’_—;&) ) 1 7& 2 ( )
and
o) 1146
/ Upo(2)*e *dz = V(5 )2 (2.42)
0 r(=%)
Proof. By (2.19) and (2.16), we have
0, —0y [
! 5 2/ Upy o(2)Upy.a(2)e *2%d2 (2.43)
0

_ / (0,246 20,Up, (2)) Uppa(2) — Upp.a(2)0: 254220, Up, o (2)dx
0

= lim (zHae*Z (Uel,a(2)32U92,a(z)> )

zl0

x4
where the left-right derivative is deﬁned by fOg = fOg — (0f)g. Then, using |Re(a)| < 1,
the connection formula (2.28) and ™= = I'(1 + z)I'(1 — z), we obtain (2.39). The formulas
(2.40), (2.41) and (2.42) are obtained by applying the rule of de I’Hopital. O

The formulas (2.39) and (2.40) remain true for « € C\ Z if the integral is replaced by the
generalized integral. For o € Z, the generalized integral is anomalous. It can be computed via
dimensional regulatization:

Theorem 2.2. Let o € 7. Then, the following identities hold:

gen/ Ug, o(2)Up, o(2)e *2%d2 (2.44)
0

(1) [D(E52) +y(Eg=2)
T 00, ( F(1+912*\a|)r(1+92~2+\a|) — (01 < 6,)

(1" —

+ 1+61—\a|) (3+92—|a\ +k
F(1+012+\a|)11<1+922+\a|) kZ:O ( 2 k 2 )\a|717k:

o (=l = k) = (k4 1) + S — S (P ) )

gen/ Ugﬂ(Z)Qe_ZZadZ (2.45)
0

(_1)a o _la , N , .
- ey (¢ v ) v
la|—1

Ullaf — k) + ¢k +1)
ZZ a1+€ \a|+k )




Proof. The generalized integral (2.44) can be computed by dimensional regularization as out-
lined in Appendix A. By (2.26), the integrand is symmetric under o <+ —a. Hence, it is
sufficient to determine determine the generalized integral for —a € N.

Actually, it is convenient to pull out a prefactor and determine the generalized integral over
the auxiliary function

fla, 2) =D (HA=2)T (=) Uy, (2)Up, a(2)e 72" (2.46)
By (2.39),
00 B o F(1+922—04) F(1+921—a>
A f(aa Z)dZ - (01 _ 02) gin T <F<1+922+a) o F(1+921+a> : (247)
For m € N, one then finds
fp /OO fla, z)dz (2.48)
0 a=—m
—1)m
:él _)92 ((1+«9§m)m<w<l+€;+m) i w(1+9;m)> (0 92)) (2.49)
Let us write
Fla,2) =20 (F(H@TW)UM(Z)) (F(H@Tﬂ)er(z)e*Z) (2.50)

Recalling that o < 0 one sees that negative powers in (2.50) come from one source: the two
terms in the brackets can be rewritten using the connection formulas (2.28) and (2.29). This
yields a sum of four terms, but three of them have at least a power 2~“. The only term which
contains a singularity at z = 0 is the product of

T > (—l)k(w%)kzkl"(—a — k)
sin ﬂaFgl’a(Z) B Z k! ’ @51
k=0
and
0o 1-02—« k
T (F=%=2) T (—a—k)
_ F_y o (—2) = . 2.52
sinma’ % (=2) Z k! (2.52)
k=0
Therefore, if p < |a| = —a, the coefficient of f(a, 2z) at %P is
(=DM (F5) L T(—a = k)T (-a —p+k)
— p—k
ACEDY ] (2.53)
k=0
- PR (B ot ), SCa - Bl Ca mpt )
— k! (p— k)!
where we used (2); = (—1)*(1 — z — k), in the last step. Finally, we use
gen/ f(=m,z) = fp/ fla, 2)dz — On frn—1(v) . (2.55)
0 0 a=—m a=—m




We next prove (2.45). Applying the rule of de I’Hopital to the first line of the right hand side
of (2.44) we obtain

ey (V5 - o) o) ) ). s

or(Em T (e

Next we use

(1+«9;|a\)| ‘
1+6—|o] 34+0—|« o
+ k = — (2.57)
( 2 )k( 2 )\a|—1—k 1+€;\a| Tk
to transform the last two lines of the right hand side of (2.44) into
al-1 o] —la
(—1)° 'Z —(al = k) = ok + 1) + §H () — §Hon (Y 1 )
() £ B
To simplify this sum, we use the following identity that can be proven inductively:
m—1
Hk(z) 1 / 2
=—(H H,, ) 2.58
2+ k 2( m(2) + (Z)) (2.58)
k=0
Namely, using (2.58) we obtain
lo|—1 1+0—|a 3+0—|a
H’f( 2 | ‘) _H\al—l—k( 2 - +k)
e 259)
k=0 5 Tk
|| =1 1+0—|a 1+6—|a
—Z<2H( S - Ha (B 1 )
0—|a —|a
1+ |‘+k (1+62H+l€)2
o 14+6—|a 1+0—|a\ 2 1+0—|a\ 2 1+6—|a| .
=Hjy(=5) +H|a\(72 ) = Ho(Z5%) - Hy(Z5=) = 0
O

Note that for special choices of the parameters 61, 0, 6, the right-hand sides of (2.39), (2.40),
(2.41), (2.42), (2.44) and (2.45) may contain terms of the form 0 divided by 0. These special
choices of parameters include the case when the Tricomi functions reduce to (multiples of)
Laguerre polynomials. We therefore treat this case separately in the following section. We will
show that the singularities are merely apparent and that the right-hand sides of the mentioned
equations also make sense for the described special choice of parameters.

3 Laguerre polynomials

3.1 Basic properties

The Laguerre polynomials are traditionally defined by a Rodriguez-type formula:

LY(z): = %e 2Ol F e 3.1)
w20 = )
= (=) Hin— k) 32)
k=0
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which is meaningful for all complex o« € C. For real a > —1, the Laguerre polynomials are one
of the sets of classical orthogonal polynomials. Their natural interval is [0, oo[ and the weight
isw(z) =e %z

Up to a normalization, Laguerre polynomials are special cases of confluent functions:

1
Lo(z) = ﬂF(—n; 1+ a;2) (3.3)
n!
I'l+a+n
= —( ' )F—l—a—Zn,a(z) (3.4)
n!
= (—z') oFo(—n, —a —mn; —; —2z71) (3.5)
n!
—1)"
= ( 77,') U717a72n,a(z>- (36)
Their generating functions are:
e (1 +t)° Zt"LO‘ "( (3.7)
(1—¢t)“ eXp — = Z t"Lo(z (3.8)
They have the integral representation
1
L(z) = — [ e #(1+¢)*™ " 1de. 3.9
(0= [t (9
(0]
The value at 0 and behavior at co:
1 L —-1)"
peqoy = Wt o La(e) (L7 (3.10)
n! z—00 2" n!
For o € N with o < n, we have [27]
—a (’I’L — a)' e
Ln (Z) = 7‘(_’2) Lnfa(z% S N7 a<n. (311)
n!

Note that in this case, L,,“(z) has a zero of order « at the origin.

3.2 Bilinear integrals

The bilinear identity for standard integrals, which for real a > —1 expresses the orthogonality
relations, is well-known:

Theorem 3.1. Let Re(«) > —1. Then

'l+n+a«)
n!

/ LY (z)Lo(z)z% *dz = O (3.12)
0

11



Proof. For completeness we sketch the proof. Assume without loss of generality that m > n.
Applying the Rodriguez formula (3.1) for L, and then integrating m times by parts and using
Re(a) > —1, one obtains

/oo La( )La 2% o0 o—? m+a>LOé( )d (3.13)
0

0

—L)" / TEMe L2 (2)d. (3.14)

Because m > n, we find 07'L%(z) = (—1)™6,,,, with the Kronecker delta on the right-hand
side. Then the remaining integral is nothing but the integral representation of I'(1 +n + «). O

If we replace the integral on the left-hand side of (3.12) with the generalized integral, formula
(3.12) remains valid if & € C\ —N, because then the generalized integral is non-anomalous and
can be computed by analytic continuation:

Theorem 3.2. Let « € C\ —N. Then (3.12) remains true if we replace the usual integral with
the generalized integral.

The case of negative integer v is more complicated. The bilinear integral reduces to the
standard integral also for negative integer « provided that both m and n are not less than |«

Theorem 3.3. Let « € —N and m,n > |«a|. Then (3.12) remains true (in the sense of usual

integrals):
>~ I'(1 —lal)!
/ LY (z) Lo (2)z% *dz = Mémn = wémn (3.15)
0 n! ’ n! ’
Proof. By the identity (3.11)
gen/ LY (z)Lo(z)z% *dz (3.16)
0
_ (m — Ja])!(n — |o)! Ll (Z)L\a_l (z)2l%e~*dz
min! o Ml n—laf
_ |
(bt

n!
O

For low degree Laguerre polynomials and negative integer o we need anomalous integrals:

Theorem 3.4. Let —a € N, m,n € Ny such that |a| > n and, without loss of generality,
m > n. Then

- i -y
Ly (2) Ly Ye *dz = ; 3.17
gen/o n() (@)t e = e "™ G17
g, (D
gen/o LY (2)%2%*dz = n!(|a|—n—1)!w(|a‘_n)' (3.18)
Proof. Let us first consider the case m > n and || > n. We find
o 1 o
gen/ LY (z)Lo(z)z% *dz = —'gen/ (0me 72 T) L2 (2)d. (3.19)
0 m: 0
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We may integrate the right-hand side by parts n + 1 times, each time collecting the regular value
of the remaining integrand. Thus

n+1
1

. _1\k m—k _—z m+a\ 9k—1 71«
- ;( 1)% vy ((8 e * 29 Ln(z)> (3.20)

gen/ LY (2) Lo (z)z% *dz =
0

Inserting the series expansions

|o| —m—1 00 ;
g he? m*ﬁ—(—l)“( >+t D >(_Tl'>j<\a| = P (3.21)
2 .

j=lel—k
8k 1La _ n”+1 ‘ ( a — n n—i— k+1z (3 22)
= (n—i—k+1)!"’ '
we obtain a triple sum:
gen/ LY (2) Lo (z)z% *dz (3.23)
0
n+1 |a|—m—1 .
(_1)m+n + )] .
= Z Z (laf = m = )m-s
) k=1 =la|-k i=0

% (|Oé\ - n)nfkfzﬂrl itk—lal+j |
illn—i—k+1)!

The regular value evaluated at 0 is then the coefficient for j = |a| — k& —i. One quickly finds that

only the term ¢ = 0 is non-zero, so actually, the regular value is the coeflicient corresponding to

j = |a| — k and i = 0. Hence we are left with the single sum

(1)t R (k= m) (o] = n)u—pir

m! (la] = k)l(n+1—Fk)!

k=1
n+1

n—l—a
\Oz|—n—1'Z n+1—

(-1
n!(la] —n —1)!(m —n)’

(3.23) = (3.24)

where in the last step we used an identity about telescoping series recalled in Lemma B.1.
Now consider m = n < |«|. We again use the Rodriguez type formula. However, we can
now only integrate by parts n times, so that a simple generalized integral survives:

gen /OO (Lg(z))zzae_zdz (3.25)
0

= %(Z(_l)krvo ((anfkesznJra)akfle(z)) + gen/ ezZnJradZ) .
"\ k=1

0

13



The remaining generalized integral is the regularized Gamma function, which is treated as an
example in [7]:
(_1)a+n

gen/ e P dy = — Y(la| —n), n<l|aleN. (3.26)
0 A vl =, <o

The sum of regular values can be written as

1 || —n—1 00 n+l—k (—l)j
Ekzm)(( ZO T ) > —=—(al=n =) (3.27)
=1 j=

j=lal—k =0 J:

(Ja| =n)1n—ri itk—laltj
illn—i—Fk+1)! '

In contrast to the case m > n, now there are two terms that contribute torvy: (j = |a|—kAi = 0)
and (j = |a| —n—1Ai=n-+1—k). We obtain

—1)nte u n—k)! n—k)!
(3:27) :n!(|((1\ —)n— il ; ((n(—i— I —)k)! B (n(—l— I —)k;)!> =0 (28

We thus proved (3.17). O

We may write down a “generalized Gram matrix” G(«) whose entries are the bilinear
generalized integrals over Laguerre polynomials. We have

(1
G(a) = diag (w) a€C\-N, (3.29)
n!
and, for « € —N:
0 1 la] — 1 laf -
0 _ (=Dlly(la]) (=Dl .. (=Dl
(lof=1)to! (lof=1)! (la]=1)(la|=1)!
1 (=plel Dy(lal-n) (=Dt
(laf=1)! (lof=2)! (la]=2)(lef-2)!
Gla) = : : :
_ (=l (=Dt P(1)
jad =1 (lef=D(lel=D!  (la]=2)(la|-2)! 0l(la—1)!
laf - : : : diag (W)
In particular, all entries of the rows and columns 0, . . ., |a| — 1 are non-zero and the sign of the

entries of these rows and columns oscillates.

Integration by parts seems to be the simplest way to determine bilinear generalized integrals
of Laguerre polynomials. Alternatively, we can derive Thms 3.2, 3.3 and 3.4 from Thm 2.2,
using the fact that Laguerre polynomials are essentially special cases of Tricomi functions. For
Thms 3.2 and 3.3 this is easy. To derive Thm 3.4 we need to analyze certain seemingly singular
expressions.

14



Alternative proof of Thm. 3.4. Let m,n € Ny and o € Z. Let us show that

gen/ L(2) Lo (z)e #2%dz (3.30a)
0
(_1)m+n 0 .
= e Utca-2na(2)U_1-a-2ma(2)e 2%z, m #n, (3.30b)
In! 0
and
gen/ L (2)%e *2%dz (3.31a)
0
1 [e.e]
= (n')Qgen/ U,l,a,gma(z)Qe’zzadz. (3.31b)
- 0

The generalized integrals of Tricomi functions given by Thm 2.2 are seemingly singular for
the parameters in (3.30b) and (3.31b). However, these singularities are merely apparent. To see
this, we replace (3.30b) and (3.31b) by the following limits:

_1 m—+n S8
Il = ( ? ] lim gen/ U—l—a—Qn—ZE,a(Z)U—l—a—Qm—ZE,a(z)e_zzadza m 7& n, (332)
m'n: =0 0
L 1 . > 2 —z_ «
Iy = L lgrolgen/o Ui aon2ea(2)’e 720z (3.33)

To determine /;, we may without loss of generality assume that m > n. Note that

laf -1

o () (e )

k=0

X ( —p(ja] — k) — p(k + 1) + SH (BBA) — Lhyg g (B 4 k)) < oo (3.34)

for any values of the parameters because possible vanishing denominators of the harmonic
numbers are balanced by the Pochhammer symbol. Due to the I' functions in the prefactor, see
Thm. 2.2, this sum only contributes if —a > m and —a > n. In the cases where the sum does
not contribute, we have

I = ﬂ (3.35)

2(m — n)nlm!

blon— ) +v(—a—n—¢

P(—a=n—el(-m—¢ —(men),  az0;
= L ) + ¢(lev| )
e— Ch— )+ al e
TCn—oT(a—m—g _(mon,  a<0mzlal
Now we use
11/“}8 B (3.36)
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to obtain

0, a > 0;
I = (e o (3.37)
Q m > |al.
(m —n)n!T(Ja] —n)’ T
In particular, if & < 0 and both m, n > |«/|, then I; = 0.
Let us now assume that —a > m and —a > n (and still, m > n). Then
_])etmin —“1)™mIl(Ja| — m) — (=1)"n!T(|a| —
h_ () (-1)"miT(la] = m) - (-1nil(a] =) o
2nIm!I'(Ja| — m)I'(Ja| — n) m—n
|a]—1
+ 3 ()l —m+ k)w_l_k(m(—n) — Higrn(1—m+ k:))) ,
k=0
where
k=1 k-1
(eHi(z2) =Y [ +0). (3.39)

§=0 1=0,l1#£j

With similar manipulations as in the proof of Theorem 3.4 and using Lemma B.1, the sum in
the last line of (3.38) can be simplified and we obtain the expression from Thm 3.4.

The analysis of (3.33) is similar. We distinguish the three cases & > 0, (& < 0 A n > |al)
and —a > n. The sum in (2.45) only contributes if —a > n. To obtain the limit, one needs
to evaluate certain combinations of ¢/'(z), 1)(z) and I'(z) at negative integers. We derive the
respective formulas in Lemma B.2. O

A Generalized integral

A.1 Definition

Let us recall from [7] the definition of the generalized integral where the integrand has a
non-integrable homogeneous singularity at 0.

Definition A.1. We say that a function f on |0, 0o| is integrable in the generalized sense if it is
integrable on |1, 00| and there exists a finite set ) C C and complex coefficients ( fi,)req such
that

f=> fur* (A1)

ke

is integrable on |0, 1[. The set of such functions is denoted F. For f € F we define

gen/ooof(r)dr = k:J«%1 /1( kar dr+/ f(r (A.2)

keQ\{~1} keQ
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Note that the set {k € Q| Re(k) < —1} and the corresponding f}, are uniquely determined
by f. It is convenient to allow k& with Re(k) > —1. The generalized integral of f does not
depend on the choice of (2.

It is clear that the generalized integral extends the standard integral:

gen /OOO f(r)dr = /OOO f(r)dr for f € L]0, col. (A.3)

The generalized integral is in general coordinate dependent. As was proved in [7], the
generalized integral is invariant under scaling if and only if f_; = 0, and invariant under a large
class of a change of variables if f;, = 0 for every negative integer k.

Definition A.2. The generalized integral (A.2) is called anomalous if there exists n € N such
that f_,, # 0.
A.2 Integration by parts

Definition A.3. We say that F' € G if F is a measurable function on [0, oo, bounded on [1, 00|
and there exists a finite set © C C and complex coefficients (F,)rco and ¢ € C, such that

F(r)— Z Fur* —clnr (A4)
k€®

has a limit as r — 0. For F' € G we define the regular value of F at 0:

rvo F' = lim (F(T) — Z Furf — ¢ln r). (A.5)
0 keo\{0}

Note that given F' the coefficients F}, for k& € © such that Rek < 0, k& # 0, as well as ¢, are
uniquely defined. Hence (A.5) depends only on F'.

Proposition A4. Let f € F andr > 0. Then

F(r) = — / N f(y)dy (A.6)

belongs to G and

gen/ fly)dy = —rvy F. (A.7)
0

Proof. Tt is clear that F' is bounded on [1, co| because f € F. Let 0 < r < 1. Then

/roo fy)dy = /rl (f(y) -2 fﬂ/k) dy + /100 f(y)dy (A.8)

keQ

+ Z k:f—Jl:l(l — ") — f Inr

keO\{~1}

—een [ )y = [ (50) =3 )y (A9)
0 0 keQ
fk k+1

— Z r® — f_qInr.

keQ\{—1} kt1
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The second term in (A.9) goes to zero as r \, 0. After pulling the last two terms to the left-hand
side, we may thus perform the limit » \, 0. We obtain (A.7). O

Corollary A.5. Let f, g be measurable functions and suppose that fq',gf' € F, and that
lim, o f(r)g(r) = 0. Then

gen | " H)g (r)dr = —gen / " P )g(r)dr — ol fg). (A.10)

Proof. Clearly, (fg)' = fg' + f'g, hence (fg)' € F. Moreover
F)g(r) = = [ (ry (A1)
Therefore, it is enough to apply (A.7) to F = fg. O

A.3 Dimensional regularization

We briefly recall from [7] how the generalized integral can be computed using dimensional
regularization.

Let N € Nandlet f :]0, oo[x{a € C|Re(ar) > —N—1} — Cbeafunctionsuchthat f(r, )
is holomorphic for each r, || f(-, @)||z1[1,00[ is bounded locally uniformly in «, and there exist
holomorphic functions fo, . . ., f of a such that the L']0, 1] norm of f(r, ) =S r®*" £, (a)
is bounded locally uniformly in . Then f(-, ) is integrable in the generalized sense, and for
—a ¢ {1,..., N} one has

gen/ flr,a)dr (A.12)
0
N 1 N fe’e)
fala) / ( + ) /
= —— + r,a) — re" fu(a) )dr + r,a)dr
>t (e = e h@)ars [ fna)
By Morera’s theorem, the right hand side is, away from the poles at —1, ..., — N, a holomorphic

function of a.. Therefore, to obtain (A.12) in the non-anomalous case it is enough to compute
(A.12) in the region where the usual integral is convergent and continue analytically.

Let m € {1,...,N}. The right hand side of (A.12) has a simple pole at « = —m with
residue f,,,_1(—m) (possibly zero). Its finite part is

fp gen/ flr,a)dr = hm (gen/ f(r,a) _ - 1(=m )> : (A.13)
a——m 0 a+m
To recover the generalized integral at « = —m, one also needs to subract a finite term:
gen/ f(r,—m)dr = fp gen/f rya)dr — f._(—m). (A.14)
0 a——m
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B Two useful lemmas

We prove several identities that have been used in the computation of generalized integrals:

Lemma B.1. We have

I

~ ()i (at1),
|

k! n!
k=0

which implies for m,n € N, m > n:

m+1—k)! nlm—-n

ni:l (m—Fk)! m! 1
k=1

Proof. To prove the first identity, we compute

Z%:Z(a+k1!)k_l(a+k_k)

n

~ (a1 3 (@4 1)k—1

pr k! p (k—1)!

The second identity follows from the first by setting a = m — n.

Lemma B.2. Forn € Ny, we have

Y’ V'(2) — 9(2)? n
- (Sz = and (Z)F e (2) = (D2l +n),
Proof. Let z € C\ —N;. Then
VE) _ LWErDTE v+l 1
[(z)2 L(z+1)2 " T(z+1)2 I(z+1)%
Therefore,
V() 2zt n) N (2)1)
re ~ (W) T P e gy
Taking the limit = — —n, we obtain
V'(2) oG e
T leen ~ T2 ey = (Y
The proof of the second identity works similar: Using
- P(e) — () _ _
11_{% VS I —2ve = 2¢(1),
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(B.4)
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and

V() -2 P+ + L - W+ 1)

rz) IP(1+2) (B.10)
(24 1) — (x4 1) P(z+1)
— T(z+1) HYEESI)
we inductively obtain
V() —v=)? W etn) v+ e, )
S T (2)n N +2;(z>”r(z+j)' (B.11)
Taking the limit = — —n and using (B.9), we obtain
/ _ 2 n )
% =2 () 42 (=0 (=) (=) (B.12)
j=1
n - 1
= (—1)"2n! (4(1) + ;7n+ : _j)
= (—=1)"2nlY(1 +n).
O
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