ON SOME LIMIT CASES OF ASKEY-WILSON POLYNOMIALS

J.V. STOKMAN & T.-H. KOORNWINDER

ABSTRACT. We show that limit transitions from Askey-Wilson polynomials
to g-Racah, little and big g-Jacobi polynomials can be made rigorous on the
level of their orthogonality measures in a suitable weak sense. This allows
us to derive the orthogonality relations and norm evaluations for the g-Racah
polynomials, little and big g-Jacobi polynomials by taking limits in the or-
thogonality relations and norm evaluations for the Askey-Wilson polynomials.

1. INTRODUCTION

In this paper we consider three families of basic hypergeometric orthogonal poly-
nomials as limit cases of the Askey-Wilson polynomials. The three limit cases we
consider are the g-Racah polynomials, the little g-Jacobi polynomials and the big
g-Jacobi polynomials. These limits are well known in the sense of pointwise con-
vergence. We will prove these limit transitions in a suitable weak sense on the level
of their orthogonality measures.

To be more precise, we show that the continuous part of the orthogonality mea-
sure of the Askey-Wilson polynomials disappears in each of the three limit tran-
sitions while the discrete part of the orthogonality measure tends to the discrete
orthogonality measure of the ¢g-Racah polynomials, the little g-Jacobi polynomials
respectively the big g-Jacobi polynomials. We prove then the orthogonality re-
lations and norm evaluations for the g-Racah polynomials, the little and the big
g-Jacobi polynomials by taking limits in the orthogonality relations and norm eval-
uations for the Askey-Wilson polynomials.

The contents of this paper are as follows. In section 2 we introduce the Askey-
Wilson polynomials and state their orthogonality relations and norm evaluations.
Furthermore, we introduce the ¢g-Racah polynomials, the little g-Jacobi polynomials
and the big ¢-Jacobi polynomials as limits of the Askey-Wilson polynomials. In
section 3, 4 respectively 5 we give new proofs of the orthogonality relations and norm
evaluations for the g-Racah polynomials, little g-Jacobi polynomials respectively big
g-Jacobi polynomials by proving these three limits in a suitable weak sense on the
level of their orthogonality measures. In section 6 we give some concluding remarks
on the methods presented in this paper.

2. PRELIMINARIES

Throughout the paper we assume that g is a real number between 0 and 1. We
. . k—1 1

denote the g-shifted factorials by (a;q), = [,y (1 — aq’) (k € N), (a;¢), := 1
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and (a;q)_ = limj . (a;¢), and we use the notation
T
(ala . '7a7‘;q)k = H(ava)k
i=1
for products of g-shifted factorials. The basic hypergeometric series of type s11¢s
are then given by

oo

Ay, ...,0g41 (a17~-~aas+l;Q)m m
2.1 10 ( i q, z> = zm.
(2.1) s+1Ps bi,...,bs mz::o (b1, b5, @ Qm
Askey and Wilson [AW?2] introduced a very general family of basic hypergeometric
orthogonal polynomials depending on four parameters a, b, ¢, d which is nowadays
known as the family of Askey-Wilson polynomials. In terms of the basic hyperge-
ometric series (2.1) they are given by

AW (. N 1) . q7n7 qniladev az, a271 .
P’I’L (z,a,b, C7d) =a (G;b, ac, Cld, q)n4¢3 ( [0.5656}(11), ac, ad 54,4
for n € Zy. Then PAW(2) is a polynomial in z + 2~ ! of degree n and the corre-
sponding monic polynomial in z + 2! is given by

pW (2 a,b,c,d) == (abedg™™ ,q) PAW(Z a,b,c,d).

The orthogonality relations and norm evaluations for the monic Askey-Wilson poly-
nomials can be stated as follows.

Theorem 2.1. ([AW2, Theorem 2.3]) Assume that pairwise products of a,b, c,d as
a multiset (so both a® and ab are considered among the products) do not belong to the
set {q77 Yiez, . Then the monic Askey-Wilson polynomials satisfy the orthogonality
relations

(pﬁlwp;;‘w) (z;a,b,¢,d; ) A2 (2;a,b, c, d)% = 6m7nNAW (n;a,b,c,d)

271—\/ zeC
with wezght function
(2%, 27%q)

AW (zia,b,¢,d) =
e ) (az,az—l,bz,bz—l,cz,cz—l,dz,dz—l;q)oo

Here C' is a positively oriented, continuous differentiable Jordan curve contain-
ing 0 and the four sequences {eq’}jcz, (e = a,b,c,d) and seperating them from
{e7'q 7 }jen, (e = a,b,c,d). The quadratic norms NAW (n) of the monic Askey-
Wilson polynomials are explicitly given by

2( n=Labed, > abed; q)oo

NAW (n:a,b,e,d) =
( ) (¢"+1, q"tabed, gmab, gMac, q"ad, ¢"be, q"bd, g ed; q)

For the proof of the orthogonality relations and norm evaluations, Askey and
Wilson [AW2] used the ¢-Pfaff-Saalschiitz sum [AW2, (1.29)], [GR, (I1.12), p. 237]
and the explicit evaluation of the integral over the weight function,

d 2(abcd,
AAWzabcd)Z ( q)"o

27r\/ z (q, ab, ac, ad, be, bd, cd; q)oo

(cf. [AW2, Theorem 2.1}). The integral (2.2) is a g-analogue of the classical beta

integral and its evaluation is proved in [AW2] by summing up four sequences of
residues by a summation formula of a very-well poised g¢5 series [AW2, (2.2)],

(2.2)
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[GR, (I1.20), p.238] and subsequently summing the four remaining terms with the
help of an elliptic function identity. More elementary proofs of (2.2) were obtained,
for instance, in [R], [IS] and [K3].

A partially discrete, partially continuous orthogonality measure can be obtained
by deforming C' over some of the poles of AZW and picking up their residues. The
poles of A2W are simple for generic parameters a, b, c,d # 0 and are given by the
eight sequences {eq’}cz., {e ¢ }jez, (e =a,b,c,d). We write

A2V (z;a,b, ¢, d))
z

(23) A:?W (eqi; €; fa g, h) = TCSy—eqi (
for the residues, where f,g,h are such that {e, f,g,h} = {a,b,¢,d} (counted with
multiplicity). When A2W has a simple pole in eq’, then

AAW (z:a,b, ¢, d)

z

(2.4) reszzeflqﬂ'( ) = —A£W(€Qi§ e; f,9,h)

by the invariance of AAW(z) under the transformation z — 27!, and we have the
explicit formula

AV (eq'se; f.g,h) = (eTia)o,
(g.ef, f/e,eq.9/e,eh,hfe;q)
(ez,ef, eg,eh;q)i (1 —e2¢?) q ‘
(¢:9¢/f,qe/g,qe/h;q), (1—¢€?) <6fgh>

(cf. [AW2, Theorem 2.4] with a slight correction in [AW2, (2.10)]).

We end this section with introducing the g-Racah polynomials, big and little
g-Jacobi polynomials as limit cases of the Askey-Wilson polynomials. The monic
g-Racah polynomials {p2f(.;a,b,c, N;q)}_, for N € N may be considered as limit

case of the monic Askey-Wilson polynomials by sending d to b=1¢g=V,

(2.6) P2 (zra,b,¢;N) == piV (z;0,b,¢,b" g~ N).

(2.5)

Note that for d = b=1¢~", the parameters do no longer satisfy the assumptions of
Theorem 2.1.

The monic little g-Jacobi polynomials {pZ (.; a,b) }nez . can be considered as limit
cases of the monic Askey-Wilson polynomials by substituting

(27) EL(E) = (Eq%bveilq%afq%afq%a)

for the four variables of the Askey-Wilson polynomials, rescaling of the z-variable,
and taking the limit € | 0,

(28)  pizab) = lm (e d) g (adnt ()
_ (gbsq),, g ", ¢"ab, qbz
(2.9) T (gh)" (" ab; q)n3¢2 ( 0.5ea]gb, 0 D1
(_1)”‘1(3) (qa;q)n q ", ¢"tlab,
(210) = (q”+1ab; q)n 2¢1 ( [056%}(]@ 4, qZ)

(cf. [K2, Proposition 6.3] and take into account that the Askey-Wilson polynomials
used in [K2] are written as functions of (z+271)/2 and are normalized differently).
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In fact, an easy calculation yields
(2.11)

(gb59), z": (¢, q" absq) m g

—i\n_Aw, —1 1
€ 2) p € q2z;tr (€
( ) T ( L(€) = (qb)n( n+1gb; q)n — (q,qb, q)m

><( €™, —eg™ M ab; q)nfm
m—1

% H ((1+62b2q2i+1) — ¢t lbeg™ th( 22)>
i=0

with hi(z) := z + 271, so (2.9) follows directly from the the observation that
lime o (ue;q)m =1 and

(2.12) liiroluhl(uflz) =z.

A transformation formula for terminating ¢ series [GR, (II1.7), p. 241] yields
(2.10) and shows that the little g-Jacobi polynomials are also defined for b = 0.
The little g-Jacobi polynomial pZ(z;a,b) is a monic polynomial of degree n in the
variable z. So in the limit (2.8) we go from a polynomial in z+ 27! to a polynomial
in z. This can be made more transparent as follows. Expand pﬁW in powers of
Z+ 271,

pW (2 a,b,c,d) = ZCAWabcdh() (W =1)

n,n

with h,(2) == (h1(z )) =(z+4 2z~ ) . Then (2.12) extends to the limit
(2.13) limu"h,(u"'z) = 2" (reN)
ul0

so by (2.11) and (2.13) we conclude that

pr(za.b) =) cp(a,0)2"

with

(214) tim (e 4)"" 1Y (£46)) = ¢k 0, D)

The monic big g-Jacobi polynomials {pZ(.;a,b,c, d)}nez, may be considered as
limit cases of the monic Askey-Wilson polynomials by substituting
(2.15) tp(e) == (ealqd/c)?, e (qe/d)?, —e (qd/c)?, —eb(ge/d)?)
for the four variables of the Askey-Wilson polynomials, rescaling of the z-variable,
and taking the limit € | O:

ph(zia,b,e.d) i=lim (e(cd/)? ) p (7 (a/ed) 2ty (o))
(2.16)

—n

B (qa,—qad/c;q)n <q , ¢"lab, qza/c >
N (q”“ab;q)n(qa/c)"3 ?\ [0.5ez]ga, —qad/c 44

(cf. [K2, Proposition 6.1]). Note that pZ(z;a,b,c,d) is a monic polynomial of
degree n in the variable z. Similarly as in the little g-Jacobi case, we have

p2(2;a,b,¢,d) = chrabcd
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with
(2.17) (st ¢,d) =lim(e(cd/g)*)" ™" el (£(€)).

3. LIMIT TO ¢-RACAH POLYNOMIALS.

The orthogonality relations and norm evaluations for the monic g-Racah poly-
nomials can be stated as follows.

Theorem 3.1. ([AW1, section 2]) Let N € N. For generic parameters a,b,c we
have the orthogonality relations
N
> (08 pi) (ba'; a, b, ¢; N)ATR (bg's by a, ¢,b7 g N) = 0 NP (ns 50, 6,07 g™N)
i=0
form,n €{0,..., N}, with
) 1 —b2¢?") (ab, b, be, bd; q) .
AqR(bql;b;a,c,d) = (Z. a )< q)’
(abedg=1)" (1 = b2)(g, qa='b, gc=1b, qd=1b; q)

The quadratic norms of the monic q-Racah polynomials are explicitly given by
(q, ab, ac, ad, be, bd, cd; q)n (a/b7 ¢/b,d /b, abed, q)oo
(q”*labcd; q) " (abcd; q) on (ac, ad,cd,b=2; q) -

%

N%E(n; b a,¢,d) =

Proof. In view of continuity we may take as generic conditions on the parameters
a,b,c that a,b,c € C\ {0} and that the 6 arguments arg(e),arg(e™!) € [0,2m)
(e = a,b,c) are mutually different. Let d € C\ {0} be such that the 8 argu-
ments arg(e),arg(e”!) (e = a,b,c,d) are mutually different. Then the poles of
A2V (z;a,b,c,d) are simple and the conditions of Theorem 2.1 are satisfied. The
residue A4W (2.3) at 2 = bg’ can then be written as

AGY (bg'; bia,e,d) = K (bsa, e, ) AT (bg' s b a, ¢, d)
with K(b;a,c,d) given by

(3.1) K(b;a,c,d) = (b‘Q;q)oo
' T (goabafbbe,c/b,bd, d b q)

in view of (2.5). The factor K(b;a,c,d) is non zero and independent of i. By
Cauchy’s Theorem and (2.4) we obtain

N AW .
> (A" piY) (bq'sa, b, e, d) AT (bg's b a, ¢, d) = N (msabed),
(32) 1=0 2K(b1 aa C) d)
dz

- 1
_(K(b;a‘7cv d)) 147T\/T / C(pﬁ'LWpﬁW)(Z?a’a b7 & d)AfW(z;a,b,c, d)?
- ze

where C' is a positively oriented, continuous differentiable Jordan curve containing
0 together with the sequences {bg" ™17} ey, {x¢’}jez, (v = a,c,d), {b~ g7},
and seperating them from the sequences {b~'¢~ N1}, {a7 ¢} ez, (z =
a,c,d) and {b¢’ é-V:O. Consider a sequence {dj}rez, converging to b~1¢~" such
that the 8 arguments arg(e), arg(e™!) (e = a, b, ¢, d;.) are mutually different for all
k. Then the limit

d
lim (pﬁwpﬁw) (z;a,b, ¢, dp) AW (2; 4,0, c, dk)—z
k—oo 2eC z
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exists, since it equals
d
/ (p?anflR)(z;a,b, e N)AAW (z1a,b,¢,b™ q*N)—Z
zeC z
by the Bounded Convergence Theorem, compactness of C' and by (2.6). For the
constant K (b;a,c,d), we have
. -1
klir&(K(b; a,¢,dy)) =0
because of the factor (bd;¢q)__ in the denominator of K (b;a, ¢, d). Since
N4 (n;a,b,¢,d)
2K (b;a,c,d)
the theorem follows by taking the limit d — b~'¢~ at both sides of (3.2) along
the sequence {dy}rez, - O

:NqR(n; b;a,c,d),

In other words, the continuous part of the orthogonality measure vanishes in the
limit from Askey-Wilson polynomials to ¢g-Racah polynomials because the residues
Ag‘w at z = bg' (i = 0,...,N) contain a common factor which blows up in the
limit d — b~ 1q~N.

Askey and Wilson [AW1] obtained the orthogonality relations and norm evalu-
ations for the g-Racah polynomials from a summation formula for very well poised
terminating g¢s series [AW1, (2.3)], [GR, (11.21),p.238] and the ¢-Pfaff-Saalschiitz
sum [AW1, (2.5)], [GR, (II.12), p.237]. In particular, they obtained the summation
formula

(3.3) XN:AqR(bqi'b'a b g = M
. i=0 b4, ¢, (gb/a,qb/c; q)N

using a summation formula for very well poised terminating g¢5 series [AW1, (2.3)],
[GR, (I1.21),p.238].

4. LIMIT TO LITTLE ¢-JACOBI POLYNOMIALS.

Let Vaw be the set of parameters (a, b, ¢,d) which are real or appear in conju-
gate pairs, and which satisfy the additional conditions that the pairwise products
ab, ac,ad,be,bd, cd ¢ R>q := {z € R|z > 1}. If (a,b,c,d) € Vaw, then there are
at most two parameters with modulus > 1. Parameters with moduli > 1 are then
necessarily real, and if two parameters have moduli > 1 then they have opposite
sign. For parameters (a,b,c,d) € Vaw, the polynomials p"" are orthogonal with
respect to a (partly continuous, partly discrete) positive measure,

(4.1) (pAW (sa,b,c,d),pA% (. a,b, ¢, d))?&&’f’d = 6N W(n;a,b,¢,d),

where

a,b,e,d | 1 AW /. %
G = e [ 1A b )

+2 ) fleq')gleg)AZY (eq’;e; f,9,h).
i=0,...,Ne
e=a,b,c,d

(4.2)

Here T is the unit circle in the complex plane traversed in the counterclockwise
direction, {e, f,g,h} = {a,b,c,d} (counted with multiplicity) and N, = —1 if |e| <
1, respectively N, is the largest positive integer such that |eg™e| > 1 if |e| > 1.
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We use here the convention that sums over empty sets are zero, so the sum in
the right hand side of (4.2) is over parameters e with modulus > 1 only. The
orthogonality relations and norm evaluations (4.1) follow from Theorem 2.1, (2.3),
(2.4), Cauchy’s Theorem and by a continuity argument in the parameters (see
[AW2, Theorem 2.4]). In fact, the orthogonality relations and norm evaluations
(4.1) hold for generic parameter values a, b, ¢, d, with (., .>i\’€{,c’d given by (4.2).

We will obtain the orthogonality relations and norm evaluations for the little g-
Jacobi polynomials by taking suitable limits in the orthogonality relations and norm
evaluations (4.1). We will need some elementary limits and estimates involving ¢-
shifted factorials, which we collect in the following lemma.

Lemma 4.1. For given ¢y € R, we set €}, := eoqk.

(a) Let c € C. For ey > 0 with |cleg & {q '} icz, there exist positive constants
M* > 0 which only depend on €y and |c|, such that M~ < \(cek;q)oo| < M+ for
all k € Z. Furthermore, we have limg_, (cek; q)oo =1.

(b) Let a,b e C\ {0}, and set

1-m.

(e tag'™™;q),,
6—1bq1—l—m; q)m

Let €g > 0 such that €, ' |b| & {¢"}rez, . Then there exists a positive constant M > 0
which depends only on €, |a| and |b|, such that |fimy(ex;a,b)| < Mlq'a/bl™ for
all k,1,m € Z,.. Furthermore, we have limy . f{i,m}(€x;a,b) = (qta/b)™.

(c) Let u;,v; € C\{0} forie {1,...,r}, j€{1,...,s} and assume that r < s, or
that r = s and |uy ... uy| < |v1...0.|. Set

f{l,m}(e;avb) = ( s l7m c Z+.

(6_1U1, ey e_luT; q)oo

(e vy, ... ety q)oo '

g(e) :==

Let ¢g > 0 such that €5 |v;| ¢ {q'}1ez forj € {1,...,s}. Then there exists a positive
constant M > 0 which depends only on €, |u;| and |vj|, such that supyez, |g(ex)| <
M. Furthermore, we have limy_. g(ex) = 0.

Proof. The proof of (a) is straightforward. For (b) and (c) use the formula
(4.3) (g ™q), = a ) (=)™ (27 Yq),

for g-shifted factorials to rewrite fy; ,,} as

m (a7 'eq
f{l,m} (67 a, b) = (qla’/b) (E)_l(]lé'(3)7n7

and to rewrite g(eg) as

k —1 —1
UL - Up s— qéoty ..., q€0U,. ;¢
(4.4) glex) = <7(_q(k+l)/260)9 r) ( L 11 )kg(eo).
V1 ... Vs (qeovy ', ..., qeous ;Q)k

The limits for ff; ) and g given in (b) respectively (c) are now immediately clear.
Furthermore we have the estimate |f{; ,}(€x; a,b)] < M|q'a/b|™ with

(~lal~ €05 q) “lepgi —1) "
| N )
(|b‘ IEquO;q)oo {i€Z4 | 1<|b|~teoqi <2}
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where kg is the smallest positive integer such that |b|~*egg*® < 1. Here we use the
convention that an empty product is equal to 1. The estimate for |g(ex)| in (c) is
easily derived from (4.4), the assumptions on 7, s and on the parameters u;, v;, and
from estimates similar to the estimate for M in the proof of (b). O

For the formulation of the orthogonality relations and norm evaluations of the
little g-Jacobi polynomials we use the definition of the Jackson g-integral and the
g-gamma function. The Jackson g-integral of a (continuous) function f over an

interval [u, v] is defined by
J s [ e

/Uf(x)dqx
(1- q)Zf(vq Jug'.

/0“ f(z)dsx

When ¢ T 1, the g-integral of f becomes the usual Lebesgue integral of f over the
interval [u,v]. The g-gamma function I'y(z) is defined by

(¢:9)

(4.5) Ly(e) = = (=0 2 ¢ 2

The g-gamma function I';(2) tends to the gamma function I'(z) when ¢ T 1.
The orthogonality relations and norm evaluations for the monic little g-Jacobi
polynomials can now be stated as follows.

Theorem 4.2. ([AA1, Theorem 9]) Let 0 < a <1/q and b < 1/q. Then

1
/ (pﬁlpﬁ) (z;a, b)AL(z; a,b)d,z = ém’nNL (n;a,b),
0
with

Lipeg e (97505 o _ o
A¥(z;a,b) = WZ (a = q%).

The quadratic norms N'V(n) of the monic little q-Jacobi polynomials are explicitly
given by

Lyn+1)ly(n+1+a)ly(n+146)Ty(n+1+a+p) gl

L, . —
N (n;a,b) = Ty(2n+1+a+B)0,(2n+2+a+p)

)

where b= ¢P.

Proof. We assume throughout the proof that b # 0. At the end of the proof we
can remove this assumption by continuity. For given ¢y € R, we set € := egq”. We
claim that there exists an ¢y > 0 such that

kllnolo(_clzl(b _Glzlqa;q)oo(chié) <hm’h > y

(4.6) 1
2(q q) (1—q) 1/0 zm+"AL(z;a,b)dqz
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for all m,n € Z,, where h,.(2) := (2 + 271)" and t, (¢) is given by (2.7). Then we
obtain from (2.13), (2.14) and (4.6),

. — — _1 +
lim (—equ,—equa;q)m(ekq 2)7n "<Pf@W7 TAL!W> 1 (ex)

k—oo
= Z leII;O { (qufé)mfrJrnfs (CnA@?;C;?E/) (LL(Ek))
x (e e, e aasa)  (era™ ) h) Y |

= 2(g0) 21— )L S (e ek L) (a,B) / AL (250, b)d,y2

T,

—2(q:0) 21— o) /O (P2p2) (21 0 ) AR (2 0, b)d, 2

where the sum is over r € {0,...,m} and s € {0,...,n}. On the other hand, a
straightforward calculation gives

lim (e g, —e;"qaiq)  (exa™2) "N AW (nity (e))

=2(q;9) (1 — @) " 'N(n; a,b),

hence the theorem follows from (4.6) and from the orthogonality relations and norm
evaluations (4.1) for the Askey-Wilson polynomials. So it remains to prove that
there exists an ¢y > 0 such that (4.6) is valid for all m,n € Z;. Note that the

modulus of the parameter e~ 1¢? in t; (€) blows up for € | 0, so it contributes to the

>tL(€)

discrete part of the symmetric form (.,.)5{;,”. The parameter —aq? int 1,(€) gives

rise to a discrete term in (., .>f4LV(VE) if q_% < a < gt So for € > 0 sufficiently small,

we obtain from (2.4), (2.5) and (4.2),

(—e‘lq,—E‘lqa'q) (q )" D, ) )
dz

) R (2) B (2) ARV (2 )~

27rF

JrQZ €q” 2 mn (Rmhy) (e g7 q)A W(z €)

(4.7)

_1 —_lym+n 1
+ 2x(a >q ) (eq 2) (hmhn)(_aq2 )Aégv(e)
where x(A) is 1 if A is true and 0 if A is false. Here A2 is given by

AW(ze) = (=g, = qaiq) AN (2:1(0))
(e 'q,—e'qasq)
(e—lq%z, elgzzl; q) .,
(2% 27%49)
(gq%bz, €qrbz=1, —q3z,—q2 271, —qtaz, —qtaz~1; Q).

9
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and the discrete weights are given by
A[‘?"{V(i; €) = (—e_lq, —e Yqa; q)ooAgw (e_lq%ﬂ; 6_1q%;6q%b, —q%7 —q%a)
(€27 %5q) (e72q,—€ 'qa,qb;q), (e 2¢**'5q), i
(¢, qb, €20, —¢, —ae;q) _ (e 2gb~, —e~1qa=1, q;q), (e%¢5q), (q0b)

if e < q%‘H and zero otherwise, and
AfY(e) = (e 'q,—¢'qasq) A3 (—q7a;—qZaie g%, eq?b, —q?)
(—e'q,q7'a"?q)

(_eilaila q, _anba _ebailv qa, ail; Q)

o0
Since a € (0,1/q), we have by Lemma 4.1 (a) and (c) that
klim AW (ze) =0 (z€T)

and

sup |Afw(z;ek)| < 00,
k€Z4 ,zeT

for generic ¢y > 0. So by the Bounded Convergence Theorem,

. 1 _1lym+n NAW dz
4.8 lim ———— 2 hon(2)hn(2)A se)— =0
(8) i o / e d™ ) (@ ha (ALY ()

for generic eg > 0. Since a~! > ¢, we obtain by Lemma 4.1 (a) and (c) the limit
(4.9) lim A4Y (e,) =0
k—o00 ’
for generic €y > 0. For the sum of the infinite discrete sequence in (4.7) we have
for €p > 0 generic,
LR . -2 ; ;
(4.10) kli)n;o Ag‘,‘{v(z;ek) = (q;q)oo AL(q’;a,b)q’

for all ¢ € Z,. The limit (4.10) can for instance be checked using Lemma 4.1
(a) and (b). As an example, let us calculate the limit & — oo of the factor

(er°a:9),/ (€5 2ab~ 5 q), in ALY (isep),

Jim (6.%¢:9),/ (6 "ab™"50), = Jim (6.50:9),/ (fiab™9),
(4.11) . -1 _—1;-1 i
= leH;C f{O,i} (51'+2k§ € 1€ b ) =b
where the last equality follows from Lemma 4.1(b). The limits of the other -
depending factors in AQ‘{V (i;€) can be calculated in a similar way.
Combining (2.13), (4.7), (4.8), (4.9) and (4.10) we obtain for arbitrary m,n € Z,

. _ _ 1\t t
klinéo(—ék 'e,— 6 qasq)  (eng2) S<hm7h”>x‘§;k)

=2 lim " (eng )" " (huaha) (e a7 ¢ ) ALY (is 1)
i€Z+

1
=2(g; q);f(l - q)_l/o 2" AL (2 a,b)d, 2

provided that we may interchange limit and summation in (4.12). We show that for
generic €y > ¢ it is allowed to interchange limit and summation in (4.12), which
will complete the proof of the theorem. Since the weight AL (¢%; a,b) are positive

(4.12)
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and the infinite sum Y ;-  A¥(¢%; a,b)q is absolutely convergent, it suffices to prove
that for generic ¢ > q% and for r € Z,

(4.13) sup |(exg2) ho(er 'q2d)ALY (iser)| < MAL(g'; a,b)g’
k€Z,

for some M > 0 independent of ¢ € Z, . Since Ai‘{v (i;€) = 0 for € > g2, we have

for €g > ¢2
_1 — E Ny .
sup |(exg™?) holey a2 ") ALY (iren)|
k€Z+
A — 1% . ;
(4.14) = sup [(eng'q™2) he(e; 'a2)A0Y (i er)|
keZy
< M’ sup [ALY (i erq’)|
kEZy ’

with M’ independent of i, and the required estimate (4.13) follows from the es-
timates of Lemma 4.1 (a) and (b). For instance, we have seen that the factor
(e,fq;q)i/(e,;qu_l;q)i in Ag‘,‘l’v(i;ek) tends to b’ for k — oo (cf. (4.11)). The
corresponding estimate, needed for (4.13), is then provided by

sup |((exd')?a:9),/ ((exd’) 2ab™"1q),| = sup [fio,i} (€ivoni€q ' veg 07 ") < Mylb)*
kEZ+ k?EZ+

with M; > 0 independent of ¢ € Z, in view of Lemma 4.1(b). Estimates for the
other e-depending factors in Ai‘fv(i; €) can be obtained in a similar way. ]

Note that t;(€) € Vaw for € > 0 sufficiently small if the parameters a and b
satisfy the assumptions of Theorem 4.2 (¢, (€) given by (2.7)). So in the proof of
Theorem 4.2 we obtain the positive orthogonality measure for the little g-Jacobi
polynomials as limit case of the positive (partly discrete, partly continuous) orthog-
onality measure (4.2) for the Askey-Wilson polynomials. In particular, the proof
of Theorem 4.2 shows that the only part of the (rescaled) orthogonality measure
(4.2) which survives in the limit from Askey-Wilson polynomials to little g-Jacobi
polynomials (2.8) is a sum of an infinite sequence of discrete weights coming from
residues of AAW (2)/z at z = e 1q2 ¢, where ¢ 1¢2 is the parameter in ¢ () which
tends to infinity in the limit € | 0. This infinite sequence of weights is, up to a pos-
itive constant, exactly the set of weights which occur in the orthogonality measure
for the little g-Jacobi polynomials.

The little g-Jacobi polynomials were first observed by Hahn [H]. A detailed
discussion of the orthogonality relations and norm evaluations was given by An-
drews and Askey [AA1]. The orthogonality relations and norm evaluations were
derived from the g¢-binomial formula [AA1, (3.6)], [GR, (I11.3),p.236] and the ¢-
Pfaff-Saalschiitz formula [AA1, (3.7)], [GR, (I1.12),p.237]. The evaluation of the
g-Jackson integral over the weight function

D+ 1T, (B8+1)

_ o B
LEtatp 7000

1
(4.15) / Al (za,b)d,z =
0

is a well known g-analogue of the beta integral, and is equivalent with the g-binomial
formula [GR, (I1.3),p.236].
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5. LIMIT TO BIG ¢-JACOBI POLYNOMIALS.

In this section, we prove the orthogonality relations and norm evaluations for the
big g-Jacobi polynomials by extending the limit (2.16) to the level of the orthogo-
nality measure (4.2). The methods are analogous to the little ¢g-Jacobi polynomials
case which we have treated in the previous section.

The orthogonality relations and norm evaluations for the monic big g-Jacobi
polynomials can be stated as follows.

Theorem 5.1. ([AA3, section 3]) Let ¢,d > 0 and —c¢/dq < a < 1/q, —d/cqg < b <
1/q or a = cu, b= —du with w € C\R. Then

(5.1) / (PEpE) (2:0,b,¢c,d)AP(210,b, ¢,d)dgz = G n NP (n50,b,¢,d),
—d
with
(¢z/c,—qz/d;q)
(qaz/c,—qbz/d;q)

The quadratic norms N'B(n) of the monic big q-Jacobi polynomials are explicitly
given by

AB(za,b,¢,d) =

Dy(n+ DT,(n+ 1+ a)Ty(n+ 1+ HT,(n +1+a+ )
FCn+1+a+8)T2n+2+a+p5)
(cd)" ¢ (—c/d, ~d/c;q) _
(c+4d) (—q"‘*‘lbc/d7 —q"tlad/c; q)oo

NEB(n;a,bc,d) =

where a = ¢* and b = ¢°.

Proof. We assume throughout the proof that a,b # 0. This assumption can be
removed at the end of the proof by continuity. For given €, we set €, := ey¢”. We
claim that there exists an €3 > 0 such that

k—oo
(5.2) 9
= (c+d) / 2" AB (21 a,b, ¢, d)d,z
(1 —q)ed(g,q,—¢/d, —d/c;q) _ J-a

lim (—6];2q; q)oo(ek(Cd/Q)%)m+"<hm7 hn>%45v$/6k)

for all m,n € Z,. Since

lim (—6%g:9). (ex(ed/a)?) "N (ns g (er)) =
2(c+d)
(1= q)cd(g,q,—¢/d, —d/c;q)

NB(n;a,b, ¢, d)

the theorem follows from (2.13), (2.17) and (5.2) by similar arguments as in the
little g-Jacobi case (see the proof of Theorem 4.2).
For the proof of (5.2), note that the parameters e (gc/d)2 and —e1(qd/c)z

of t5(€) cause a contribution to the discrete part of (., '>%fv§/€) for € > 0 sufficiently
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small. In fact, we have for € > 0 sufficiently small,

(—e2¢;q)__ (e <cd/q> )’”*”<hm,h Y

1\m+n N d
271\/7 cd/q 5 + hm(z)hn(z)AfW(z;e)f

+QZ (cd/q) %)ern(hmhn) (efl(q/cd)%cqi)ﬁi‘f(i;e)
=0

+2 Z:(e(cd/q)%)nﬂhn (hmhn) (—eil(q/cd)%dqi)ﬁ(ﬁg‘/(i; €)
i=0

with AAW (z;€) := (—e2¢; q)OOA?W(z;LB(e)) and with discrete weights
B (ed/qc;q)

(q, qa, €2ad/c,—d/c, —qbc/d, —€2b; q)oo

(e7%qc/d, —e?q,qa, —qbc/d;q), (e 2> 'c/d;q),

(qab)™
(e72qc/ad, —e=2q/b,q,—qc/d;q), (e 72qc/d;q),
if € < (g¢/d)2q" and zero otherwise,
AAW (- (620/qd; q)oo
Ay (i) =
' (Qa fqad/c, 762@7 7C/d7 qb7 62bC/d; q)oo
(e 2qd/c,—€2q,—qad/c,qb; q), (e 2¢*d/c;q), (qab)~

(—e2q/a,e72qd/be, q,—qd/c;q), (e72qd/c;q),
if e < (gd/c)2q" and zero otherwise. Now note that
(e 2q9) = ('3 V—1,—eqi V1, e lqv—1, e TqvL;q) _,
so it follows from Lemma 4.1 (a), (¢) and the Bounded Convergence Theorem that
m n N d
(54) leH;o 277'\/7/ €L cd/q ) + m(z)hn(Z)A?W(z,Gk)f =0

for generic ¢y > 0 (compare with the little g-Jacobi case (proof of Theorem 4.2)). By
a straightforward calculation, using Lemma 4.1(a) and (b), we obtain for generic
€0 > 0,

(c+d) Br
5.5 li A ) == A ’L; aba 7d
(5:5) o LY cd(q, q—c/d,—d/c; q)o<> (ca’sa,b,¢.d)eq
A . +d) . .
5.6) lim AW (iie,) = (c AB(—dgi;a,b,c,d)dq
( ) k1—>n;o d,2 (Zaek) Cd(q,q_c/d,_d/c;q)oo ( q;a,0,cC, ) q

for i € Zy. For generic g > K := max((qc/d)%, (qd/c)%) we furthermore have the
estimates

(5.7) sup |A3Y (iser)] = sup [ALY (6q°en)| < M1AP(cq’sa,b,¢,d)cg
keZ, kEZy

(5.8) sup [AZY (iser)] = sup |A2Y (i;¢'er)| < MoAP(—dg;a,b, ¢, d)dq’
kE€Zy kEZ4

for i € Zy, where My, My > 0 are independent of i. The first equality in (5.7)
respectively (5.8) follows from the fact that Ag‘{v(i;e) = 0 for € > (gc/d)2q",
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respectively Aégv(i;e) = 0 for ¢ > (gd/c)2¢". The second inequality in (5.7)
respectively (5.8) follows from Lemma 4.1 (a), (b) and the fact that the weights
AB are positive for the parameter values a,b,c,d under consideration (compare
with the little g-Jacobi case (proof of Theorem 5.1)). Now we subsitute € = e in
(5.3) and take the limit & — oco. The infinite sums and limits may be interchanged
by the estimates above and the fact that the infinite sums

oo o

Z AB(cq';a,b, ¢, d)eqt, Z AB(—dq';a,b,c,d)dq’

=0 i=0
are absolutely convergent, so the limit (5.2) follows for generic ¢g > K by (5.4),
(5.5) and (5.6). O

Note that t5(e) € Vaw for € > 0 sufficiently small if the parameters a,b, ¢ and
d satisfy the assumptions of Theorem 5.1 (¢5(€) given by (2.15)). So in the proof
of Theorem 5.1 we obtain the positive orthogonality measure for the big g-Jacobi
polynomials as limit case of the positive (partly discrete, partly continuous) orthog-
onality measure (4.2) for the Askey-Wilson polynomials. In particular, the proof
of Theorem 5.1 shows that the only part of the (rescaled) orthogonality measure
which survives in the limit from Askey-Wilson polynomials to big ¢-Jacobi polyno-
mials are sums of two infinite sequences of discrete weights coming from residues
of AAW (2)/z at z = e *(qc/d)2q" and z = —e1(qd/c)2q", where € 1(qc/d)? re-
specively —e~1(qd/ c)% is the parameter in ¢ (e) which tends to infinity respectively
minus infinity in the limit € | 0. The two infinite sequences of weights are, up to
a positive constant, exactly the set of weights which occur in the orthogonality
measure for the big g-Jacobi polynomials.

The big ¢-Jacobi polynomials were first hinted at by Hahn [H]. A detailed discus-
sion of the orthogonality relations and norm evaluations was given by Andrews and
Askey [AA3]. The orthogonality relations and norm evaluations were derived using
the g-Vandermonde formula [AA3, (3.29)], [GR, (I1.6),p.236] and the evaluation of
the g-Jackson integral over the weight function

c — d, —d 3 d
/ AP(za,b,c,d)dgz = Lo(1 + )T, (1 + ) (e /650) o
_d Ly(2+a+B3)  (—gbe/d,—qad/c;q) _(c+d)
(¢, —d/c,—qc/d, ¢*ab; q)
q)c
(ga, gb, —qbc/d, —qad/c; q)

where a = ¢, b = ¢°. The summation formula (5.9) is a g-analogue of the beta
integral which first appeared in [AA2, Theorem 1].

(5.9)
=(1-

6. CONCLUDING REMARKS.

The orthogonality relations and norm evaluations for the little g-Jacobi polyno-
mials (cf. Theorem 4.2) can also be obtained from the orthogonality relations and
norm evaluations of the big g-Jacobi polynomials (Theorem 5.1) by considering the
little g-Jacobi polynomials as limit cases of the big ¢-Jacobi polynomials,

(6.1) % PB(2:b,a,1,d) = PE(z;a,0)  (n€Zy).

See [K3] for details.
The proof of the orthogonality relations and norm evaluations for the ¢-Racah
polynomials, the big and the little g-Jacobi polynomials we have presented in this
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paper has the advantage that summation formulas and transformation formulas for
basic hypergeometric series, which were used in the original proofs of the orthog-
onality relations and norm evaluations, are now no longer needed. In fact, with
this method, various types of summation formulas may be seen as special cases of
integral type formulas. For instance the three summation formulas (3.3), (4.15) and
(5.9) are obtained from the evaluation of the Askey-Wilson g-beta integral (2.2) by
calculating the residues of the integrand A4W(z)/z in (2.2) and taking suitable
limits.

The first author has recently extended the methods of this paper to the multi-
variable setting. The orthogonality relations and norm evaluations for the multi-
variable ¢g-Racah polynomials (defined in [DS]) and the multivariable big resp. little
g-Jacobi polynomials (defined in [S]) can then be obtained by taking suitable limit
transitions in the orthogonality relations and norm evaluations for the multivariable
Askey-Wilson polynomials (defined in [M] and [K1]). A paper on this subject is in
preparation.
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